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1. This Report consists of the statistics of the products listed on The Tokyo
International Financial Futures Exchange.

2. Years refer to calendar years.
3. Trading Volume and Open Interest are on a trading unit basis.

4. Trading Volume is on an one—way basis. Transaction Volume is on a round—trip
basis. Trading Volume and Transaction Volume include volume of contrats executed
by Strategy Trade.

5. Trading Volume and Transaction Volume of Three—month Euroyen futures do not
include Exercised Volume of Options on Three—month Euroyen futures.

6. “Year-end Settlement Price” is the year-end settlement price, or the final settlement
price for contracts which have reached their last trading day within the year.

7. The figures for Average and Share are rounded off to 1 decimal.

8. Open Interest is as of 17:00, and is the open interest of the contract’s last trading
day for contracts which have reached their last trading day within the year .

9. The specific symbols in the statistical tables are as follows:
[0 Fractional or less then the unit
[—] Nil or no figures
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Daily Trading Volume, Open Interest, Exercise Notification & Exercised Volume

—af) 35 LRI P
I Three-month Euroyen fitures Three month Euroyen
s i FTvar | BEEHE | BEIEKE HERE
Year or Month BATHE

Trading | M77»Z7M51 | Exercised | Open Trading | 777 W51 [ Open

Volume Brock Trade |  Volume Interest Volume Brock Trade | Interest
19984E - Annual 21,162,012 - 74,445 | 1,014,377 - - -
19994F + Annual 14,572,255 - 43,644 | 1,125,084 57,479 - 1,901
20004 * Annual 17,077,791 - 24,507 773,845 8,255 - -
20014F - Annual 7,624,711 - 4,530 | 648,151 2,904 - 1,000
20024+ Annual 4,470,763 - - 516,248 - - -
20034F - Annual 4,155,800 44,670 -| 637,813 3,000 - 3,000
1A January 212,604 - - 558,691 - - -
2J February 203,365 - -l 564,593 - - -
3H March 154,749 - - 331,841 - - -
45 April 105,503 - -| 369,570 - - -
5H May 146,262 - - 432,408 - - -
6] June 260,283 1,051 -l 394,315 - - -
7TH July 460,686 6,648 - 552,045 - - -
8J August 695,865 21,117 -l 763,358 - - -
9H September 633,740 4,774 - 633,106 - - -
10/ October 652,860 4,742 -| 737,957 3,000 - 3,000
11H November 330,767 4,338 - 793,390 - - 3,000
12/ December 299,116 2,000 -| 637,813 - - 3,000
() TS S NER S SAETEN I L s )

(Notes)

Open interests are year or month—end figures.
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SRR 7 e L04E & F AT 7 ey
FH 5 year ¥ Swapnote ™ 10 year ¥ Swapnote ™
B | R AEEHRE | BElEE AEE R
Year or Month
Trading | W7 P7851 | Open Trading | W7 =785 Open
Volume Brock Trade | Interest Volume Brock Trade | Interest
19984« Annual - - - - - -
19994E + Annual - - - - - -
20004F + Annual - - - - - -
20014F + Annual - - - - - -
20024 + Annual - - - - - -
20034F - Annual 205,092 24,500 25,100 408,025 7,600 12,880
1A January - - - - - -
2H February - - - - - -
3H March - - - - - -
4H April - - - - - -
5H May 18,980 - 12,160 95,943 - 66,191
6H June 33,201 1,000 17,800 185,092 6,900 64,266
7H July 14,451 - 27,151 27,955 700 78,378
8H August 16,000 - 31,451 15,071 - 87,599
9H September 6,500 - 2,400 35,804 - 16,072
10H October 43,839 20,000 37,907 10,500 - 20,872
114 November 13,737 2,000 42,417 4,200 - 21,472
12H December 58,384 1,500 25,100 33,460 - 12,880
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KRv- HARM @R B
I U-S-Dollr — Japanese Yen Total of Futures
s i EESE | BEEE FFar | BEHE
Year or Month BATHE

Trading | W7=>7H51 | Open Trading | P77>Z7H51 | Exercised | Open

Volume Brock Trade | Interest Volume Brock Trade Volume Interest
19984E - Annual 46,949 - 1,270 | 21,208,961 - 74,445 | 1,015,647
19994F + Annual 28,681 - 116 | 14,658,415 - 43,644 | 1,127,101
20004+ Annual 3,900 - 70 ] 17,089,946 - 24,507 773,915
20014F - Annual 1,294 - -| 7,628,909 - 4,530 | 649,151
20024+ Annual - - 4,470,763 - - 516,248
20034E - Annual - - -| 4,771,917 76,770 -| 678,793
1/ January - - -| 212,604 - -| 558,691
2H February - - - 203,365 - - 564,593
34 March - - -| 154,749 - -l 331,841
4H April - - - 105,503 - - 369,570
55 May - - -| 261,185 - -l 510,759
6H June - - - 478,576 8,951 - 476,381
7H July - - -| 503,092 7,348 -| 657,574
8H August - - - 726,936 21,117 - 882,408
95 September - - -| 676,044 4,774 -| 651,578
10H October - - - 710,199 24,742 - 799,736
117 November - - -| 348,704 6,338 -l 860,279
12H December - - - 390,960 3,500 - 678,793
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—u 35 A &H%H —u 35 A &H%H
TE T var a—NATvar
A Put Options on Call Options on
Three—month Euroyen futures Three—month Euroyen futures
B [ ok MERATRE | BEEHE | WOIHE MERATRE | RS
Year or Month H S H R
Trading N7y 75l | Exercise Open Trading N7y 75l | Exercise Open
Volume Brock Trade | Notification Interest Volume Brock Trade | Notification Interest
Volume Volume
19984 - Annual 276,654 - 16,343 33,318 223,348 - 58,102 15,550
19994 - Annual 175,870 - - 24,061 95,617 - 43,644 16,200
20004 - Annual 58,795 - 6,513 10,926 39,486 - 17,994 2,830
20014 - Annual 8,353 - - 2,302 5,200 - 4,530 -
20024 - Annual - - - - - - - -
20034F + Annual 3 - - - - - - -
1H January - - - - - - - -
2H February 3 - - 3 - - - -
3H March - - - 3 - - - -
44 April - - - 3 - - - -
5H May - - - 3 - - - -
6H June - - - 3 - - - -
TH July - - - 3 - - - -
8H August - - - 3 - - - -
9H September - - - 3 - - - -
10H October - - - 3 - - - -
11H November - - - 3 - - - -
12H December - - - - - - - -
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F 7 arEEt EpESA
I Total of Options Exchange Total
Heg | o MERATHE | EEEfE | Bl BEHE
Year or Month s
Trading | W7 P>7H51 | Exercise Open Trading | 7727 W51 [ Open
Volume Brock Trade | Notification | Interest Volume Brock Trade Interest
Volume

19984E - Annual 500,002 - 74,445 48,868 | 21,708,963 -| 1,064,515
19994 - Annual 271,487 - 43,644 40,261 | 14,929,902 - 1,167,362
20004 + Annual 98,281 - 24,507 13,756 | 17,188,227 - 787,671
20014F - Annual 13,553 - 4,530 2,302 | 7,642,462 - 651,453
20024+ Annual - - - -l 4,470,763 - 516,248
20034F - Annual 3 - - -1 4,771,920 76,770 678,793
17 January - - - - 212,604 - 558,691
2H February 3 - - 3 203,368 - 564,596
3H March - - - 3 154,749 - 331,844
4H April - - - 3 105,503 - 369,573
5H May - - - 3 261,185 - 510,762
6H June - - - 3 478,576 8,951 476,384
7H July - - - 3 503,092 7,348 657,577
8H August - - - 3 726,936 21,117 882,411
9H September - - - 3 676,044 4,774 651,581
10H October - - - 3 710,199 24,742 799,739
11H November - - - 3 348,704 6,338 860,282
12H December - - - - 390,960 3,500 678,793
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0. HG I BcE  E0R HA IHERE R (R )

Monthly Review of Trading Volume & Open Interest (Each Contract)

1. —nu M 3% H &Ry

Three—month Euroyen futures

o5l % & AR E
Trading Volume Aggregate Volume
Bl
FH H% 1 H ISON 2N HCOmWG I 5E ZREIG B
Trading Average Single . Single ] Volume of | Volume of
Year or Month Days Daily Day High AR Day Low AR House e Customers’ =
Date Date Account Share Account Share

19984« Annual 247 21,162,012 85,676 431,549 6.26 14,528 ¢ 11.19 28,994,514 1 68.3 % 13,429,356 31.7 %
19994F - Annual 245 14,572,255 59,479 309,388 6.30 5,403 | 12.27 20,508,161 70.2 % 8,694,815 ¢ 29.8 %
20004+ Annual 248 17,077,791 68,862 268,599 4.13 19,156 ¢ 12.25 23,724,806 ¢ 69.4 % 10,462,992 30.6 %
20014+ Annual 246 7,624,711 30,995 159,199 1.22 2,887 7.25 8,728,088 i 57.2% 6,521,334 ¢ 42.8%
20024F+ Annual 246 4,470,763 18,174 101,506 2.26 652 10. 7 4,783,654 ¢ 53.5% 4,161,328 ¢ 46.5 %
20034+ Annual 245 4,155,800 16,962 129,679 8.20 539 5.12 4,388,440 ¢ 52.8 % 3,923,160 @ 47.2 %

1H January 19 212,604 11,190 30,270 16 2,877 14 225,280 ¢ 53.0 % 199,928 ¢ 47.0 %
2H February 19 203,365 10,703 35,965 6 2,120 20 280,005 ¢ 68.8 % 126,725 31.2 %
3H March 20 154,749 7,737 24,844 13 3,072 11 161,834 ¢ 52.3 % 147,664 ¢ 47.7 %
47 April 21 105,503 5,024 13,843 2 791 7 102,939 : 48.8 % 108,067 51.2 %
5H May 21 146,262 6,965 17,946 20 539 12 145,731 49.8 % 146,793 50.2 %
6H June 21 260,283 12,394 44,674 19 741 16 257,238 ¢ 49.4 % 263,328 i 50.6 %
TH July 22 460,686 20,940 49,404 1 3,288 22 481,182 ¢ 52.2 % 440,190 : 47.8 %
8H August 21 695,865 33,136 129,679 20 1,548 11 734,704 1 52.8 % 657,026 1 47.2 %
9H September 20 633,740 31,687 88,396 3 11,898 17 650,486 ¢ 51.3 % 616,994 : 48.7 %
10H October 22 652,860 29,675 68,346 20 6,889 27 639,458 ¢ 49.0 % 666,262 51.0 %
11H November 18 330,767 18,376 40,553 28 6,078 10 401,283 ¢ 60.7 % 260,251 39.3 %
12H December 21 299,116 14,244 27,118 19 3,615 29 308,300 ¢ 51.5% 289,932 ¢ 48.5%

(5 TASEENIHEERTICED, 20024 LLRTOb O TIELIFFESZ 534 & . 20034E AR & E20,
TS i ) S L O S B ) 1, 2— {3y A SRR A A7 L G| ELIBOR-TIBORA Y Ly RIS |3 D DR A & e,
(Note)  “Aggregate Volume” is on a round-trip basis, and includes the volume transferred from LIFFE before 2002, and excluded after 2003.

“Trading Volume” and “Aggregate Volume” include converted Volume of Calendar spreads on Three-month Euroyen futures and LIBOR-TIBOR spreads.

2. —ufY LIBOR3#» H &F %4
Three—month Euroyen LIBOR futures

BBl # & 0 E R
Trading Volume Transaction Volume
iG]l
CENE K LA | Bk He/ls EEITGIE e Al e s
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High & g Day Low AH House Zed Customers’ FraR
Date Date Account Share Account Share

19994+ Annual 245 57,479 299 5,555 5.26 - 4.6 23,389 {1 20.3% 91,569 i 79.7%
20004 - Annual 248 8,255 33 1,975 2.9 - 1.4 400 2.4 % 16,110 ¢ 97.6 %
20014F - Annual 246 2,904 12 1,000 9.6 - 1.4 900 i 15.5% 4,908 ¢ 84.5%
20024+ Annual 246 - - - - - - - —% - —y
20034 - Annual 245 3,000 12 3,000 10.7 - 1.6 - 0.0 % 6,000 i 100.0 %

1H January 19 - - - - - . _ _ _ _
2H February 19 - - - - - . _ _ _ _
3H March 20 - - - - - - - _ - _
447 April 21 - - - - - - - _ - _
5H May 21 - - - - - . _ _ _ _
64 June 21 - - - - - - - _ - _

7H July 22 - - - - - . _ _ _ _
8H August 21 - - - - - . _ _ _ _
9 September 20 - - - - - - - —% _ _
10A October 22 3,000 136 3,000 7 - 1 - 0.0 % 6,000 { 100.0 %
117 November 18 - - - - - - - — % _ —
127 December 21 - - - - - - - — % _ —

(1) T EHR ) I (R RIS LD,
5 ) B L O 558124, LIBOR-TIBORAZ Ly RIRB SO M2 & T,
(Note) ~ “Transaction Volume” is on a round-trip basis.
“Trading Volume” and “Transaction Volume” include converted Volume of LIBOR-TIBOR spreads.



20034 EHEEER

19894F 6 H30 H £

Contract launched on June 30, 1989.

® R K &
AR E FTrar Open Interest
BATEE
FEHR ST ON e/ E |
Aggregate Exercised End of Year Single . Single
Volume Volume or Month Day High AR Day Low HH Year or Month
Date Date
42,423,870 74,445 1,014,377 1,999,203 9. 2 874,529 12.15 19984 - Annual
29,202,976 43,644 1,125,084 1,528,540 | 12.13 941,241 6.16 19994 - Annual
34,187,798 24,507 773,845 1,767,375 9.18 709,005 12.19 20004+ Annual
15,249,422 4,530 648,151 1,096,027 3.16 594,587 12.18 20014+ Annual
8,944,982 - 516,248 822,723 6.17 489,280 9.17 20024F+ Annual
8,311,600 - 637,813 814,813 : 12.15 317,415 3.18 20034+ Annual
425,208 - 558,691 558,691 31 520,284 6 1H January
406,730 - 564,593 567,722 6 554,329 4 2H February
309,498 - 331,841 586,827 13 317,415 18 3H March
211,006 - 369,570 369,570 30 337,038 1 47 April
292,524 - 432,408 432,408 30 371,211 1 5H May
520,566 - 394,315 440,660 12 317,604 17 6H June
921,372 - 552,045 552,045 31 427,909 1 7H July
1,391,730 - 763,358 763,358 29 555,458 1 8H August
1,267,480 - 633,106 800,435 5 606,284 16 9H September
1,305,720 - 737,957 737,957 31 648,900 1 10H October
661,534 - 793,390 793,390 28 735,288 4 11 H November
598,232 - 637,813 814,813 15 623,937 16 12H December
19994E3 23 H 155
Contract launched on March 23, 1999.
& £ K R
KIES & Open Interest
RS BK 5B/ s
Transaction End of Year Single Single
Volume or Month Day High HA Day Low AR Year or Month
Date Date
114,958 1,901 24,077 6.15 1,750 : 12.15 19994+ Annual
16,510 - 4,876 : 2.18 - 9.20 20004+ Annual
5,808 1,000 1,700 9.6 - 1.4 20014F - Annual
- - 1,000 1.4 - 3.20 20024F - Annual
6,000 3,000 3,000 10.7 - 1.6 20034« Annual
- - - - - - 1H January
- - - - - - 2H February
- - - - - - 3H March
- - - - - - 47 April
- - - - - - 58 May
- - - - - - 6H June
- - - - - - 7H July
- - - - - - 8H August
- - - - - - 9H September
6,000 3,000 3,000 7 - 1 10A October
- 3,000 3,000 4 3,000 4 114 November
- 3,000 3,000 1 3,000 1 12H December
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3. SR ERAT v 7S

5 Year Yen Swapnote™

W Bl # & ) E B
Trading Volume Transaction Volume
Bl
£ A F%x LH 5% ISTN e/ EIEATGIE e ZRCHS B
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High HH Day Low AR House HoR Customers’ e
Date Date Account Share Account Share
20034F + Annual 161 205,092 1,274 26,200 12. 8 - 9.3 404,190 ¢ 98.5 % 5,994 1.5%
1A January - - - - - - - - - % - - %
2 February - - - - - - - - - % - - %
3 H March - - - - - - - - - % - - %
47 April - - - - - - - - - % - =%
5H May 16 18,980 1,186 3,110 9 300 19 35,960 ¢ 94.7 % 2,000 5.3%
6H June 21 33,201 1,581 4,500 18 300 6 66,402 i 100.0 % - 0.0 %
TH July 22 14,451 657 1,900 2 100 10 28,901 : 100.0 % 1 0.0 %
8H August 21 16,000 762 3,200 20 100 18 32,000 ¢ 100.0 % - 0.0 %
9H September 20 6,500 325 2,000 9 - 3 13,000 : 100.0 % - 0.0 %
10H October 22 43,839 1,993 8,800 2 200 1 86,334 1 98.5 % 1,344 1.5 %
114 November 18 13,737 763 3,660 5 - 21 27,336 ¢ 99.5 % 138 0.5 %
12H December 21 58,384 2,780 26,200 8 - 1 114,257 ¢ 97.8 % 2,511 2.2%
(1) DR ESoE )13, (EEFRIC LD,
(Note)  “Transaction Volume” is on a round-trip basis.
4. 105EM @ FIAD » 7 Je )
10 Year Yen Swapnote™
o5l %% & ) E &
Trading Volume Transaction Volume
@]l
£ A H %k LH 5% ISFN e/ EEEATGIE e ZRCHS B
Trading Average Single ] Single ] Volume of Volume of
Year or Month Days Daily Day High i pgp Day Low AR House Customers’
Date Date Account Share Account
20034F + Annual 161 408,025 2,534 21,300 5.30 - 9.12 695,531 ¢ 85.2 % 120,519 ¢ 14.8 %
1A January - - - - - - - - - % - - %
2H February - - - - - - - - - % - - %
SE March - - - - - - - - =% - =%
4 H April - - - - - - - - -% - =%
5H May 16 95,943 5,996 21,300 30 1,800 26 164,063 ¢ 85.5 % 27,823 ¢ 14.5%
6H June 21 185,092 8,814 19,000 9 1,100 23 318,975 86.2 % 51,209 ¢ 13.8%
7TH July 22 27,955 1,271 3,603 25 210 23 53,535 95.8% 2,375 4.2%
8 H August 21 15,071 718 3,200 1 11 21 27,092 ¢ 89.9 % 3,050 ¢ 10.1%
9H September 20 35,804 1,790 8,400 5 - 12 48,900 ¢ 68.3 % 22,708 ¢ 31.7 %
10H October 22 10,500 477 1,600 8 - 2 20,000 : 95.2 % 1,000 4.8 %
11 H November 18 4,200 233 700 14 - 4 6,300 i 75.0 % 2,100 ¢ 25.0 %
12H December 21 33,460 1,593 8,700 8 - 17 56,666 : 84.7 % 10,254 ¢+ 15.3 %

() TREHR 3, EEREICRD,

(Note)  “Transaction Volume” is on a round-trip basis.



20034E 5H9H 45

Contract launched on May 9, 2003.

#®OE K

=

5
KIEHE Open Interest
FEAR S5O /N £ A
Transaction End of Year Single Single
Volume or Month Day High AR Day Low AR Year or Month
Date Date
410,184 25,100 63,926 1 12.15 1,700 9.16 20034F + Annual
- - - - - - 1/ January
- - - - - - 2H February
- - - - - - 3 H March
- - - - - - 48 April
37,960 12,160 12,160 30 3,110 9 5H May
66,402 17,800 20,060 16 5,500 17 6H June
28,902 27,151 27,151 31 18,900 1 7H July
32,000 31,451 31,451 28 27,351 1 8H August
13,000 2,400 33,300 12 1,700 16 9H September
87,678 37,907 37,907 31 2,400 1 10 October
27,474 42,417 42,417 26 38,610 4 114 November
116,768 25,100 63,926 15 22,400 16 12 December
20034 5 H9H ki
Contract launched on May 9, 2003.
e E Open Interest
FEAR S5O /N £ A
Transaction End of Year Single ] Single
Volume or Month Day High HHA Day Low HHA Year or Month
Date Date
816,050 12,880 146,064 6.16 4,900 5.9 20034F + Annual
- - - - - - 1H January
- - - - - - 2H February
- - - - - - 3H March
- - - - - - 4H April
191,886 66,191 66,191 30 4,900 9 5H May
370,184 64,266 146,064 16 40,206 17 6H June
55,910 78,378 78,378 31 65,766 1 TH July
30,142 87,599 87,599 29 81,178 1 8H August
71,608 16,072 102,883 11 15,052 16 9H September
21,000 20,872 20,872 31 16,172 1 104 October
8,400 21,472 21,472 28 20,872 4 114 November
66,920 12,880 34,050 15 12,230 16 12 December

2003 HET IR



2003 ANNUAL STATISTICS

5. Kbv- AARHLEE M)

U.S.Dollar = Japanese Yen currency futures

W5l % & #E &
Trading Volume Transaction Volume
Bl
£ A A IR IEON S5 %N H O B EHATGIE S
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High i AH Day Low AH House R Customers’ R
Date Date Account Share Account Share
19984F + Annual 247 46,949 190 1,278 4.7 17 2.18 38,631 1 41.1% 55,267 ¢ 58.9 %
19994F + Annual 245 28,681 117 948 ¢ 10.14 - 12.28 26,086 | 45.5% 31,276 ¢ 54.5%
20004+ Annual 248 3,900 16 121 4.3 - 5.26 4,526 | 58.0% 3,274 ¢ 42.0 %
20014+ Annual 246 1,294 5 100 1.5 - 1.10 1,820 ¢ 70.3% 768 ¢ 29.7 %
20024+ Annual 246 - - - - - - - - % - - %
20034+ Annual 245 - - - - - - - - % - - %
1A January 19 - - - - - - - - % - - %
2H February 19 - - - - - - - - % - - %
3H March 20 - - - - - - - - % - - %
4 April 21 - - - - - - - - % - - %
5H May 21 - - - - - - - - % - - %
6H June 21 - - - - - - - - % - - %
7H July 22 - - - - - - - - % - - %
8H August 21 - - - - - - - - % - - %
9H September 20 - - - - - - - - % - -%
107 October 22 - - - - - - - - % - -%
117 November 18 - - - - - - - - % - -%
127 December 21 - - - - - - - - % - -%
() TROESCE) 3, RIS L D,
(Note)  “Transaction Volume” is on a round-trip basis.
6. S et
Total of Futures
5l % & R
Trading Volume Aggregate Volume
sl
£ A A% LH¥ R /N SESNGIE- &5 EHAGIE s
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High | g R Day Low | HH House g Customers’ } ppa
Date Date Account Share Account Share
19984F+ Annual 247 21,208,961 85,866 431,790 6.26 14,703 ¢ 11.19 | 29,033,145 : 68.3% | 13,484,623 : 31.7%
19994F + Annual 245 14,658,415 59,830 309,443 6.30 5,407 i 12.27| 20,557,636 i 70.0 % 8,817,660 | 30.0 %
20004+ Annual 248 17,089,946 68,911 268,610 4.13 19,156 ¢ 12.25 | 23,729,732 ¢ 69.4%| 10,482,376 i 30.6 %
20014F+ Annual 246 7,628,909 31,012 159,204 1.22 2,887 7.25 8,730,808 | 57.2% 6,527,010 : 42.8%
20024+ Annual 246 4,470,763 18,174 101,506 2.26 652 10. 7 4,783,654 | 53.5% 4,161,328 | 46.5%
20034+ Annual 245 4,771,917 19,477 133,479 8.20 791 4.7 5,488,161 57.5% 4,055,673 ¢ 42.5%
1A January 19 212,604 11,190 30,270 16 2,877 14 225,280 ¢ 53.0 % 199,928 © 47.0 %
2H February 19 203,365 10,703 32,965 6 2,120 20 280,005 i 68.8 % 126,725 ¢ 31.2%
3H March 20 154,749 7,737 24,844 13 3,072 11 161,834 ¢ 52.3% 147,664 i 47.7 %
4 April 21 105,503 5,024 13,843 2 791 7 102,939 ¢ 48.8% 108,067 : 51.2%
5H May 21 261,185 12,437 30,637 30 1,165 8 345,754 | 66.2 % 176,616 i 33.8%
6H June 21 478,576 22,789 53,125 19 8,856 16 642,615 1 67.1 % 314,537 ¢ 32.9%
7H July 22 503,092 22,868 53,514 1 3,838 22 563,618 i 56.0 % 442,566 i 44.0 %
8H August 21 726,936 34,616 133,479 20 2,048 11 793,796 | 54.6 % 660,076 i 45.4 %
9H September 20 676,044 33,802 88,996 3 12,848 17 712,386 : 52.7% 639,702 ¢ 47.3%
107 October 22 710,199 32,282 69,346 20 7,889 27 745,792 1 52.5% 674,606 i 47.5%
117 November 18 348,704 19,372 41,053 28 6,551 26 434,919 ¢+ 62.4 % 262,489 ¢ 37.6%
121 December 21 390,960 18,617 46,797 8 3,915 29 479,223 ¢ 61.3% 302,697 i 38.7%

(B eastoFERoL R SFEERE i, a— e M35 A RO TG BRI ESWTEH,
MR 13, EEFRIC LSBT, LIFE

ZENEET.

TE B TG 4 1, = — 3% A RIS BR A A7 Ly RIGI 3B LOLIBOR-TIBORAZ L RIRB | HORE & & e,

(Note)

“Aggregate Volume” is on a round-trip basis, and includes the volume transferred from LIFFE.

The average daily trading volume of each year is calculated on the basis of actual trading days of Three-month Euroyen futures.

“Aggregate Volume” “Trading Volume” includes the volume of Calendar spreads on Three-month Euroyen futures and LIBOR-TIBOR spreads.
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19914 2H 150 £
Contract launched on February 15, 1991.

® T M &
HEHR Open Interest
CIIES ok o/l I
Transaction End of Year Single Single
Volume or Month Day High AR Day Low AH Year or Month
Date Date
93,898 1,270 2,014 7.16 1,077 3.20 19984F + Annual
57,362 116 1,867 8.27 85 12.15 19994F + Annual
7,800 70 249 2.15 6 9.13 20004+ Annual
2,588 - 185: 1.11 - 9.12 20014F + Annual
- - - - - - 20024+ Annual
- - - - - - 20034+ Annual
- - - - - - 1H January
- - - - - - 2H February
- - - - - - 3H March
- - - - - - 45 April
- - - - - - 5H May
- - - - - - 6H June
- - - - - - 7H July
- - - - - - 8H August
- - - - - - 9H September
- - - - - - 10H October
- - - - - - 117 November
- - - - - - 127 December
2 OE M o=
B BATE R Open Interest
FEAR 2 FN 2N £ A
Aggregate Exercised End of Year Single Single
Volume Volume or Month Day High HA Day Low AA Year or Month
Date Date
42,517,768 74,445 1,015,647 2,000,822 9.2 875,785 12.15 19984F - Annual
29,375,296 43,644 1,127,101 1,534,690 : 12.13 952,033 6.16 19994F - Annual
34,212,108 24,507 773,915 1,767,982 9.18 710,075 12.19 20004F - Annual
15,257,818 4,530 649,151 1,096,111 3.16 596,287 12.18 20014F - Annual
8,944,982 - 516,248 822,723 6.17 489,280 9.17 20024F - Annual
9,543,834 - 678,793 927,616 9.12 317,415 3.18 20034F - Annual
425,208 - 558,691 558,691 31 520,284 6 1A January
406,730 - 564,593 567,722 6 554,329 4 2H February
309,498 - 331,841 586,827 13 317,415 18 3H March
211,006 - 369,570 369,570 30 337,038 1 45 April
522,370 - 510,759 510,759 30 371,211 1 5H May
957,152 - 476,381 605,384 16 363,310 17 6H June
1,006,184 - 657,574 657,574 31 512,575 1 TH July
1,453,872 - 882,408 882,408 29 663,987 1 8H August
1,352,088 - 651,578 927,616 12 623,036 16 9H September
1,420,398 - 799,736 799,736 31 667,472 1 10/ October
697,408 - 860,279 860,279 28 797,770 4 117 November
781,920 - 678,793 915,789 15 661,567 16 127 December

20034 HERT 4R
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7. —uf 3y A &R Ty AT Ay

Put Options on Three—-month Euroyen futures

W5l % & O B
Trading Volume Transaction Volume
iG]l
E | R 1H K B2/ RSN TGIE- SRR B
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High | H R Day Low AR House R Customers’ e
Date Date Account Share Account Share
19984 - Annual 247 276,654 1,120 6,852 7.31 - 2.24 362,160 @ 65.5 % 191,148 ¢ 34.5 %
19994F - Annual 245 175,870 718 14,290 7.1 - 1.4 238,787 i 67.9 % 112,953 ¢ 32.1 %
20004+ Annual 248 58,795 237 2,100 7.5 - 1.7 96,787 ¢ 82.3 % 20,803 ¢ 17.7 %
20014+ Annual 246 8,353 34 1,000 4.6 - 1.4 8,703 1 52.1 % 8,003 ¢ 47.9%
20024+ Annual 246 - - - - - - - - % - - %
20034+ Annual 245 3 0 3 2.6 - 1.6 31 50.0% 3¢ 50.0%
1A January 19 - - - - - - - - % - -%
2H February 19 3 0 3 6 - 3 31 50.0% 3¢ 50.0%
3H March 20 - - - - - - - - % - - %
47 April 21 - - - - - - - - % - - %
5H May 21 - - - - - - - - % - - %
6H June 21 - - - - - - - - % - - %
7H July 22 - - - - - - - - % - - %
8H August 21 - - - - - - - - % - - %
9H September 20 - - - - - - - - % - -%
10H October 22 - - - - - - - - % - - %
11 H November 18 - - - - - - - - % - - %
12H December 21 - - - - - - - - % - - %
() TREHR T, EEFEICED,
(Note) “Transaction Volume” is on a round—trip basis.
8. —nu ] 3y H &M —nA7var
Call Options on Three-month Euroyen futures
5l %% & 0 E R
Trading Volume Transaction Volume
5l
£ A A% 1A R R/ B CHS R ZFEIS [ B
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High HH Day Low HH House R Customers’ R
Date Date Account Share Account Share
19984F - Annual 247 223,348 904 10,300 2.3 - 3.19 291,102 ¢ 65.2 % 155,594 § 34.8 %
19994F - Annual 245 95,617 390 5,100 2.17 - 1.5 133,718 ¢ 69.9 % 57,616 ¢ 30.1 %
20004F+ Annual 248 39,486 159 2,000 12.1 - 1.5 60,212 ¢ 76.2 % 18,760 i 23.8 %
20014F+ Annual 246 5,200 21 1,900 3.5 - 1.4 8,646 ¢ 83.1% 1,754 1 16.9 %
20024F» Annual 246 - - - - - - - - % - - %
20034F» Annual 245 - - - - - - - - % - - %
1H January 19 - - - - - - - -% - - %
2H February 19 - - - - - - - -% - - %
3H March 20 - - - - - - - - % - - %
44 April 21 - - - - - - - -% - -%
5H May 21 - - - - - - - -% - -%
6H June 21 - - - - - - - - % - - %
7H July 22 - - - - - - - -% - -%
8H August 21 - - - - - - - -% - - %
9H September 20 - - - - - - - - % - - %
10H October 22 - - - - - - - % - - %
11H November 18 - - - - - - - % - - %
12H December 21 - - - - - - - % - - %

(1)
(Note)
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“Transaction Volume” is on a round-trip basis.




20034 EHEEER

19914 7H 8H k£

Contract launched on July 8, 1991.

®OE K &
KIEHE Open Interest HERIATAE
SR
R Bk N g A
Transaction End of Year Single Single Volume of
Volume or Month Day High AR Day Low AR Exercise Year or Month
Date Date Notification
553,308 33,318 84,868 3.13 20,428 1 12.15 16,343 19984« Annual
351,740 24,061 69,058 3.15 22,961 ¢ 12.14 - 19994F - Annual
117,590 10,926 31,332 3.13 10,726 i 12.19 6,513 20004F + Annual
16,706 2,302 12,561 2.15 2,100 9.18 - 20014F+ Annual
- - 2,302 1.4 - 6.18 - 20024+ Annual
6 - 3 2.6 - i 12.16 - 20034F+ Annual
- - - - - - - 1H January
6 3 3 6 - - - 2H February
- 3 3 3 3 3 - 3H March
- 3 3 1 3 1 - 47 April
- 3 3 1 3 1 - 5H May
- 3 3 2 3 2 - 6H June
- 3 3 1 3 1 - 7H July
- 3 3 1 3 1 - 8H August
- 3 3 1 3 1 - 9H September
- 3 3 1 3 1 - 10H October
- 3 3 4 3 4 - 11H November
- - 3 1 - 16 - 12H December
19914 7H 8H L5
Contract launched on July 8, 1991.
BHOE o=
HITE S Open Interest FERAT Al
Liky e
AR R IR/ £ A
Transaction End of Year Single Single Volume of
Volume or Month Day High HHA Day Low HHA Exercise Year or Month
Date Date Notification
446,696 15,550 113,602 3.12 14,650 { 12.21 58,102 19984+ Annual
191,234 16,200 32,371 3.12 15,550 1.4 43,644 19994+ Annual
78,972 2,830 19,200 2.17 1,930 ¢ 12.19 17,994 20004 - Annual
10,400 - 4,730 2.23 - 6.18 4,530 20014F - Annual
- - - - - - - 20024F+ Annual
- - - - - - - 20034F+ Annual
- - - - - - - 1A January
- - - - - - - 2H February
- - - - - - - 3H March
- - - - - - - 45 April
- - - - - - - 5H May
- - - - - - - 6H June
- - - - - - - 7H July
- - - - - - - 8H August

9H September
10A October

11A November
12H December

13
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9. A7 varait
Total of Options

W 5l % & O &
Trading Volume Transaction Volume
iG]l
£ A H ¥ 1H IZFN B2/ NN TGIE- SRR B
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High ¢ HH Day Low HH House R Customers’ RS
Date Date Account Share Account Share
19984 - Annual 247 500,002 2,024 16,000 2.3 - 6. 4 653,262 ¢ 65.3 % 346,742 ¢ 34.7 %
19994F - Annual 245 271,487 1,108 15,790 7.1 - 1.6 372,505 ¢ 68.6 % 170,469 i 31.4 %
20004+ Annual 248 98,281 396 2,600 7.5 - 1.14 156,999 : 79.9 % 39,663 1 20.1 %
20014+ Annual 246 13,553 55 1,900 3.5 - 1.4 17,349 ¢ 64.0 % 9,757 ¢ 36.0 %
20024+ Annual 246 - - - - - - - - % - - %
20034+ Annual 245 3 0 3 2.6 - 1.6 31 50.0% 3% 50.0%
1H January 19 - - - - - - - - % - - %
2H February 19 3 0 3 6 - 3 31 50.0% 3¢ 50.0%
3H March 20 - - - - - - - - % - - %
47 April 21 - - - - - - - - % - - %
5H May 21 - - - - - - - - % - - %
6H June 21 - - - - - - - - % - - %
7H July 22 - - - - - - - - % - - %
8H August 21 - - - - - - - - % - - %
9H September 20 - - - - - - - - % - - %
10H October 22 - - - - - - - - % - - %
11 H November 18 - - - - - - - - % - - %
12H December 21 - - - - - - - - % - - %
() TRE#oE T, EEFEIC RS,
(Note) “Transaction Volume” is on a round—-trip basis.
10. 2RdanE Gl
Exchange Total
o5l = R
Trading Volume Aggregate Volume
5l
£ A A% 1A R R/ B O ZFEIS [ B
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High | H R Day Low { HH House Ho Customers’ P
Date Date Account Share Account Share
19984F - Annual 247 21,708,963 87,891 441,047 6.26 15,203 ¢+ 11.19 29,686,407 ¢ 68.2% | 13,831,365 31.8%
19994F - Annual 245 14,929,902 60,938 315,713 6.30 5,407 i 12.27 20,930,141 70.0 % 8,988,129 ¢ 30.0 %
20004F+ Annual 248 17,188,227 69,307 268,610 4.13 19,156 ¢ 12.25 23,886,731 69.4 % | 10,521,939 i 30.6 %
20014F+ Annual 246 7,642,462 31,067 159,204 1.22 2,887 7.25 8,748,157 + 57.2% 6,536,767 i 42.8 %
20024F+ Annual 246 4,470,763 18,174 101,506 2.26 652 10. 7 4,783,654 ¢ 53.5% 4,161,328 ¢ 46.5 %
20034F+ Annual 245 4,771,920 19,477 133,479 8.20 791 4.7 5,488,164 ¢ 57.5% 4,055,676 ¢ 42.5 %
1A January 19 212,604 11,190 30,270 16 2,877 14 225,280 ¢ 53.0 % 199,928 ¢ 47.0 %
2H February 19 203,368 10,704 32,968 6 2,120 20 280,008 i 68.8 % 126,728 ¢ 31.2 %
3H March 20 154,749 7,737 24,844 13 3,072 11 161,834 ¢ 52.3 % 147,664 ¢ 47.7 %
44 April 21 105,503 5,024 13,843 2 791 7 102,939 ¢ 48.8 % 108,067 ¢ 51.2 %
5H May 21 261,185 12,437 30,637 30 1,165 8 345,754 1 66.2 % 176,616 ¢ 33.8 %
6H June 21 478,576 22,789 53,125 19 8,856 16 642,615 ¢ 67.1 % 314,637 ¢ 32.9%
7H July 22 503,092 22,868 53,514 1 3,838 22 563,618 ¢ 56.0 % 442,566 | 44.0 %
8H August 21 726,936 34,616 133,479 20 2,048 11 793,796 ¢ 54.6 % 660,076 | 45.4 %
9H September 20 676,044 33,802 88,996 3 12,848 17 712,386 ¢ 52.7 % 639,702 ¢ 47.3 %
10A October 22 710,199 32,282 69,346 20 7,889 27 745,792 1 52.5% 674,606 ! 47.5%
11 A November 18 348,704 19,372 41,053 28 6,551 26 434,919 ¢ 62.4 % 262,489 ¢ 37.6 %
12H December 21 390,960 18,617 46,797 8 3,915 29 479,223 ¢ 61.3% 302,697 ¢ 38.7 %
(B 2SR AFOER O H SRS, o —a 3 H &R 5ol A IESW TR,

[E RS I3, FEFRICLDLO T, LIFFER B 02 a e,
[E RS TS 3R T, 22— [3n A @FIEmIR H A7 Ly REG B L OLIBOR-TIBORAZ L RS I HOIRE 7y & G e,

(Note)

“Aggregate Volume” is on a round-trip basis, and includes the volume transferred from LIFFE.

“Aggregate Volume” “Trading Volume” includes the volume of Calendar spreads on Three-month Euroyen futures and LIBOR-TIBOR spreads.

14

»

The average daily trading volume of each year is calculated on the basis of actual trading days of Three-month Euroyen futures.




20034 EHEEER

& OE % &
RIEHRE Open Interest FERI T4
Ly e s
EHR R /)N E |
Transaction End of Year Single Single Volume of
Volume or Month Day High AR Day Low AH Exercise Year or Month
Date Date Notification
1,000,004 48,868 198,470 3.13 35,428 1 12.15 74,445 19984« Annual
542,974 40,261 101,079 3.12 39,161 ¢ 12.14 43,644 19994F « Annual
196,562 13,756 50,326 3.10 12,656 ¢ 12.19 24,507 20004F + Annual
27,106 2,302 17,291 2.23 2,100 9.18 4,530 20014F+ Annual
- - 2,302 1.4 - 6.18 - 20024+ Annual
6 - 3 2.6 - 12.16 - 20034+ Annual
- - - - - - - 1H January
6 3 3 6 - - - 2H February
- 3 3 3 3 3 - 3H March
- 3 3 1 3 1 - 4H April
- 3 3 1 3 1 - 5H May
- 3 3 2 3 2 - 65 June
- 3 3 1 3 1 - TH July
- 3 3 1 3 1 - 85 August
- 3 3 1 3 1 - 9H September
- 3 3 1 3 1 - 10H October
- 3 3 4 3 4 - 11H November
- - 3 1 - 16 - 12H December
[EESE 3
G T ar Open Interest MEF) AT
BATHR R A
FHR = FN /)N £ A
Aggregate Exercised End of Year Single Single Volume of
Volume Volume or Month Day High AH Day Low AH Exercise Year or Month
Date Date Notification
43,517,772 74,445 1,064,515 2,121,264 3.11 911,213 ¢ 12.15 74,445 19984+ Annual
29,918,270 43,644 1,167,362 1,693,924 ¢ 12.13 1,013,625 6.16 43,644 19994+ Annual
34,408,670 24,507 787,671 1,802,783 9.18 722,731 ¢+ 12.19 24,507 20004 - Annual
15,284,924 4,530 651,453 1,110,772 3.16 598,589 i 12.18 4,530 20014F - Annual
8,944,982 - 516,248 823,425 6.17 489,280 9.17 - 20024« Annual
9,543,840 - 678,793 927,619 9.12 317,418 3.18 - 20034« Annual
425,208 - 558,691 558,691 31 520,284 6 - 1H January
406,736 - 564,596 567,725 6 554,329 4 - 2H February
309,498 - 331,844 586,830 13 317,418 18 - 3H March
211,006 - 369,573 369,573 30 337,041 1 - 4H April
522,370 - 510,762 510,762 30 371,214 1 - 5H May
957,152 - 476,384 605,387 16 363,313 17 - 6H June
1,006,184 - 657,577 657,577 31 512,578 1 - 7H July
1,453,872 - 882,411 882,411 29 663,990 1 - 8H August
1,352,088 - 651,581 927,619 12 623,039 16 - 9H September
1,420,398 - 799,739 799,739 31 667,475 1 - 104 October
697,408 - 860,282 860,282 28 797,773 4 - 114 November
781,920 - 678,793 915,792 15 661,567 16 - 12H December
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O 4 W 1 & &

Yearly Quotations

lL.2—vul 3z A &Ry

Three—month Euroyen futures

R A 9 E il R BGE (A 7 var| R
Price Range TERAmS BATRE | R
Contract Year-end Trading Exercised | Year-end
Month HE(E 5] =i [E] EREA H JRRTR H | Settlement | Volume Volume  |Open Interest
Open | Date | High | Date| Low Date Close Date | Price
200303 199.885 i 1.6 |99.915 i2.28/99.880 i 1.9 |99.915 | 3.17 | 99.910 177,400 -| 271,606
200305 - - - - - - - - 99.922 - - -
200306 199.900 | 1.6 [99.930 i2.25]99.900 | 1.6 |99.920 | 6.13 | 99.922 213,244 -| 128,794
200307 - - - - - - - - 99.911 - - -
200308 - - - - - - - - 99.911 - - -
200309 199.890 | 1.6 199.920 {2.25/99.885 { 1.6 |99.915 | 9.11 | 99.919 523,776 -| 187,883
200310 - - - - - - - - 99.912 - - -
200311 - - - - - - - - 99.917 - - -
200312 199.870 { 1.6 |99.925 i12.2|99.825 | 8.20 | 99.920 {12.15| 99.920 728,127 -| 200,665
200401 - - - - - - - - 99.915 - - -
200402 - - - - - - - - 99.905 - - -
200403 199.810 | 1.7 199.910 {3.10[99.715 | 8.20 | 99.905 {12.30| 99.905 942,947 -| 191,761
200406 199.810 | 1.8 199.915 {6.11]99.685 { 9.3 |99.895 {12.30| 99.895 729,009 -| 165,456
200409 199.770 i1.17/99.895 i6.12|99.530 { 9.3 |99.865 {12.30| 99.865 339,816 -1 109,235
200412 199.760 :2.19(99.870 i6.12]99.370 : 9.3 |99.810 {12.30| 99.810 247,210 - 80,415
200503 199.745 i3.14|99.840 i6.17|99.360 i 9.3 |99.700 {12.30| 99.700 81,839 - 26,802
200506 199.800 {5.14(99.855 i6.10]99.180 | 9.3 |99.600 |12.30| 99.600 82,536 - 25,515
200509 199.770 i5.14|99.825 {6.1799.100 { 9.2 |99.520 {12.25| 99.485 41,513 - 13,045
200512 199.740 {5.14(99.805 i6.17|98.740 | 9.3 |99.450 {12.17| 99.390 12,118 - 7,472
200603 199.700 {5.14|99.760 i6.17|98.570 i 9.3 |99.295 {12.12| 99.285 7,878 - 4,010
200606 199.700 {5.14(99.765 i6.11]98.470 i 9.3 ]99.200 {12.12| 99.180 7,669 - 3,020
200609 199.670 i5.14|99.735 i{6.17|98.740 | 9.26 | 99.105 {12.12| 99.085 9,080 - 2,956
200612 199.630 :5.14(99.685 i6.18|98.655 :10.20 | 99.010 ;12.12| 98.995 2,032 - 1,306
200703 199.590 :5.14|99.645 :6.18|98.595 | 10.1 | 98.830 :11.19| 98.885 2,608 - 1,770
200706 199.580 {5.14(99.655 i6.17|98.545 | 10.1 | 98.615 {10.29| 98.785 2,396 - 1,580
200709 199.540 {5.14|99.575 {5.27|98.335 | 11.7 | 98.335 | 11.7 | 98.675 1,432 - 920
200712 199.500 :5.14(99.535 i5.27|98.230 | 11.7 |98.230 | 11.7 | 98.650 1,217 - 1,000
200803 199.440 i5.14|99.525 i6.10|99.000 | 7.14 | 99.060 | 7.23 | 98.555 1,452 - 1,250
200806 199.405 {6.19(99.430 i6.23|98.255 10.29|98.255 {10.29| 98.470 501 - 300
200809 - - - - - - - - 98.420 - - -
200812 - - - - - - - - 98.370 - - -




22— MLIBOR3» H &H &
Three—month Euroyen LIBOR futures

20035 4RETE R

5! ®OE Al A% FER THGEE| £ R
Price Range PR TES BEHE
Contract Year-end Trading Year-end
Month THE H EE H E H FAE H | Settlement Volume  |Open Interest
Open |Date| High  Date| Low |Date| Close |Date|/Frice
200303 - - - - - - - - - - -
200306 - - - - - - - -1 99.943 - -
200309 - - - - - - - - | 99.945 - -
200312 - - - - - - - -1 99.943 - -
200403 - - - - - - - -1 99.930 - -
200406 - - - - - - - -1 99.920 - -
200409 - - - - - - - - | 99.885 - -
200412 - - - - - - - - 1 99.850 - -
200503 - - - - - - - - | 99.730 - -
200506 - - - - - - - -1 99.630 - -
200509 - - - - - - - - | 99.550 3,000 3,000
200512 - - - - - - - - | 99.455 - -
200603 - - - - - - - = 1 99.350 - -
200606 - - - - - - - -1 99.245 - -
200609 - - - - - - - - | 99.150 - -
200612 - - - - - - - -1 99.060 - -
200703 - - - - - - - - | 98.950 - -
200706 - - - - - - - - | 98.850 - -
200709 - - - - - - - - | 98.740 - -
200712 - - - - - - - - | 98.715 - -
200803 - - - - - - - - | 98.620 - -
200806 - - - - - - - - | 98.535 - -
200809 - - - - - - - - | 98.485 - -
200812 - - - - - - - - | 98.435 - -

17



2003 ANNUAL STATISTICS

18

3. SEMGRIRT Y 7Y

5 year ¥ Swapnote

™

R A 1 OE il K FOR | ESEE | R
Price Range Zﬁﬁ{ﬂﬁ% @?ﬁ%
Contract Year—end Trading Year—end
Month Py H e H Al H [23R H | Settlement Volume | Open Interest
Open Date High Date Low Date Close Date | Price
200306 113.780 5.9 | 114.070 { 6.11 | 113.770 5.9 | 114.040 | 6.16 | 114.04 27,980 15,560
200309 113.920 6.9 | 113.990 | 6.13 | 109.650 9.2 | 110.550 { 9.11 | 110.36 57,751 31,800
200312 112.180 | 7.15 | 112.180 { 7.15| 109.900 : 9.12 | 111.630 {12.12| 111.46 89,896 41,676
200403 111.200 :12.11| 111.200 ;12.11| 110.850 ;12.15| 110.900 {12.30 | 110.90 29,465 25,100
200406 - - - - - - - - 110.46 - -
4. 105FEMEMAY 75 h)
10 year ¥ Swapnote ™
R A 1 E il K FOR | HEEE | R
Price Range Zﬁﬁ{ﬂﬁ% @?ﬁ%
Contract Year—end Trading Year—end
Month Py H e H ERR H [23R H | Settlement Volume | Open Interest
Open Date High Date Low Date Close Date | Price
200306 123.920 5.9 | 125.450 {6.11 | 123.670 | 5.20 | 125.240 | 6.16 | 125.22 181,505 | 111,558
200309 124.120 6.4 | 125.170 {6.11 | 112.600 9.2 | 112.850 { 9.10 | 113.80 160,308 87,931
200312 113.470 { 9.16 | 116.200 i12.12 | 113.190 | 11.7 | 116.200 {12.12| 115.79 50,782 21,820
200403 115.140 (12.10 | 115.550 (12.26 | 114.610 {12.30| 114.610 {12.30| 114.73 15,430 12,880
200406 - - - - - - - - 114.13 - -
5. KFA-HAHM®@ELED
U.S.Dollar-Japanese Yen currency futures
R A K OE il K FR | EEEE | R
Price Range Zﬁﬁ{ﬂﬁ% @?ﬁ%
Contract Year—end Trading Year—end
Month hhHE H e H ERR H [23R H | Settlement Volume | Open Interest
Open Date High Date Low Date Close Date | Price
200303 - - - - - - - - - - -
200306 - - - - - - - - 117.25 - -
200309 - - - - - - - - 117.10 - -
200312 - - - - - - - - 108.05 - -
200403 - - - - - - - - 106.80 - -
200406 - - - - - - - - 106.50 - -
200409 - - - - - - - - 106.10 - -
200412 - - - - - - - - 105.65 - -
200503 - - - - - - - - 105.10 - -




6. =—u 35 A &R W7 AT var

Put Options on Three—month Euroyen futures

2003 £ EHEEHR

mwm A -
MERIAT BEAMA

Contract Month
& Strike Price

) OE A

Price Range

BR{E
Open

date

[
High

date

ZAE

Low

date

A

Close

date

S K
TERAmH
Year—end
Settlement
Price

Gk &

Trading
Volume

FEOR

Year—end
Open
Interest

HERIATAE

Exercised
Volume

03.03
Total

03.06
Total

03.09
Total

03.12 99.75
Total

04.03
Total

04.06
Total

04.09
Total

04.12
Total

05.03
Total

0.020

2.6

0.020

2.6

0.020

2.6

0.020

2.6

0.000
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7. —uf 3y A &F|ha—nt 7 var

Call Options on Three—month Euroyen futures

mwm A -
MERIAT BEAMA

Contract Month
& Strike Price

®OE K

Price Range
i B | @i B | =mloB |l oA
date date | Low Close date

Open |

High i

i date

S ES
TERAmH
Year—end
Settlement
Price

Gk &

Trading
Volume

FEOR

Year—end
Open
Interest

HERIATAE

Exercised
Volume

03.03
Total

03.06
Total

03.09
Total

03.12
Total

04.03
Total

04.06
Total

04.09
Total

04.12
Total

05.03
Total
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