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

(BRA&FIE) % (BRAEFIED) % (RAEFIED) % (BRAEFIE) % Price
(Yield to Maturity) | (Yield to Maturity) | (Yield to Maturity) | (Yield to Maturity) =10} B3 (Units) B (Units)
hHER GF) 5-year JGB Futures

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

{-}
<>

2008/12/12— 21.09 - - - - 109. 002 - -
2009/09/10| (2009/09) =) ) =) =) [-]

-}
<>

2009/03/12~ 21.12 - - - - 108. 871 - -
2009/12/10] (2009/12) =) ) =) ) [-]

{-}
<>

2009/06/12— 22.03 - - - - 108. 450 - -
2010/03/11] (2010/03) =) ) ) =) [-]

{-}
<>

RHEMRE (105) 10-year JGB Futures

2008/09/11— 21.06 136.380 (1) 136.940 (4) 136.090 (2) 136.290 (11) 136.518 305, 064 |* 2,317
2009/06/11| (2009/06) (1.731) (1.683) (1.756) (1.739) [-]

{85, 949}
<6, 836>

2008/12/12— 21.09 135.970 (1) 138.310 (30) 135.470 (11) 138.100 (30) 136. 599 453, 540 67,475
2009/09/10| (2009/09) (1.767) (1.568) (1. 810) (1.585) [30, 631]

{85, 949}
<1,597>

2009/03/12— 21.12 - - - - 136. 216 - -
2009/12/10| (2009/12) =) =) =) =) [-]

-}
<>

2009/06/12— 22.03 - - - - 135. 908 - -
2010/03/11] (2010/03) =) ) =) =) [-]

-}
<>

S —RYEMR 005 mini-10-year JGB Futures

2009/03/23— 21.06 - - - - 136.513 - 10
2009/06/10| (2009/06) =) =) =) =)

-}
<>

2009/03/23 21.09 - - - - 136. 599 - 10
2009/09/09] (2009/09) =) ) =) =)

{-}
<>

2009/03/23 21.12 - - - - 136. 216 - -
2009/12/09] (2009/12) =) ) =) )

-}
<>

2009/06/12— 22.03 - - - - 135. 908 - -
2010/03/10| (2010/03) -) =) =) =)

{-}
<>

GEH 1L 1ERTES, {15 6RAMARTLY . <>15BToSTNeTHI S (Notes) 1. [ ]:Exercised Volume.

2 WBIEIE. AT a Vv DERNTESESE o }: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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