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Trading Contract Open (Date) High (Date) Low (Date) Close (Date) Average Trading Volume Open Interest
Period Month ¥ ¥ M¥ ¥ Sett|ement

(BRA&FIE) % (BRAEFIED) % (RAEFIED) % (BRAEFIE) % Price
(Yield to Maturity) | (Yield to Maturity) | (Yield to Maturity) | (Yield to Maturity) =10} Bifif (Units) B (Units)

PHER 6F) 5-year JGB Futures

2008/09/11— 21.06 - - - - 109. 230 - -
2009/06/11| (2009/06) =) ) ) =) [-]

{-}
<>

2008/12/12— 21.09 - - - - 109. 120 - -
2009/09/10| (2009/09) =) ) =) =) [-]

-}
<>

2009/03/12~ 21.12 - - - - 109. 090 - -
2009/12/10] (2009/12) =) ) =) ) [-]

{-}
<>

RHEMRE (105) 10-year JGB Futures

2008/09/11— 21.06 138.140 (1) 138.270 (1) 136.390 (10) 136.990 (30) 137. 022 472, 654 57, 005
2009/06/11| (2009/06) (1.582) (1.571) (1.731) (1.679) [18, 680]

{3,508}
<2, 484>

2008/12/12— 21.09 137.310 (3) 137.310 (3) 136.100 (20) 136. 100 (20) 136. 581 4,074 3,023
2009/09/10| (2009/09) (1. 652) (1.652) (1.756) (1. 756) [-]

{3, 508}
<30>

2009/03/12— 21.12 - - - - 136. 232 - -
2009/12/10| (2009/12) =) ) =) =) [-]

{-}
<>

S —REEMR (105) mini-10-year JGB Futures

2009/03/23~ 21.06 137.170 (24) 137.170 (24) 137.170 (24) 137.170 (24) 137. 022 10 -
2009/06,/10| (2009/06) (1. 664) (1. 664) (1. 664) (1. 664)

-}
<>

2009/03/23— 21.09 - - - - 136. 581 - -
2009/09/09| (2009/09) =) ) =) =)

{-}
<>

2009/03/23— 21.12 - - - - 136. 232 - -
2009/12/09| (2009/12) =) =) =) =)

-}
<>

GE) 1L 1:#ERTES. (1:35BRAMRTL Y R, < > 5 B5ToSTNeTHH S (Notes) 1. [ ]:Exercised Volume.

2MEIEIE, AT 3 VOEFITRSEEELRL, }:0f which are Inter-month spread trading.
SEERAESIGAREE, 2L, *HIIRAIRBAORLEES, < >:0f which are ToSTNeT.

2. Trading Volume do not include Exercised Volume.
3.0pen interest is as of end of month.
* is a final position of the contract month. B
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