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Summary of Statistics on JGB Futures (5-year JGB Futures)
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'ﬁiit?' m;m Daily —— High Low Daily s High Low Sl End of Year O:T:h["wm Low V;ar "
Days Total J-NET Average SNET | e Total J-NET Average SNET | ote or Month |1 ote onth
26 (2014) 244 - - - - 1.6 - 1.6 - - - - - 1.6 - 1.6 - - - 1.6 - 1.6 - 2014
26 (2014) 10 22 - - - - 1 - 1 - - - - - 1 - 1 - - - 1 - 1 -0 2014
1 18 - - - - 4 - 4 - - - - - 4 - 4 - - - 4 - 4 - N
12 21 - - - - 1 - 1 - - - - - 1 - 1 - - - 1 - 1 -D
27 (2015) 1 19 - - - - 5 - 5 - - - - - 5 - 5 - - - 5 - 5 -J 2015
2 19 - - - - 2 - 2 - - - - - 2 - 2 - - - 2 - 2 - F
3 22 - - - - 2 - 2 - - - - - 2 - 2 - - - 2 - 2 S
42 - - - - 1 - 1 - - - - - 1 - 1 - - - 1 - 1 - A
5 18 - - - - 1 - 1 - - - - - 1 - 1 - - - 1 - 1 S
6 22 - - - - 1 - 1 - - - - - 1 - 1 - - - 1 - 1 -J
7 22 - - - - 1 - 1 - - - - - 1 - 1 - - - 1 - 1 -J
8 21 - - - - 3 - 3 - - - - - 3 - 3 - - - 3 - 3 - A
9 19 - - - - 1 - 1 - - - - - 1 - 1 - - - 1 - 1 -'s
10 21 - - - - 1 - 1 - - - - - 1 - 1 - - - 1 - 1 -0
() 1 201443 A 24 B IZHAGERBBIFTOT U <7 1 7 tiha KEBGIROT U <7 1 7 higicsia Note : I The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014,
AMT =2 3R ALREOT —5 | 0FEFEMT — 5 556 A £ CORRERRS FOT — 5 & & Annual data includes TSE trades prior to integration, while monthly data does not reflect data prior to market integration,

2 FT T v S EIESE L RO AT 2 Give Up Volume means total amount of the buying and selling.
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Summary of Statistics on JGB Futures (10-year JGB Futures)
(AL units. P4 ¥ mil.)
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, Tradin Trading Volune Trading Value Open Interest
par or [ Daily High Low Daily High Low vawe » End of Year High Low V;artﬁr
Honth ) olune on
on Days Total Exercise Volume |  J-NET hverage | JNET | ite Total Exercise Value J-NET Average SNET ate or Month |1 ate
26 (2014) 244 8,791,553 54,099 606,883 36,031 2,487 3.6 153,849 12.29 10, 224 1,280, 694, 771 7,871,650 88,382,941 5,248,749 362,225 3.6 22,309,295 12.290 1,510,604 1,956, 402 96, 722 2.21 164,079 12.24 92, 162 2014
26 (2014) 10 22 718, 658 6,388 17,848 32, 666 811 31 59, 558 23 20,379 105, 122, 885 933, 745 2,609,115 4,778,313 118,596 31 8,727,112 23 2,981, 969 105, 007 114, 286 31 114,286 2 102,060/ 0 2014
118 734, 965 7,044 19,845/ 40,831 1,103 12 66, 061 25 19,337 107, 554, 102 1,030,177| 2,903,943 5,975,228 161,330 12 9,643, 756 25 2,833,696 101, 678 113,320 5 113,655 21 104, 846 N
12 21 967,214 3,733 97,467 46,058 4,641 9 131,078 29 10, 224 142, 431,359 549,445 14,342,345 6,782,446 682, 969 9 19,416,080 29 1,510,604 254, 159 96,722 3 114,981 24 92,162/ D
27 (2015) 1| 19 711,688 2,553 17,226 37,457 907 22 75, 038 5 19,192 105, 468, 694 378,167) 2,552,385 5,550,984 134,336 22 11,108,421 5 2,837,535 105,512 101,054 23 103, 149 9 93,844/ J 2015
2019 647,619 3,535 22,680 34,085 1,194 3 59,826 23 21,653 95, 461, 142 521,877| 3,345,816/ 5,024,271 176,096 3 8,833,146 23 3,191,647 99, 155 108, 208 21 108, 208 12 97,794 F
3 22 1,004, 681 2,047 102, 785 45, 667 4,672 9 118,335 26 19,007 148,097, 477 301,854 15,149,883 6,731,704 688, 631 9 17,432, 359 26 2,810, 637 289, 235 86, 861 2 109, 436 25 85,469 M
4 2 568, 599 1,669 8,829 27,076 420 16 41,083 6 17,596 84,034, 647 246,646/ 1,304,919 4,001,650 62,139 16 6,064, 168 6 2,601,460 90, 489 95,221 28 95, 759 1 87,679 A
5/ 18 640, 548 2,584 23,789 35,586 1,322 12 60, 161 21 23,311 94, 250, 940 380,615/ 3,497,429 5,236,163 194,302 12 8,828, 907 21 3,433,217 117,882 109, 321 21 11,111 1 97,202 M
6 22 1,114,163 4,012 97,334 50,644 4,424 9 152,862 15 19,007 163, 594, 355 588,804 14,291,380 7,436,107 649, 608 9 22,460,275 15 2,780,409 342,876 100, 062 1 108, 991 22 94,501 J
1 22 615, 653 4,415 18,176 27,984 826 2 46, 044 29 17,159 90, 583, 792 649,657 2,675,541 4,117,445 121,616 2 6,739, 987 29 2,531,679 115,260 100,717 3 104,014 21 92,608 J
8 21 537, 456 2,012 17,668 25,593 841 12 39,503 10 16, 259 79, 440, 776 296,903 2,610,503 3,782,894 124,310 12 5,842,512 10 2,400, 236 92,229 113,552 28 114, 464 3 100, 991| A
9 19 917,093 3,876 63,447 48,268 3,339 8 141,659 29 19,705 135, 753, 615 573,024| 9,390,105 7,144,927 494,216 8 20,970,207 29 2,921,818 278,227 92,726 1 115,296 30 92,726/ S
10 21 512, 561 2,935 8,767 24,408 417 30 44, 402 13 14,398 76,057,718 435,249 1,301,232 3,621,796/ 61,963 30 6,593, 463 13 2,135,294 92,418 104,279 28 108, 659 7 96, 657 0
(H) 1 201443 H24A 1 Note : 1 The derivatives markets of TSE were integrated into that of Osaka [ n March 24, 2014
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Summary of Statistics on JGB Futures (mini-10-year JGB Futures)
CGHAL units. FAM ¥ mil.)
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Tradin Trading Volume Trading Value Open Interest
fear o 3 Daily High Low Daily High Low Vot End of Year fien Lo et
Nonth /ol ume lon'
Days Total J-NET Average M gate date fore! SET Average ST date date or Wonth —Jagte date
26 (2014) 244 21,17 41 87 3.26 684 1.20 - 308, 596 683 1,265 3 .26 9, 906 1.20 - 135 260 11.20 1,094 n 94 2014
26 (2014) 10 22 2,669 - 121 16 590 22 12 39,058 - 1,775 - 16 8,635 22 175 - 626 31 626 1 249 0 2014
1" 18 4,834 - 269 6 658 25 28 70,722 - 3,929 - 6 9,633 25 410 43 745 20 1,094 10 468 N
12 21 1,581 - 75 3 205 24 9 23,280 - 1,109 - 3 3,014 24 132 53 260 " 967 12 221D
27 (2015) 1 19 7,055 - 37 29 1,125 5 12 104, 481 - 5,499 - 29 16, 638 5 177 14 1,175 29 1,178 6 254 J 2015
2 19 8,116 - 421 5 1,139 23 " 119, 601 - 6,295 - 5 16, 781 23 162 36 2,216 26 2,281 3 ,169 F
3 22 4,907 24 223 19 645 20 25 72, 355 353 3,289 16 19 9,538 20 369 24 47 " 2,374 30 352 M
42 3,617 - 172 30 573 21 18 53,447 - 2,545 - 30 8,472 21 266 - 676 30 676 20 268 A
5 18 3,991 - 222 12 586 22 15 58, 690 - 3,261 - 12 8,600 22 220 126 m 21 780 13 212 M
6 22 4,261 39 194 4 1,013 16 25 62, 606 573 2,846 26 4 14,910 16 365 581 625 1 875 15 219 J
7 22 3,537 - 161 8 785 24 15 52,016 - 2,364 - 8 11,557 24 221 - 407 7 643 9 270
8 21 1,391 - 66 12 265 7 1 20, 560 - 979 - 12 3,919 7 14 - 594 28 607 5 346 A
9 19 1,685 21 89 4 254 29 12 24,954 310 1,313 16 4 3,760 29 177 3 237 1 594 " 154§
10 21 814 - 39 20 217 9 - 12,079 - 575 - 20 3,219 9 - - 292 28 304 1 249 0
(1) 1 201443124 7Y ST 4 T iR RGO F Y 37 1 T HHBIES Note : 1 The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014
5. 014FEEMT — 2 LA B £ TORGERRB| FTOT— 4 2 5 Annual data includes TSE t s prior to integration, while monthly data does not reflect data prior to market integration,
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2 Give Up Volume means total amount of the buying and selling.
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Summary of Statistics on JGB Futures (20-year JGB Futures)
(HEAL units. EF ¥ mil.)
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y Tradin Trading Volume Trading Value Open Interest
oo g Daily High Low Daily High Low vawe » End of Year High Low V;zrtzr
Month olune lon
Days Total J-NET Average SNET Total J-NET Average SNET date or Month |0 date
26 (2014) 182 5,041 1,540 28 4.8 265 7.8 - 1,012,878 309, 759 5,565 1,702 4.8 52, 645 7.8 - 1,117 104 6.17 549 12.8 22 2014
26 (2014) 10 22 1 20 4 31 40 8 - 15,597 4,051 709 184 31 8,113 8 - 16 43 17 54 31 43/0 2014
1 18 43 10 2 7 30 4 - 8,789 2,047 488 114 7 6, 140 4 - - 42 4 43 7 35N
12 21 255 45 12 10 55 1 - 53,637 9,422 2,554 449 10 11,463 1 - - 104 29 125 8 22D
27 (2015) 1 19 369 20 19 6 107 9 - 79,307 4,318 4,174 227 6 22,949 9 - - 162 28 162 23 60 J 2015
2 19 189 10 10 12 115 2 - 39, 402 2,084 2,074 110 12 23,965 2 - - 32 2 162 12 28| F
3 22 53 1 2 2 20 3 - 11,077 2,312 504 105 2 4,205 3 - - 1 2 32 20 1M
4 21 - - - 1 - 1 - - - - - 1 1 - - 1 1 1 1 1A
5 18 1 - 0 26 1 1 - 207 - 12 - 26 207 1 - - - 1 1 26 L
6 22 - - - 1 - 1 - - - - - 1 1 - - - 1 - 1 -J
7 22 972 154 44 22 147 1 - 131, 086 20,794 5,958 945 22 19,863 1 - 7 185 22 220 1 -J
8 21 300 30 14 25 38 21 1 40,741 4,086 1,940 195 25 5,183 28 136 1 172 3 180 19 142/ A
9 19 175 21 9 1 39 1 - 23,930 2,869 1,259 151 1 5,331 1 - - 165 2 174 17 160| S
10 21 213 10 10 9 37 6 1 29, 451 1,383 1,402 66 9 5115 6 137 - m 7 176 13 149/ 0
() 1 w307 (T i KRBT 7 ) 37« 7 it Note : 1 The derivatives of TSE vere integrated into that of Osaka Exchange on March 24, 201,
&, 201 MF— 2 AR ET He | T - Annual data includes TSE trades prior to integration, while monthly data does not reflect data prior to market integration.
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2 Give Up Volume means total amount of the buying and selling,



