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Summary of Statistics on JGB Futures (5-year JGB Futures)
(HAL units. BAM ¥ mil.)
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Trading Volume Trading Value Open Interest
Year or Trading Daily Daily Give Up End of Year
Month Days Total J-NET Average J-NET High Low Total J-NET Average J-NET High Low Volume or Month High Low
date date date date date date
2014 244 - - 1.6 1.6 - 1.6 1.6 1.6 - 1.6
2015 244 - - 15 1.5 - 1.5 1.5 1.5 - 1.5
2016 245 - - 1.4 1.4 - 1.4 1.4 1.4 - 1.4
2017 247 - - 1.4 1.4 - 1.4 1.4 1.4 - 1.4
2018 245 - - 1.4 1.4 - 1.4 1.4 1.4 - 1.4
2017 12 21 - - 1 1 - 1 1 1 - 1
2018 1 19 - - 4 4 - 4 4 4 - 4
2 19 - - 1 1 - 1 1 1 - 1
3 21 - - 1 1 - 1 1 1 - 1
4 20 - - 2 2 - 2 2 2 - 2
5 21 - - 1 1 - 1 1 1 - 1
6 21 - - 1 1 - 1 1 1 - 1
7 21 - - 2 2 - 2 2 2 - 2
8 23 - - 1 1 - 1 1 1 - 1
9 18 - - 3 3 - 3 3 3 - 3
10 22 - - 1 1 - 1 1 1 - 1
1 21 - - 1 1 - 1 1 1 - 1
12 19 - - 3 3 - 3 3 3 - 3
GE 1. 201 A3 A2 H SRR RGO 7 ) /37 1 s & KRG DT 0 /37 4 IS A Note * 1. The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014.
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Annual data includes TSE trades prior to integration, while monthly data does not reflect data prior to market integration.

2. Give Up Volume means total amount of the buying and selling.
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Summary of Statistics on JGB Futures (10-year JGB Futures)
(BAL units. BAMA ¥ mil.)
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Trading Volume Trading Value Open Interest
Year or Trading Daily Daily Give Up End of Year
Month Days Total Exercise Volume J-NET Average J-NET High Low Total Exercise Value J-NET Average J-NET High Low Volume or Month High Low
date date date date date date
2014; 244 8,791,553 54,099 606,883 36,031 2,487 36 153,849 12.29 10,224 1,280,694,771 7,871,650 88,382,941i 5,248,749 362,225 3.6 22309,295i 1229 1,510,604 1,956,402 96,722 2.21 164,079i 12.24 92,162
2015 244 8,677,576 34,748 478,526; 35,564 1,961 6.9 152,862; 12.25 9,613 1,281,904,551 5,132,203; 70,659,239; 5,253,707 289,587 6.9 22,460275: 1225 1,431,793 2,038,260 95,509; 12.1 118,032 3.25 85,469
2016; 245; 7,383,298 37,854 351,536; 30,136 1,435 6.8 121,978; 1227 7,521; 1,117,995,156 5,729,889 53,213,413; 4,563,245 217,197 6.8 18545760 12.27 1,126,759 1,589,525 80,838 1.21 109,664; 9.20 54,405
2017: 247 8,190,265 37,431 483,650 33,159 1,958 6.8 162,107 8.7 11,930 1,233,261,553 5,632,940 72,881,542; 4,992,961 295,066 6.8 24,406,293 87 1,792,288 1,874,162 96,251 125 120,998; 3.21 77,290
2018  245: 10,304,257 41,570 765,023: 42,058 3,123 12.10 199,661: 6.18 13,915 1,553,568,248 6,264,873: 115,382,725; 6,341,094 470,949 1210 30,313,507; 6.18 2,098,128 2,389,897 110,589: 9.10 185,351 1.4 98,123
2017 12 21i 1,003,919 2,265 103,540 47,806 4,930 8 122,088 25 12,450i 151,458,787 341,613 15,624,904 7,212,323 744,043 8 18,430,298 25 1,878,209 320,547 96,251 5 120,998 22 93,869
2018 1 19 698,513 5,487 24,099; 36,764 1,268 31 61,239 4 20,943 105,066,245 825,526: 3,624,005 5,529,802 190,737 31 9,202,785 4 3,157,402 99,277 113,420 30 114,176 4 98,123
2 19 683,182 5,026 21,138; 35,957 1,113 6 60,097 20 15,545; 102,875,847 756,340 3,182,188 5,414,518 167,483 6 9,045,704 20 2,342,986 110,616 133,660 28 133,660 7 106,926
3 21i 1,036,575 2,740 99,057; 49,361 4,717 9 150,424 26 17,025; 156,396,485 412,703; 14,941,458} 7,447,451 711,498 9 22,690,179 26 2,570,091 358,157 117,060 8 170,869 22 108,752
4 20 666,136 2,350 15,790; 33,307 790 20 59,681 9 16,788 100,427,281 354,104 2,380,510 5,021,364 119,025 20 8,995,934 9 2,533,337 76,255 124,720 26 140,824 2 115,206
5 21 641,321 1,741 9,416: 30,539 448 30 61,657 14 16,107 96,739,348 262,241 1,420,649 4,606,635 67,649 30 9,314,273 14 2,429,298 92,035 137,187 30 151,112 1 126,762
6 21i  1,025917 1,876 161,592i 48,853 7,695 11 144,624 18 13,915] 154,677,667 282,592; 24,357,925 7,365,603] 1,159,901 11 21,803,618 18 2,098,128 407,812 116,142 4 143,387 13 112,709
7 21 690,620 2,727 14,468 32,887 689 23 83,508 9 13,977; 104,106,004 411,162 2,181,461 4,957,428 103,879 23 12,577,711 9 2,110,096 110,181 130,382 20 133,484 2 122,951
8 23 895,845 3,815 32,394; 38,950 1,408 1 99,581 27 16,233; 134,632,175 573,588: 4,868,036 5,853,572 211,653 1 14,961,226 27 2,442,370 159,064 142,655 31 142,655 2 126,873
9 18 1,045,952 534 178,494 58,108 9,916 10 179,523 14 17,243 157,167,618 80,214 26,828,500i 8,731,534] 1,490,472 10 26,984,386 14 2,591,200 398,220 122,608 10 185,351 13 110,182
10 22 794,721 3,058 30,456 36,124 1,384 26 72,366 22 16,169 119,461,495 459,906 4,579,934 5,430,067 208,178 26 10,901,944 22 2,428,806 127,778 131,186 31 131,186 1 115,754
11 21 820,646 6,942 26,392; 39,078 1,257 30 68,114 12 19,115; 123,836,694 1,046,842 3,985,036 5,896,985 189,763 30 10,298,206 12 2,881,358 102,397 144,526 29 148,357 1 134,076
12 19 1,304,829 5274 151,727 68,675 7,986 10 199,661 25 21,808 198,181,383 799,653; 23,033,017 10,430,599 1,212,264 10 30,313,507 25 3,325,477 348,105 110,589 12 152,764 27 106,772
[CIRNPPESEPACIN VS5 E O INC S L E S el Tor IVAE Sk (R Note s 1. The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014
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Annual data includes TSE trades prior to integration, while monthly data does not reflect data prior to market integration.
2. Give Up Volume means total amount of the buying and selling.
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Summary of Statistics on JGB Futures (mini-10-year JGB Futures)
(B units. BAM ¥ mil.)
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Trading Volume Trading Value Open Interest
Year or Trading Daily Daily Give Up End of Year
Month Days Total J-NET Average J-NET High Low Total J-NET Average J-NET High Low Volume or Month High Low
date date date date date date
2014 244 21,171 47 87 0i 3.26 684; 1.20 308,596 683 1,265 3.26 9,906 1.20 135 260i 11.20 1,004 3.1 94
2015 244 40,562 86 166 0 25 1,139 10.9 598,456 1,267 2,452 25 16,781: 109 788 297 3.1 2,374 9.1 154
2016 245 5,742 42 23 0 25 599 4.4 86,843 637 354 25 9,059 4.4 - 47 1.29 392 12.14 33
2017 247 1,602 - 6 - 6.8 115 1.4 24,107 - 97 6.8 1,730 1.4 - 62i 12.13 2230 3.14 20
2018 245 3,434 - 14 - 8.1 514 1.4 51,745 - 211 8.1 7,714 1.4 32 162 9.10 456; 9.13 23
2017 12 21 149 - 7 - 8 35 1 2,248 - 107 8 528 1 - 62 13 223 14 44
2018 1 19 53 - 3 - 11 1 4 797 - 41 1 165 4 - 79 31 79 4 62
2 19 39 - 2 - 23 10 7 587 - 30 23 150 7 - 95 27 95 1 79
3 21 188 - 9 - 2 109 1 2,833 - 134 2 1,642 1 - 53 2 198 14 25
4 20 32 - 2 - 3 6 6 482 - 24 3 90 6 - 72 27 72 2 52
5 21 41 - 2 - 1 10 7 618 - 29 1 150 7 - 79 16 82 1 75
6 21 96 - 5 - 1 16 1 1,447 - 68 1 241 1 - 39 7 84 14 26
7 21 598 - 28 - 26 183 5 9,001 - 428 26 2,755 5 - 192 30 267 2 42
8 23 1,253 - 54 - 1 514 23 18,809 - 817 1 7,714 23 32 353 2 443 1 248
9 18 298 - 17 - 10 107 4 4,479 - 248 10 1,608 4 - 41 10 456 13 23
10 22 113 - 5 - 24 25 1 1,699 - 77 24 375 1 - 61 31 61 1 41
1 21 87 - 4 - 26 14 7 1,313 - 62 30 211 7 - 11 30 11 1 61
12 19 636 - 33 - 20 137 21 9,675 - 509 20 2,089 21 - 162 10 174 14 63
GE 1. 201 A3 A2 H SRR RGO 7 ) /37 1 s & KRG DT 0 /37 4 IS A Note * 1. The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014.
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Annual data includes TSE trades prior to integration, while monthly data does not reflect data prior to market integration.

2. Give Up Volume means total amount of the buying and selling.
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Summary of Statistics on JGB Futures (20-year JGB Futures)
(B units. BAM ¥ mil.)
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Trading Volume Trading Value Open Interest
Year or Trading Daily Daily Give Up End of Year
Month Days Total J-NET Average J-NET High Low Total J-NET Average J-NET High Low Volume or Month High Low
date date date date date date
2014 182 5,041 1,540 28 8 4.8 265 7.8 - 1,012,878 309,759 5,565 1,702 4.8 52,645 7.8 - 1,117 104; 6.17 549 12.8 22
2015 244 2,978 464 12 2 7.22 147 1.9 - 453,399 66,763 1,858 273 212 23,965 1.9 - 207 127 12.10 247 5.26 -
2016 245 843 295 3 3.1 153 1.19 - 128,853 45,383 525 185 3.1 23,278 1.19 - 278 19 3.14 168: 12.20 2
2017 247 303 - 1 3.21 36 1.4 - 46,695 - 189 -o321 5,511 1.4 - 8 1347 41: 810 1
2018 245 152 - 1 6.12 13 1.4 - 23,636 - 96 - 612 2,032 1.4 - 1 3i 9.0 1 6.21 -
2017 12 21 9 - 0 12 5 1 - 1,391 - 66 - 12 773 1 - 2 1 7 4 1 1
2018 1 19 10 - 1 15 6 4 - 1,542 - 81 - 15 924 4 - 1 1 12 4 4 1
2 19 6 - 0 26 3 1 - 930 - 48 - 26 466 1 - - 3 13 3 1 1
3 21 18 - 1 12 6 1 - 2,807 - 133 - 26 938 1 - - 1 15 5 26 1
4 20 14 - 1 10 6 2 - 2,186 - 109 - 10 938 2 - - 1 10 5 2 1
5 21 6 - 0 29 6 1 - 940 - 44 - 29 940 1 - - 7 29 7 1 1
6 21 37 - 2 12 13 4 - 5,789 - 275 - 12 2,032 4 - - 6 12 6 21 -
7 21 12 - 1 3 6 2 - 1,870 - 89 - 3 941 2 - - 3 2 6 3 -
8 23 14 - 1 15 6 1 - 2,152 - 93 - 15 922 1 - - 6 29 6 15 2
9 18 12 - 1 10 12 3 - 1,849 - 102 - 10 1,849 3 - - 6 10 1 3 6
10 22 - - - 1 - 1 - - - - - 1 - 1 - - 6 1 6 1 6
11 21 9 - 0 20 6 1 - 1,390 - 66 - 20 926 1 - - 5 1 6 20 5
12 19 14 - 1 1 6 3 - 2,176 - 114 - 1 930 3 - - 3 11 7 21 -
GBS0 A S A2 H SRR ARG H O 7 ) /37 1 s & KIS DT /37 4 I TSI A Note * 1. The derivatives markets of TSE were integrated into that of Osaka Exchange on March 24, 2014.
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Annual data includes TSE trades prior to integration, while monthly data does not reflect data prior to market integration.
2. Give Up Volume means total amount of the buying and selling.



