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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} Bifif (Units) B (Units)

PHER 6F) 5-year JGB Futures

2009/09/11— 22.06 - - - - 110. 680 - -
2010/06/10] (2010/06) =) ) =) =) [-]
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2009/12/11— 22.09 - - - - 110. 560 - -
2010/09/09] (2010/09) ) ) =) =) [-]

-
<>

2010/03/12~ 22.12 - - - - 110. 410 - -
2010/12/09] (2010/12) =) ) =) =) [-]

{-}
<>

RAER (105) 10-year JGB Futures

2009/09/11—~ 22.06 139.680 (6) 140. 880 (26) 139.460 (11) 140. 410 (31) 140.117 513, 325 83,189
2010/06/10| (2010/06) (1. 454) (1.357) (1.472) (1.395) [8, 840]

{7,004}
<5, 508>

2009/12/11~ 22.09 139.330 (13) 140.510 (26) 139.330 (13) 140. 020 (31) 139.722 8,609 5,484
2010/09/09| (2010/09) (1.483) (1.387) (1.483) (1. 426) [-]

{7, 004}
<204>

2010/03/12— 22.12 - - - - 139. 467 - -
2010/12/09] (2010/12) =) ) =) ) [-]

{1
<>

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

2009/09/11~ 22.06 - - - - 140. 117 - -
2010/06/09| (2010/06) =) ) =) =)
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<>

2009/12/11— 22.09 - - - - 139.722 - -
2010/09/08| (2010/09) =) ) =) =)

{1
<>

2010/03/12—~ 22.12 - - - - 139. 467 - -
2010/12/08] (2010/12) ) =) =) =)

-
<>
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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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