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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
121
2
3 1,047 505 1,552 68 67 135 - - - 1 2 3@ 5,500 3,743 9,243
4 3,897 1,158 5,055 341 177 518 - - - 536 12 548 8,353 4,264 12,617
5 3,586 2,129 5,715 429 272 701 - - - 1,626 143 1,769 9,815 4,842 14,657
6 4,067 1,728 5,795 345 255 600 - - - 1,218 206 1,424 11,318 5,674 16,992
7 2,548 1,757 4,305 228 269 497 - - - 440 © 485 925 11,282 5,863 17,145
8
9
10 1,378 1,231 2,609 1 337 449 - - - 310 156 466 11,549 6,273 17,822
1 1,270 1,092 2,362 146 220 366 - - - 299 208 507 11,578 6,016 17,504
122 @ 508 517; @ 1,025; @ s6; @ 53; ® 109 - - - 31 176 207 11,817 6,079 17,896
13 3,087 1,183 4,270 205 99 394 - - Lo © 2,887 s5. @ 2,942 12,711 6,250 18,961
14 1,798 1,349 3,147 131 141 273 - - - 105 150 255 13,328 6,455 19,783
15
16
17 1,588 1,157 2,745 13 143 256 - - - 106 144 250 13,970 6,786 20,756
18 1,060 625 1,685 13 73 186 - - e - 166 166 14,625 7,147 21,772
19i © 5791 @ 34630 © 9254; @ 455¢ @ 776; © 1,232 - - - 512 293 805 15,262 7,884 23,146
20 3,105 2,000 5,105 259 354 613 - - - 42 458 500 16,045 8,442 24,487
21 3,10 1,968 5,078 303 271 574 - - - 453 122 575 16,374 8,837 25,211
22
23
24
25 1,188 @ 402 1,590 73 64 137 - - - 32 20 52 16,425 8,858 25,283
26 1,889 1,410 3,299 15 203 318 - - - 578 7 585 16519; © 9,186 25,705
27 1,825 1,116 2,941 198 121 319 - - - 552 95 647 © 17,172 9186 @ 26,358
28 650 988 1,638 75 158 234 113 5,161 5274 e e - 5638, @ 2,082 @ 7,720
29
30
31
GE) 1. OrEm, OEFREZETT Note : 1. © indicates highest and ® indicates lowest.

2. ¥T- 7y THBRIFEEOAHHE 2. Give-Up Volume means total amount of the buying and selling.



