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Trading of JGB Futures (Daily)
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. Give-Up Volume means total amount of the buying and selling.

. Open interest of an expiring contract month is included up to the day preceding the settlement date of that contract month.

1
2
3. Trading Volume and Trading Value of 10-year JGB Futures include the volume and the value accompanied by the exercises of Options on JGB (10-year) Futures Trading.
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Date Trading Volume Trading Value Give Up Volume Open Interest Trading Volume Trading Value Give Up Volume Open Interest Trading Volume Trading Value Give Up Volume Open Interest Trading Volume Trading Value Give Up Volume Open Interest
g1 ©e ©e ©e ©e 17,681 2,654,719 ® 480 96,204 o e - Ce o 58 o e - Ce 4
2 15,598 2,342,282 2,815 96,297 - - 58 - - 4
3 15,764 2,367,497 2,745 95,182 - - 58 - - 4
4 20,925 3,143,707 3,824 97,335 1 15 58 9 1,391 B 13
5
6
7 ° 11,930 ® 1792288 3,067 97,408 2 30 58 - - 13
8 16,631 2,498,417 3,137 95,891 2 29 58 - - 13
9 24,263 3,646,719 3,549 o 93,816 9 135 63 - - 13
10 24,579 3,695,952 4,702 94,164 8 120 71 © 12 @ 1,858 L 1
11
12
13
14 20,368 3,064,764 5,473 96,131 @ 15 @ 225 79 - - 1
15 26,761 4,028,069 6,723 97,763 11 165 79 - - 1
16 30,610 4,609,830 4,455 97,449 7 105 86 3 464 4
17 31,018 4,672,903 5,818 97,577 4 60 87 - - 4
18 22,170 3,340,108 4,366 97,055 1 15 87 - - 4
19
20
21 30,236 4,558,212 4,231 98,706 2 30 88 - - 4
22 28,802 4,341,695 4,699 99,894 3 45 88 - - 4
23 23,542 3,548,556 4,357 100,903 3 45 91 - - 4
24 28,346 4,275,969 4,509 100,442 2 30 91 - - 4
25 30,530 4,610,565 5,964 102,316 8 120 97 3 466 1
26
27
28 37,674 5,692,782 5,957 102,576 10 151 97 - - 1
29 38,268 5,786,401 11,443 ® 105,350 1 15 @ 98 3 466 3
30 48,591 7,346,224 8,694 104,435 - - 98 - - 3
31 © 53631 © 8099316 © 12687 102,820 - - 98 - - 3
GE) 1. OBE, OURELTT Note : 1. @ indicates highest and ® indicates lowest.




