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Trading of Options on JGB Futures (Daily)

[RHIEEEMA TS 3> Options on 10-year JGB Futures] (B units. HHMA ¥ mil.)
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Trading Volume Trading Value Contracts Exercised Give Up Volume Open Interest
pate Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total Put Options Call Options Total
4.1
2
3 861 L 393 1,254 63 o 28 92 - - - 70 145 215 12,982 o 1,733 14,715
4 1,882 1,457 3,339 71 151 223 - - - 230 185 415 13,441 2,250 15,691
5 1,700 696 2,396 115 89 205 - - - 84 95 179 14,368 2,632 17,000
6 1,072 410 1,482 74 52 126 - - - 185 10 195 14,706 2,766 17,472
7 902 1,122 2,024 61 145 206 - - - 35 55 90 14,976 3,355 18,331
8
9
10 537 2,354 2,891 ° 26 162 188 - - - 191 @ 1,180 1,371 15,193 4,745 19,938
11 452 951 1,403 44 86 131 - - - 95 7 102 15,316 4,835 20,151
12 3,033 ® 3,231 6,264 208 © 556 765 - - - 61 ° - 61 16,530 5,488 22,018
13 2,428 2,975 5,403 195 364 559 - - - 100 403 503 17,398 6,304 23,702
14 1,479 2,267 3,746 125 292 417 - - - 80 45 125 18,206 7,447 25,653
15
16
17 1,583 1,639 3,222 106 259 366 - - - 628 567 1,195 18,678 7,714 26,392
18 968 837 1,805 92 134 227 - - - 2 53 55 19,282 7,826 27,108
19 1,640 1,688 3,328 107 268 375 - - - 80 98 178 19,731 8,232 27,963
20 1,013 550 1,563 73 45 119 - - - 165 81 246 19,950 8,523 28,473
21 1,968 1,743 3,711 225 128 353 - - - 448 333 781 20,686 ® 9,439 30,125
22
23
24 1,218 1,081 2,299 113 94 207 - - - 397 112 509 20,996 9,094 30,090
25 6,526 2,574 9,100 ® 301 249 551 - - - 633 1,024 1,657 25,528 8,457 33,985
26 3,796 1,748 5,544 190 225 416 - - - 406 167 573 27,769 8,760 36,529
27 2,396 783 3,179 117 108 226 - - - 1,061 30 1,091 28,462 8,890 37,352
28 1,544 1,970 3,514 167 143 311 10 2,471 2,481 301 285 586 12,143 2,798 14,941
29
30
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Note : 1. © indicates highest and ® indicates lowest.
2. Give-Up Volume means total amount of the buying and selling.



