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Trading of Options on JGB Futures (Daily)

[REIEEEMA T 3>~ Options on 10-year JGB Futures] CHfer units, B ¥ mil.)
R 5l R Ell E ® # A T & % x 7 7 v 7 # 2 F B #
R R a-ntIray & 5 FyrAIvay | a-aFIvay | ¥ FyrATray | a-aFIvar | A ¥ FyrtIvay | a-atIvay it FyrAIray | a-aFIvar | A T
Trading Volume Trading Value Contracts Exercised Give Up Volume Open Interest
pae 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
5.1 2,686 1,632 4,318 @ 178 167 346 - - - 356 10 366 13,439 5,781 19,220
2 702 709 1,411 53 61 114 - - - 72 60 132 13,688 5,970 19,658
3
4
5
6
7 766 386 1,152 31 31 62 - - - 170 200 370 14,069 6,280 20,349
8 611 910 1,521 30 50 81 - - - 31 66 97 14,133 6,459 20,592
9 869 235 1,104 46 38 85 - - - 58 80 138 14,332 6,553 20,885
10 253 358 611 ° 17 32 50 - - - 203 60 263 14,336 6,607 20,943
11 835 200 1,035 66 13 80 - - - 20 20 40 14,692 6,738 21,430
12
13
14 1,047 504 1,551 48 25 74 - - - 76 105 181 14,827 6,962 21,789
15 900 194 1,094 78 @ 9 88 - - - 778 @ - 77 14,968 6,967 21,935
16 735 647 1,382 65 71 137 - - - - 78 78 15,440 7,292 22,732
17 1,193 212 1,405 116 27 144 - - - 209 1 210 16,134 7,360 23,494
18 2,263 592 2,855 167 33 200 - - - 6 50 56 17,401 7,525 24,926
19
20
21 1,430 411 1,841 141 27 168 - - - 237 8 245 18,366 7,858 26,224
22 938 L4 183 1,121 48 26 74 - - - 17 6 23 18,723 7,984 26,707
23 1,151 1,684 2,835 59 274 333 - - - 13 - 13 18,666 7,922 26,588
24 650 1,032 1,682 35 92 127 - - - 20 11 31 18,643 8,140 26,783
25 1,238 1,185 2,423 57 157 215 - - - - 10 10 18,939 8,479 27,418
26
27
28 367 964 1,331 23 58 82 - - - 31 10 41 19,195 @ 8,694 27,889
29 1,170 975 2,145 66 92 158 - - - 411 170 581 19,701 8,456 28,157
30 2,697 © 3,240 5,937 168 ® 394 563 - - - 32 31 63 20,866 8,678 29,544
31 1,727 2,969 4,696 99 79 179 541 1,200 1,741 26 © 449 475 o 7,266 o 3,282 10,548
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Note : 1. © indicates highest and ® indicates lowest.

2. Give-Up Volume means total amount of the buying and selling.



