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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 bxrT 3> puoptions]
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 12,777 12.14 322 95,746 14,034 392 57 6.4 2,155 12.14 25 8,681 165,730 8,705 4.28 47,847 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 4,239 10.17 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 12.28 39,120 7.31 9,301
2018 245 510,437 52,888 2,083 216 7.31 9,108 2.21 125 41,689 5,057 170 20 7.27 2,005 7.9 5 11,975 100,751 5,638 1.30 34,266 11.30 4,948
2017 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
2018 1 19 56,354 4,571 2,966 241 26 5,500 5 630 3,881 350 204 18 10 363 5 52 4,837 12,416 14,703 30 34,266 31 14,703
2 19 35,578 1,828 1,873 96 28 6,532 21 125 2,253 152 118 8 2 414 21 12 369 4,458 8,521 27 24,213 28 8,521
3 21 37,881 2,117 1,804 101 28 6,288 15 398 2,326 116 110 5 2 338 26 21 667 4,534 10,616 29 26,418 1 9,691
4 20 49,246 3,064 2,462 153 23 8,785 9 346 2,932 123 146 6 23 546 16 20 858 6,645 12,260 26 25,287 2 10,746
5 21 24,228 752 1,154 36 30 2,697 10 253 1,602 67 76 3 1 178 10 17 541 2,065 7.266 30 20,866 31 7.266
6 21 34,579 1,570 1,647 75 13 4,647 25 329 2,130 93 101 4 1 272 25 16 508 2,397 6,450 28 17,141 29 6,450
7 21 62,126 7,986 2,958 380 31 9,108 17 290 8,008 1,124 381 53 27 2,005 9 5 1,498 17,034 14,005 30 20,993 2 7.250
8 23 47,524 7,107 2,066 309 1 8,865 8 737 5,939 1,038 258 45 1 1,589 13 60 2,345 14,908 8,482 30 25,865 31 8,482
9 18 39,458 5,740 2,192 319 21 6,896 14 429 3,066 441 170 24 21 388 14 19 228 4,566 9,689 27 16,241 3 9,157
10 22 45,215 10,012 2,055 455 25 8,319 22 488 3,297 823 149 37 25 598 22 25 10 18,002 12,167 30 26,542 1 10,692
1 21 34,856 2,336 1,660 1 1 5,042 6 552 2,387 170 113 8 1 450 27 25 1 3,998 4,948 29 21,757 30 4,948
12 19 43,392 5,805 2,284 306 19 5,791 12 508 3,860 555 203 29 19 455 12 56 113 9,728 5,638 27 17,172 3 5,500
[2—nx+TF> 3> caloptions]
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 5.29 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 12.11 1 26,067 50,449 1,959 6.26 12,606 11.30 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 12.26 7 20,496 45,013 1,431 2.19 9,822 2.29 207
2017 247 294,233 22,913 1,191 93 23 4,819 7.28 86 33,890 2,467 137 9 23 583 5.23 14 19,182 41,114 3,038 4.21 9,439 331 1,614
2018 245 273,108 14,360 1,115 59 7.23 4,408 1.5 68 28,656 1,797 116 7 12.19 776 10.9 4 29,595 28,965 2,082 8.30 13,408 2.28 1,208
2017 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
2018 1 19 22,949 651 1,208 34 25 2,878 5 454 2,327 55 122 2 19 345 5 46 650 2,506 4,111 30 11,050 4 3,854
2 19 29,879 2,105 1,573 111 6 4,221 13 235 3,172 305 166 16 6 584 21 17 4,657 4,743 1,208 27 9,241 28 1,208
3 21 20,206 634 962 30 23 2,807 13 178 2,177 16 103 0 9 299 13 12 2,073 696 5,141 29 9,412 1 2,034
4 20 22,163 977 1,108 49 3 2,333 12 195 2,098 63 104 3 26 266 9 25 1,492 1,006 5,029 26 13,378 27 5,029
5 21 19,222 512 915 24 30 3,240 22 183 1,767 28 84 1 30 394 15 9 1,200 1,425 3,282 28 8,694 31 3,282
6 21 15,402 1,041 733 50 1 1,694 25 173 1,336 78 63 3 22 183 8 1 1,368 1,198 3,000 28 7,112 29 3,000
7 21 29,619 873 1,410 42 23 4,408 17 198 2,700 113 128 5 23 475 17 16 1,229 2,060 4,998 30 10,753 3 4,088
8 23 33,363 2,825 1,451 123 1 3,564 9 307 3,702 216 160 9 2 568 27 40 1,470 6,379 3,851 30 13,408 31 3,851
9 18 15,040 1,305 836 73 20 2,085 14 130 986 129 54 7 28 120 19 7 306 2,168 3,694 27 10,355 28 3,694
10 22 17,442 1,535 793 70 25 2,668 22 125 1,717 178 78 8 25 303 9 4 3,048 2,820 3,950 30 7,480 31 3,950
1 21 22,045 715 1,050 34 16 2,796 5 68 2,608 159 124 7 16 383 5 5 6,941 1,066 3,459 29 10,075 30 3,459
12 19 25,778 1,187 1,357 62 19 3,463 25 402 4,060 452 213 23 19 776 12 53 5,161 2,898 2,082 26 9,186 28 2,082
[& & Totall
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 55,446 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 4,757 10.17 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 31 28 23 1,618 3.13 36 37.431 123,954 20,995 12.28 47,346 7.31 11,051
2018 245 783,545 67,248 3,198 274 7.31 12,846 221 388 70,345 6,855 287 27 7.27 2,348 9.14 27 41,570 129,716 7.720 1.30 45,316 12.28 7.720
2017 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
2018 1 19 79,303 5,222 4,174 275 26 6,626 5 1,084 6,209 405 326 21 19 668 5 99 5,487 14,922 18,814 30 45,316 31 18,814
2 19 65,457 3,933 3,445 207 28 8,514 21 388 5,426 457 285 24 6 797 21 29 5,026 9,201 9,729 27 33,454 28 9,729
3 21 58,087 2,751 2,766 131 28 8,038 15 628 4,504 132 214 6 2 518 20 48 2,740 5,230 15,757 29 35,830 1 11,725
4 20 71,409 4,041 3,570 202 23 10,675 9 612 5,031 186 251 9 23 745 12 53 2,350 7,651 17,289 26 38,665 2 15,846
5 21 43,450 1,264 2,069 60 30 5,937 10 611 3,369 96 160 4 30 563 10 50 1,741 3,490 10,548 30 29,544 31 10,548
6 21 49,981 2,611 2,380 124 15 5,512 25 502 3,467 171 165 8 1 379 25 32 1,876 3,595 9,450 28 24,253 29 9,450
7 21 91,745 8,859 4,369 422 31 12,846 17 488 10,709 1,238 509 58 27 2,348 9 32 2,727 19,094 19,003 30 31,746 2 11,382
8 23 80,887 9,932 3,517 432 1 12,429 22 1,334 9,642 1,255 419 54 1 1,979 22 121 3,815 21,287 12,333 30 39,273 31 12,333
9 18 54,498 7,045 3,028 391 21 7,785 14 559 4,052 570 225 31 21 460 14 27 534 6,734 13,383 27 26,596 3 13,104
10 22 62,657 11,547 2,848 525 25 10,987 22 613 5,015 1,001 227 45 25 902 22 38 3,058 20,822 16,117 30 34,022 1 14,916
1 21 56,901 3,051 2,710 145 1 6,449 5 881 4,995 329 237 15 1 676 5 58 6,942 5,064 8,407 29 31,832 30 8,407
12 19 69,170 6,992 3,641 368 19 9,254 12 1,025 7,921 1,008 416 53 19 1,232 12 109 5,274 12,626 7.720 27 26,358 28 7.720
GE 1 SO A A B SRR ARG T U AT A TR ERREE R OF T TR Note : 1. The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014.
BRT—42EHHEBLUBOT—4. iomiﬂﬁ‘aﬁ-?fﬁ FHEBETORFAEHFDGIFOT—2E2ET Annual data includes TSE trades prior to integration, while monthly data does not reflect data prior to market integration.
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2 2. Give up Volume means total amount of the buying and selling.



