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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) M B4T (Units) B47 (Units)

PEAEE 55) 5-year JGB Futures

2008/12/12— 21.09 - - - - 108. 920 - -
2009/09/10] (2009/09) =) ) ) =) [-]
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2009/03/12—~ 21.12 - - - - 108. 720 - -
2009/12/10] (2009/12) =) ) =) =) [-]
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2009/06/12—~ 22.03 - - - - 108. 450 - -
2010/03/11] (2010/03) =) ) =) =) [-]
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RHEMRE (105) 10-year JGB Futures

2008/12/12— | 21.09 138.120 (3) 139.360 (21) 137.130 (10) 139. 130 (31) 138. 280 485, 321 72,758
2009/09/10| (2009/09) (1.584) (. 481) (1.667) (1. 500) [27, 145]
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2009/03/12~ 21.12 138. 400 (24) 138.890 (31) 138.400 (24) 138.840 (31) 137.814 3,423 2,232
2009/12/10| (2009/12) (1. 560) (1.519) (1. 560) (1.524) [-]
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2009/06/12— 22.03 - - - - 137. 080 - -
2010/03/11| (2010/03) =) ) =) ) [-]
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S —REEMR (105) mini-10-year JGB Futures

2009/03/23—~ | 21.09 - - - - 138. 280 - 10
2009/09/09 | (2009/09) “) ) O] &)

-}
<>

2009/03/23— 21.12 - - - - 137. 815 - -
2009/12/09| (2009/12) =) ) =) =)

{1
<>

2009/06/12—~ 22.03 - - - - 137. 080 - -
2010/03/10| (2010/03) ) =) =) =)

-
<>
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(Notes) 1. [ ]:Exercised Volume.
}:0f which are Inter-month spread trading.
< >: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.
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