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Summary of Statistics on Options on JGB Futures (Options on 10-year JGB Futures)
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Trading Volume Trading Value Contracts Open Interest
Year or Trading Daily Daily Exercised Give Up End of Year
Month Days Total J-NET Average J-NET High Low Total Average High Low Total Volume or Month High Low
date date date date date
[Ty rA T3> putoptions]
2014 244 790,959 153,930 3,242 631 4.25 11,337 7.25 638 72,355 17,731 297 73 3.28 1,307 7.25 33 6,653 306,969 18,003;  11.27 49,146 1.6 2,960
2015 244 824,245 97,752 3,378 401 217 12,7778 1214 322 95,746 14,034 392 57 6.4 2,155;  12.14 25 8,681 165,730 8,705 428 47,8470 11.30 6,419
2016 245 663,817 83,241 2,709 340 8.2 11,166;  12.26 290 80,022 13,908 326 56 8.2 4239} 1017 15 17,358 142,288 8,566 7.28 42,242 2.29 853
2017 247 567,481 51,005 2,297 206 12.21 9,625 7.25 200 42,967 4,476 173 18 23 1,034 7.25 8 18,249 82,840 17,957 1228 39,120 7.31 9,301
2016 12 21 41,809 3,522 1,991 168 29 6,524 26 290 4,454 542 212 25 1 617 26 24 226 7,180 8,566 29 26,547 30 8,566
2017 1 19 50,873 3345 2,678 176 26 8,541 13 558 4,613 403 242 21 26 749 16 44 2,058 7,009 16,685 30 28,373 4 10,312
2 20 51,017 2,790 2,551 140 3 8,078 20 416 5,184 307 259 15 3 1,034 20 26 - 5,135 11,470 27 29,200 28 11,470
3 22 34,609 2,572 1,573 117 29 4,481 14 296 2,057 149 93 6 1 306 13 14 135 5,184 12,371 30 28,274 31 12,371
4 20 36,998 2,621 1,850 131 25 6,526 1 452 2,484 223 124 1 25 301 10 26 10 5,252 12,143 27 28,462 28 12,143
5 20 38,433 2,650 1,922 133 30 5,837 15 417 2,410 200 120 10 1 247 15 38 954 4,978 12,205 30 25,429 31 12,205
6 22 46,714 2,015 2,123 92 30 8,149 5 458 2,813 151 127 6 30 617 5 22 1,939 4,109 14,652 29 28,882 1 12,791
7 20 42,562 857 2,128 43 7 5,991 25 200 3,053 9% 152 4 7 614 25 8 719 3,531 9,301 28 28,606 31 9,301
8 22 47,368 4,426 2,153 201 29 7,101 28 547 2,492 251 13 1 29 274 14 31 1 6,789 11,123 30 32,919 1 10,732
9 20 60,471 7,536 3,024 377 28 7,401 7 762 6,030 807 301 40 28 1,028 7 53 7,861 11,047 11,177 27 31,033 29 11,177
10 21 45,691 4,990 2,176 238 30 4,902 18 585 3,854 492 183 23 2 614 24 49 1,473 7,477 9,818 30 28,886 31 9,818
n 20 52,106 6,693 2,605 335 30 9,027 20 570 3,411 409 170 20 30 451 20 43 1,628 9,411 13,526 29 27,368 1 11,556
12 21 60,639 10,510 2,888 500 21 9,625 19 653 4,562 983 217 46 21 885 18 42 1,471 12,918 17,957 28 39,120 1 16,421
[a—A T3> calloptions]
2014 244 342,764 35,595 1,405 146 10.31 5,816 8.13 140 46,696 7,237 191 30 1.27 780 7.22 13 47,446 77,564 2,102 529 13,330;  11.28 1,316
2015 244 318,493 30,494 1,305 125 8.12 4,883;  12.11 151 48,244 5,379 197 22 7.2 818: 1211 1 26,067 50,449 1,959 6.26 12,606 1130 1,545
2016 245 294,655 26,982 1,203 110 1.29 4,090 3.25 65 49,374 4,965 201 20 29 1,391 1226 7 20,496 45,013 1,431 219 9,822 229 207
2017 247 294,233 22,913 1,191 93 23 4,819 7.28 86 33,890 2,467 137 9 23 583 523 14 19,182 41,114 3,038 421 9,439 331 1,614
2016 12 21 17,072 690 813 33 30 1,866 26 101 1,828 90 87 4 16 238 26 7 1,864 1,560 1,431 29 5,236 1 1,211
2017 1 19 15,798 2,034 831 107 31 2,167 5 313 1,600 278 84 14 31 165 23 15 10 3,442 2,161 30 5,181 4 2,002
2 20 32,099 3,134 1,605 157 3 4,819 20 564 4,302 448 215 22 3 583 20 60 3,776 7,051 3,936 24 8,978 1 3,194
3 22 17,802 1,551 809 71 30 2,369 13 244 2,445 88 11 4 30 359 13 22 1,662 2,792 1,614 23 5,854 31 1,614
4 20 30,469 4,163 1,523 208 12 3,231 3 393 3,586 443 179 22 12 556 3 28 2,471 4,875 2,798 21 9,439 3 1,733
5 20 18,645 940 932 47 10 1,874 23 1 1,760 42 88 2 26 162 23 14 1,098 3,080 2,929 30 7,992 31 2,929
6 22 23,660 1,788 1,075 81 8 3,257 26 343 2,103 187 95 8 8 285 26 23 128 4,819 3,561 29 7,482 1 3,237
7 20 21,392 295 1,070 15 7 2,856 28 86 2,216 8 110 0 13 308 31 16 2,228 1,783 1,750 28 7,099 31 1,750
8 22 26,627 1,917 1,210 87 21 2,509 7 124 3,649 160 165 7 21 414 7 15 4,303 2,248 2,554 30 7,499 1 2,333
9 20 28,868 1,533 1,443 77 29 3,991 7 520 3,082 220 154 1 8 330 7 45 20 2,921 2,280 28 8,808 29 2,280
10 21 26,916 1,912 1,282 91 31 4,617 25 490 2,748 166 130 7 31 431 25 27 260 3,196 3,541 30 7,939 2 3,231
1 20 33,204 2,338 1,660 17 6 3,599 16 505 4,462 285 223 14 22 521 16 55 2,432 3,010 2,422 24 8,951 30 2,422
12 21 18,753 1,308 893 62 21 2,539 19 290 1,929 137 91 6 1 223 27 18 794 1,897 3,038 28 8,226 29 3,038
(& & Toul
2014 244 1,133,723 189,525 4,646 777 4.25 14,957 7.25 959 119,052 24,969 488 102 5.2 1,685 7.25 58 54,099 384,533 20,105  11.27 60,090 6.30 11,762
2015 244 1,142,738 128,246 4,683 526 217 15,849  11.16 710 143,991 19,414 590 79 7.2 2,763 11.18 57 34,748 216,179 10,664 4.28 55446!  11.30 7,964
2016 245 958,472 110,223 3,912 450 8.2 14,200]  12.26 391 129,396 18,873 528 77 8.2 4757; 1017 26 37,854 187,301 9,997 7.28 48,482 2.29 1,060
2017 247 861,714 73,918 3,489 299 23 12,897 5.15 717 76,858 6,943 311 28 23 1,618 3.13 36 37,431 123,954 20,995! 12.28 47,346 7.31 11,051
2016 12 21 58,881 4,212 2,804 201 29 8,093 26 391 6,282 632 299 30 1 733 26 31 2,090 8,740 9,997 29 31,783 30 9,997
2017 1 19 66,671 5379 3,509 283 26 9,602 13 999 6,213 681 327 35 26 859 16 92 2,068 10,451 18,846 30 33,554 4 12,314
2 20 83,116 5924 4,156 296 3 12,897 20 980 9,487 755 474 37 3 1,618 20 86 3,776 12,186 15,406 27 38,080 28 15,406
3 22 52,411 4,123 2,382 187 29 6,286 6 890 4,503 238 204 10 29 555 13 36 1,797 7,976 13,985 30 34,008 31 13,985
4 20 67,467 6,784 3373 339 25 9,100 3 1,254 6,070 666 303 33 12 765 3 92 2,481 10,127 14,941 27 37,352 3 14,715
5 20 57,078 3,590 2,854 180 30 6,871 15 717 4171 243 208 12 " 406 15 55 2,052 8,058 15,134 30 33,421 31 15,134
6 22 70,374 3,803 3,199 173 30 10,829 5 858 4916 339 223 15 30 901 5 59 2,067 8,928 18,213 29 36,364 1 16,028
7 20 63,954 1,152 3,198 58 7 8,847 25 814 5269 104 263 5 7 896 31 70 2,947 5314 11,051 28 35,705 31 11,051
8 22 73,995 6,343 3,363 288 29 8,239 2 1,726 6,141 a1 279 18 29 666 7 61 4,304 9,037 13,677 30 40,418 1 13,065
9 20 89,339 9,069 4,467 453 28 10,616 7 1,282 9,112 1,028 455 51 28 1,238 7 98 7,881 13,968 13,457 28 39,328 29 13,457
10 21 72,607 6,902 3,457 329 31 8,284 18 1,402 6,603 658 314 31 2 778 25 110 1,733 10,673 13,359 30 36,825 31 13,359
1 20 85,310 9,031 4,266 452 30 11,221 20 1,599 7.873 695 393 34 22 800 20 139 4,060 12,421 15,948 29 35,849 30 15,948
12 21 79,392 11,818 3,781 563 21 12,164 19 943 6,491 1,121 309 53 21 1,079 27 74 2,265 14,815 20,995 28 47,346 1 20,382
GEY 1 2014 S E A H SRR R RS 07 U T 1 TR ERRREH T U AT ¢ THBIHA Note : 1. The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014.
AMT—423HEBUBOT—4. 204EEMT—2 RSB ETORFEHREIFOT—2 288 Annual data includes TSE trades prior to integration, while monthly data does not reflect data prior to market integration.

2. %77y THEEFEROGHKE 2. Give up Volume means total amount of the buying and selling.



