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. This Report consists of the statistics of the products listed on Tokyo Financial

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

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.

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

“Price Range” do not include prices from block trades.

. "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.

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

Open Interest of Interest-rate etc. futures 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.

Open Interest of Exchange Forex Margin contracts is as of the end on that trading
day.

The specific symbols in the statistical tables are as follows:
0} Fractional or less than the unit
- Nil or no figures
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Monthly Trading Volume & Open Interest ( Total of Interest-rate etc. futures )
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Monthly Trading Volume, Open Interest, Exercise Notification & Exercised Volume

Tokyo Financial Exchange delisted Three—-month Euroyen LIBOR futures as of December 20th, 2005.

3 A RIS Py
I Three-month Euroyen futures Three-month Euroyen
i GIP- & FTFar | BEKE | WSIHEE BEKE
Year or Month BATHE
Trading | M77»Z7M51 | Exercised | Open Trading | 777 W51 [ Open
Volume Block Trado Volume Interest Volume Block Trade |  Interest
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
20044+ Annual 7,259,779 242,947 - 1,077,642 3,000 - 3,000
20054F - Annual 10,977,591 425,944 2,000 | 1,418,937 - - -
17 January 506,726 36,190 - 1,080,503 - - 3,000
2H February 555,046 23,390 -| 1,120,811 - - 3,000
3H March 673,932 24,000 7 918,220 - - 3,000
4H April 708,086 35,605 -| 1,017,041 - - 3,000
5H May 495,117 18,133 150 | 1,139,282 - - 3,000
6H June 719,728 79,219 1,843 971,951 - - 3,000
TH July 718,933 18,079 - 1,123,822 - - 3,000
8H August 1,523,983 57,625 -1 1,360,832 - - 3,000
9H September 1,475,824 62,711 -l 1,378,804 - - -
10H October 1,275,194 18,644 - 1,509,448 - - -
114 November 1,269,136 31,080 - 1,578,036 - - -
12H  December 1,055,886 21,268 - 1,418,937 - - -
(i) TREERCR 13, A5 UL RO %R,
PRRITAE12 A 20 H IS =—aHLIBOR3 A & 5% F3gBE kW LELT,
(Note) Open interests are year or month—end figures.
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SEEM & FIAD v 7 S 104 P @A RD 7 5
) 5 year ¥ Swapnote ™ 10 year ¥ Swapnote ™
B | B EEHE | WoIHE EERE
Year or Month
Trading S A=28iGl Open Trading S A=24iGl Open
Volume Block Trade | Interest Volume Block Trade | Interest
20004F + Annual - - - - - -
20014F + Annual - - - - - -
20024F - Annual - - - - - -
20034 » Annual 205,092 24,500 25,100 408,025 7,600 12,880
20044F - Annual 245,049 31,700 4,360 147,482 4,250 5,605
20054 * Annual 42,500 - 900 36,443 - 550
1H  January 4,590 - 6,600 4,404 - 7,119
2H February 4,820 - 8,310 6,024 - 9,579
3H  March 10,370 - 3,470 4,782 - 1,826
47  April 2,380 - 3,670 2,720 - 2,120
5H May 5,620 - 3,190 2,215 - 2,591
6H June 6,070 - 1,950 4,872 - 936
TH July 400 - 1,950 450 - 686
8H August 2,700 - 2,830 5,346 - 2,526
9H September 2,540 - 1,120 1,950 - 300
10H October 600 - 1,220 1,000 - 700
11H November 410 - 1,630 910 - 850
12H  December 2,000 - 900 1,770 - 550
(%) Mo EHORE 3 AR AR SUT A RO $
(Notes) Open interests are year or month—end figures.
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KBV HARMEE S

U.S.Dollar — Japanese Yen

currency futures

% & G

Total of Futures

i GIP- & REHE | IElkE FFvar | BREHE
Year or Month BATHE
Trading | W7=>7H51 | Open Trading | 772751 | Exercised | Open
Volume Block Trade |  Interest Volume Block Trado Volume Interest
20004 + Annual 3,900 - 70 ] 17,089,946 - 24,507 773,915
20014F - Annual 1,294 - -1 7,628,909 - 4,530 649,151
20024+ Annual - - 4,470,763 - - 516,248
20034 - Annual - - 4,771,917 76,770 - 678,793
20044+ Annual 200 - 200 | 7,655,510 278,897 - 1,090,807
20054F - Annual 600 - -1 11,057,134 425,944 2,000 | 1,420,387
17 January - - 200 515,720 36,190 - 1,097,422
2H February - - 200 565,890 23,390 - 1,141,900
3H March 400 - 200 689,484 24,000 7 926,716
4H April 200 - - 713,386 35,605 - 1,025,831
5H May - - - 502,952 18,133 150 | 1,148,063
6H June - - - 730,670 79,219 1,843 977,837
7TH July - - - 719,783 18,079 - 1,129,458
8H August - - -1 1,532,029 57,625 - 1,369,188
9H September - - -| 1,480,314 62,711 - 1,380,224
10H  October - - -1 1,276,794 18,644 -| 1,511,368
114 November - - -1 1,270,456 31,080 - 1,580,516
12H  December - - - 1,059,656 21,268 - 1,420,387
() TR, 4R U] R R Btk
PR 7412 H 20 B IZ— 1 [ILIBOR3, A @R eI LUK RV - A AR M@ Seta B3R IRV 2L ELT,
(Note) ~ Open interests are year or month—end figures.

Tokyo Financial Exchange delisted Three—-month Euroyen LIBOR futures and U.S.Dollar-Japanese Yen currency futures as of December 20th, 2005.
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£ A

o—r M35 H AR
TohA T ar

Put Options on

Three—month Euroyen futures

o—r M35 H &R
a— LA ar

Call Options on

Three—month Euroyen futures

B | R MERATRE | BEEEE | BOIESE MERIATHE | R
Year or Month HE R HE R
Trading | W7P>7H31 | Exercise Open Trading | W7 =>7H51 | Exercise Open
Volume Block Trade Notification Interest Volume Block Trade Notification Interest
Volume Volume
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 - - - - - - - -
20034 - Annual 3 - - - - - - -
20044F « Annual - - - - 2,000 - - 2,000
20054F - Annual 27,200 10,500 - 22,500 14,004 8,500 2,000 10,000
1A January - - - - - - - 2,000
2H February - - - - - - - 2,000
3H March - - - - - - 7 1,993
47  April - - - - - - - 1,993
5H May - - - - - - 150 1,843
6H June - - - - - - 1,843 -
7H  July - - - - - - - -
8H August - - - - - - - -
9H September 1,000 - - 1,000 - - - -
10H  October - - - 1,000 - - - -
11A November 17,100 10,500 - 15,600 14,004 8,500 - 10,000
12H  December 9,100 - - 22,500 - - - 10,000
(€3 MR 1, AR R ST H R 0B,
(Notes) Open interests are year or month-end figures.
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FTaBE XM ERG GEf
fﬁ A Total of Options Total of Interest-rate etc. futures
s MEFATRE | RESE | BelkE HEEHE
Year or Month H SRR
Trading | W7 P»7H51 | Exercise Open Trading | 777 W51 [ Open
Volume Block Trade | Notification | Interest Volume Block Trade Interest
Volume
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
20034 - Annual 3 - - -1 4,771,920 76,770 678,793
20044+ Annual 2,000 - - 2,000 | 7,657,510 278,897 | 1,092,807
20054F - Annual 41,204 19,000 2,000 32,500 | 11,098,338 444,944 | 1,452,887
17 January - - - 2,000 515,720 36,190 | 1,099,422
2H February - - - 2,000 565,890 23,390 | 1,143,900
3H March - - 7 1,993 689,484 24,000 928,709
45  April - - - 1,993 713,386 35,605 | 1,027,824
5H May - - 150 1,843 502,952 18,133 | 1,149,906
6H June - - 1,843 - 730,670 79,219 977,837
7H July - - - - 719,783 18,079 | 1,129,458
8H August - - - -l 1,532,029 57,625 | 1,369,188
9H September 1,000 - - 1,000 | 1,481,314 62,711 | 1,381,224
10H  October - - - 1,000 | 1,276,794 18,644 | 1,512,368
11H  November 31,104 19,000 - 25,600 | 1,301,560 50,080 | 1,606,116
12H  December 9,100 - - 32,500 | 1,068,756 21,268 | 1,452,887

(F)  TEEEGER L, RO KRR OEHR,
SERLITAE12 H 20 AIZ=—m [ LIBOR3S H @RS i LUUK RV - A ARM@ & 5e % BB IRV LELTZ,
(Note)  Open interests are year or month—end figures.

Tokyo Financial Exchange delisted Three-month Euroyen LIBOR futures and U.S.Dollar—Japanese Yen currency futures as of December 20th, 2005.
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H 5 | AT 2 R RELG I | | HRG | T 2 R REILE IS | | B | B R R B 5 | | H s [T 2 R4 B 5 |
KK,/ H 2—m,/ HARLK =AY TR/
ﬁi ﬂ U.S. Dollar-Japanese Yen Euro—Japanese Yen British Pound—-Japanese Yen Australian Dollar—Japanese Yen
Exchange Forex Margin contracts Exchange Forex Margin contracts Exchange Forex Margin contracts Exchange Forex Margin contracts
ol foe | dEEE | BoldE | @E%E | ROl | &E8E | BEIEE | &E58E
Year or Month
Trading Open Trading Open Trading Open Trading Open
Volume Interest Volume Interest Volume Interest Volume Interest
20004F « Annual - - - - - - - -
20014F + Annual - - - - - - - -
20024F « Annual - - - - - - - -
20034F - Annual - - - - - - - -
20044 + Annual - - - - - - - -
20054F - Annual 916,748 15,652 182,428 1,978 224,200 4,355 231,171 10,406
lﬂ January - - - - - - - -
2H February - - - - - - - -
35  March - - - - - - - -
45 April - - - - - - - -
5 May - - - - - - - -
6ﬂ June - - - - - - - -
7H  July 3,400 551 683 89 2,391 165 897 261
8H August 11,734 1,978 3,387 376 7,095 193 7,961 3,661
9H September 39,796 1,802 13,946 578 17,803 1,018 27,645 1,882
10H October 137,856 4,484 30,039 1,257 37,965 1,338 63,765 6,758
114 November 301,681 14,145 58,778 1,391 59,683 3,475 49,229 7,025
12H  December 422,281 15,652 75,595 1,978 99,263 4,355 81,674 10,406
(€3 MR 1, AR R ST H R 0B,
(Note) Open interests are year or month—end figures.
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5 | T 2R REHL G S | | G| 2 R REBLE B S | | B | iy 2 R RE AL 1S |
AAARTZ /] AFERN NZRFv,/H
A Swiss Franc-Japanese Yen Canadian Dollar-Japanese Yen | New Zealand Dollar-Japanese Yen
Exchange Forex Margin contracts | Bxchange Forex Margin contracts | Exchange Forex Margin contracts
IR | dEHE | BoEE | &E5E | BUIRE | &EkE
Year or Month
Trading Open Trading Open Trading Open
Volume Interest Volume Interest Volume Interest
20004F + Annual - - - - - -
20014F - Annual - - - - - -
20024 + Annual - - - - - -
20034F - Annual - - - - - -
20044F + Annual - - - - - -
20054F - Annual 34,329 1,122 47,689 1,455 429,954 31,181
1A January - - - - - -
2H February - - - - - -
3H March - - - - - -
4H April - - - - - -
5H  May - - - - - -
6H June - - - - - -
TH July - - - - - -
8H August - - - - - -
9H September - - - - - -
10H October 1,588 363 2,618 476 35,084 4,958
11A November 16,466 815 18,093 1,120 109,944 15,349
12H  December 16,275 1,122 26,978 1,455 284,926 31,181
(€3 PR 1, AR R SUTH R 0B,

(Note)

Open interests are year or month—end figures.
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5 [T 2 R AL B s | & 3 R AR
o Total of Exzkéiréfjclt:srex Margin (;@fi% EIE " Exchange Total
B | R AEER R B | B AEE R
Year or Month Date
Trading Open (Trading Days) Trading | W7™»7H51 | Open
Volume Interest Volume Block Trade | Interest
20004F « Annual - - 20004F « Annual 17,188,227 - 787,671
20014F - Annual - - 20014F - Annual 7,642,462 - 651,453
20024+ Annual - - 20024+ Annual 4,470,763 - 516,248
20034F - Annual - - 20034F - Annual 4,771,920 76,770 678,793
20044F + Annual - - 20044F + Annual 7,657,510 278,897 | 1,092,807
20054F - Annual 2,066,519 66,149 20054F - Annual 13,164,857 444,944 | 1,519,036
1A January - - 1A January 515,720 36,190 | 1,099,422
2H February - - 2H February 565,890 23,390 | 1,143,900
3H March - - 3H March 689,484 24,000 928,709
4H April - - 47  April 713,386 35,605 | 1,027,824
5H May - - 5H May 502,952 18,133 | 1,149,906
6H June - - 6H June 730,670 79,219 977,837
7H  July 7,371 1,066 7H  July 727,154 18,079 | 1,130,524
8H August 30,177 6,208 8H August 1,562,206 57,625 | 1,375,396
9H September 99,190 5,280 9H September 1,580,504 62,711 | 1,386,504
10H October 308,915 19,634 10H October 1,585,709 18,644 | 1,532,002
114 November 613,874 43,320 114 November 1,915,434 50,080 | 1,649,436
12H  December 1,006,992 66,149 12H  December 2,075,748 21,268 | 1,519,036
(€3 PR 1, AR R SUTH R D8R,

SERLTAE12 H 20 B I —m [ LIBOR3» H BRI EM B LUK L - A AR @ 5% BB bW =L EL,

(Note)

Open interests are year or month—end figures.

Tokyo Financial Exchange delisted Three—month Euroyen LIBOR futures and U.S.Dollar—Japanese Yen currency futures as of December 20th, 2005.
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Three—-month Euroyen futures

2005 ANNUAL STATISTICS

. fu51%k

e R A BIHER R (R dn )

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

B 5l % & aHREE
Trading Volume Aggregate Volume
G|
®H EES LA R /)N H OGS HoE A GIE /s
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High { A p Day Low AH House i Customers’ S
Date Date Account Share Account Share
20004F - Annual 248 17,077,791 68,862 268,599 4.13 19,156 ¢ 12.25 | 23,724,806 : 69.4 % | 10,462,992 i 30.6 %
20014F - Annual 246 7,624,711 30,995 159,199 1.22 2,887 7.25 8,728,088 : 57.2% 6,521,334 1 42.8%
20024F - Annual 246 4,470,763 18,174 101,506 2.26 652 10. 7 4,783,664 : 53.5% 4,161,328 1 46.5%
20034F - Annual 245 4,155,800 16,962 129,679 8.20 539 5.12 4,388,440 ¢ 52.8 % 3,923,160 | 47.2 %
20044F - Annual 246 7,259,779 29,511 193,509 6.10 3,338 1 12.21 7,822,003 ¢ 53.9% 6,697,555 1 46.1 %
2005%F - Annual 245 10,977,591 44,806 189,571 8.11 4,977 5.30 9,157,146 ¢ 41.7%| 12,798,036 { 58.3 %
1H January 19 506,726 26,670 87,188 20 5,627 5 524,417+ 51.7% 489,035 1 48.3 %
2H February 19 555,046 29,213 85,208 9 10,573 23 637,692 1 57.4% 472,500 : 42.6 %
3H March 22 673,932 30,633 59,372 10 9,644 25 683,733 1 50.7 % 664,131 1 49.3%
45 April 20 708,086 35,404 110,785 1 8,942 25 715,109 ¢ 50.5% 701,063 ¢ 49.5%
5H May 19 495,117 26,059 81,737 17 4,977 30 462,673 1 46.7 % 527,561 ¢ 53.3%
65 June 22 719,728 32,715 57,195 2 11,612 6 620,935 1 43.1% 818,521 i 56.9 %
7H July 20 718,933 35,947 68,822 14 8,803 25 553,608 i 38.5% 884,258 ¢ 61.5%
8H August 23 1,523,983 66,260 189,571 11 20,124 8 1,228,190 : 40.3 % 1,819,776 ¢+ 59.7 %
9H September 20 1,475,824 73,791 129,941 2 31,942 20 987,947 1 33.5% 1,963,701 : 66.5 %
10H  October 20 1,275,194 63,760 107,958 19 27,571 25 890,778 i 34.9 % 1,659,610 i 65.1 %
11H November 20 1,269,136 63,457 130,116 4 26,084 29 983,930 ¢ 38.8% 1,554,342 1 61.2%
12H December 21 1,055,886 50,280 83,663 2 30,375 13 868,234 1 41.1% 1,243,538 1 58.9 %
() TEREEIEEFRICED, 2002FLUHTOb O TIILIFFEZ & 5348 Z¢, 20034 LAREIEE £20 ),

TS i ) B RO A TR ) 1TE, AN TV — S bR Sma & 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 volume of contracts executed by Strategy Trade.

2. =—u [ LIBOR3» A &F) /e
Three—month Euroyen LIBOR futures

Bl % & 9 0E R
Trading Volume Transaction Volume
W5l
£ A A% LA R e/ SRR GIE= ¢ ZRCG R
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High : A H Day Low AH House e Customers’ Px
Date Date Account Share Account Share
20004F - Annual 248 8,255 33 1,975 2.9 - 1.4 400 2.4% 16,110 97.6 %
20014+ Annual 246 2,904 12 1,000 9.6 - 1.4 900 155% 4,908 1 84.5%
20024F - Annual 246 - - - - - - - - )
20034 Annual 245 3,000 12 3,000 10. 7 - 1.6 - 0.0 % 6,000 { 100.0 %
20044F - Annual 246 3,000 12 3,000 6.24 - .5 - 0.0% 6,000 | 100.0 %
20054+ Annual 237 - - - - - - - E_— - g
1/ January 19 - - - - - - - Y - g
2H February 19 - - - - - - - - - )
3H March 22 - - - - - - - E_— - g
47 April 20 - - - - - - - ) - Y
5H May 19 - - - - - - - Y _ g
6H June 22 - - - - - - - - . )
TH July 20 - - - - - - - ~ oy _ g
8H August 23 - - - - - - - - - )
9H September 20 - - - - - - - ~ g _ )
10H October 20 - - - - - - - - . )
117 November 20 - - - - - - - [ _ _—
12H December 13 - - - - - - - - . )

()

IR E Sk )13, RIS LD,

TS 35 | B R OTHIE SR | IiE, AN TV — BB 10 bR EE G i,
SERE1TEE12 A 20 B2 —r [ LIBOR3% A &R 5684 BB LW =L ELT,

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

“Trading Volume” and “Transaction Volume” include volume of contracts executed by Strategy Trade.

Tokyo Financial Exchange delisted Three-month Euroyen LIBOR futures as of December 20th, 2005.




19894 6 430 H L35
on June 30th, 1989.

Contract launched

BOE K o=
[EER g F g Open Interest
BATHE
FEHR IZON SN £ A
Aggregate Exercised End of Year Single Single
Volume Volume or Month Day High HH Day Low HH Year or Month
Date Date
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 20024+ Annual
8,311,600 - 637,813 814,813 1 12.15 317,415 3.18 20034F* Annual
14,519,558 - 1,077,642 1,389,801 9.9 647,932 1.5 20044+ Annual
21,955,182 2,000 1,418,937 1,632,408 ¢ 12.19 833,556 3.15 20054+ Annual
1,013,452 - 1,080,503 1,145,800 14 1,075,697 24 1H January
1,110,092 - 1,120,811 1,120,811 28 1,064,972 9 2H February
1,347,864 7 918,220 1,148,750 14 833,556 15 3H March
1,416,172 - 1,017,041 1,017,041 28 959,478 1 45 April
990,234 150 1,139,282 1,141,567 30 1,022,451 2 5H May
1,439,456 1,843 971,951 1,206,462 13 855,524 14 65 June
1,437,866 - 1,123,822 1,123,822 29 982,636 1 TH July
3,047,966 - 1,360,832 1,360,832 31 1,133,987 1 8H August
2,951,648 - 1,378,804 1,508,502 16 1,300,208 20 9H September
2,550,388 - 1,509,448 1,509,907 28 1,375,443 4| 10H October
2,538,272 - 1,578,036 1,578,036 30 1,495,915 7| 11H November
2,111,772 - 1,418,937 1,632,408 19 1,365,955 20| 12H December
199943 H23 H L5
Contract launched on March 23rd, 1999.
®OE B
KIEE R Open Interest
EAK Bk Bl N
Transaction End of Year Single Single
Volume or Month Day High HH Day Low HH Year or Month
Date Date
16,510 - 4,876 F 2.18 -1 9.20| 2000%:-Annual
5,808 1,000 1,700 9.6 - 1.4 20014+ Annual
- - 1,000 1.4 - 3.20 20024+ Annual
6,000 3,000 3,000 ; 10.7 - 1.6 20034+ Annual
6,000 3,000 3,000 1.5 3,000 1.5 20044+ Annual
- - 3,000 1.4 - 9.21 | 2005%F-Annual
- 3,000 3,000 4 3,000 4 1A January
- 3,000 3,000 1 3,000 1 2H February
- 3,000 3,000 1 3,000 1 3H March
- 3,000 3,000 1 3,000 1 4H April
- 3,000 3,000 2 3,000 2 5H May
- 3,000 3,000 1 3,000 1 6H June
- 3,000 3,000 1 3,000 1 TH July
- 3,000 3,000 1 3,000 1 8H August
- - 3,000 1 - 21 9H September
- - - - - - 10H October
- - - - - - 114 November
- - - - - - 12H December

20054F i EHEESR
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3. AR BFIAT 7 5

5 year ¥ Swapnote

™

11

W5l & & W K
Trading Volume Transaction Volume
G|
®H % LA R /)N H OGS o A GIE /e
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High : Hp Day Low AR House bR Customers’ s
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%
20044F - Annual 246 245,049 996 13,626 3.12 - 9.6 454,268 1 92.7 % 35,830 7.3%
20054F - Annual 245 42,500 173 4,200 3.11 - 1.4 82,180 ¢ 96.7 % 2,820 3.3%
1H January 19 4,590 242 740 31 - 4 8,830 : 96.2% 350 3.8%
2H February 19 4,820 254 1,000 10 - 2 9,580 ¢ 99.4 % 60 0.6 %
3H March 22 10,370 471 4,200 11 - 2 19,230 ¢ 92.7 % 1,510 7.3 %
48 April 20 2,380 119 850 15 - 4 4,760 : 100.0 % - 0.0 %
5H May 19 5,620 296 1,080 24 - 2 10,840 : 96.4 % 400 3.6 %
6H June 22 6,070 276 2,270 10 - 9 12,040 i 99.2 % 100 0.8 %
TH July 20 400 20 200 4 - 1 800 : 100.0 % - 0.0 %
8H August 23 2,700 117 1,100 11 - 1 5,400 | 100.0 % - 0.0 %
9H September 20 2,540 127 1,140 15 - 1 4,980 ¢ 98.0 % 100 2.0 %
10H October 20 600 30 200 28 - 3 1,100 ¢ 91.7 % 100 8.3 %
114 November 20 410 21 410 2 - 1 820 i 100.0 % - 0.0 %
12H December 21 2,000 95 500 21 - 1 3,800 ¢ 95.0 % 200 5.0 %
() TR ESR 1T, AEFREICES,
(Note) “Transaction Volume” is on a round-trip basis.
4. 10 M &RIRD » 7554
10 year ¥ Swapnote ™
W5l & & W K
Trading Volume Transaction Volume
G|
# A EES LA R /)N H OGS #oE A GIE/s
Trading Average Single | Single . Volume of | Volume of ]
Year or Month Days Daily Day High : Hp Day Low AR House bR Customers’ =
Date Date Account Share Account Share
20034F - Annual 161 408,025 2,534 21,300 5.30 - 9.12 695,631 ¢ 85.2% 120,519 | 14.8%
20044F - Annual 246 147,482 600 16,600 6.3 - 1.7 281,665 ¢ 95.5% 13,299 4.5 %
20054F - Annual 245 36,443 149 2,472 6.10 - 1.6 69,7311 95.7% 3,155 4.3 %
1H January 19 4,404 232 800 31 - 6 8,758 1 99.4 % 50 0.6 %
2H February 19 6,024 317 800 4 - 24 12,018 ¢ 99.8 % 30 0.2 %
3H March 22 4,782 217 1,900 8 - 1 7,594 79.4 % 1,970 ¢ 20.6 %
45 April 20 2,720 136 700 5 - 4 5,440 i 100.0 % - 0.0 %
5H May 19 2,215 117 800 27 - 2 4,315 ¢ 974 % 115 2.6 %
6/ June 22 4,872 221 2,472 10 - 3 9,744 i 100.0 % - 0.0 %
7H July 20 450 23 300 4 - 1 900 : 100.0 % - 0.0 %
8H August 23 5,346 232 600 11 - 1 10,422 ¢ 97.5% 270 2.5%
9H September 20 1,950 98 1,000 2 - 1 3,560 i 91.3% 340 8.7 %
10H October 20 1,000 50 300 20 - 3 1,900 ¢ 95.0 % 100 5.0 %
11H November 20 910 46 200 4 - 9 1,820 & 100.0 % - 0.0 %
12H December 21 1,770 84 600 15 - 1 3,260 ¢ 92.1% 280 7.9 %
() TRESR i, A HRIC LS,

(Note)

“Transaction Volume” is on a round-trip basis.
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20034 5 H9H L5
Contract launched on May 9th, 2003.

BOE B o&®
HIE S Open Interest
FEAR R /I #A
Transaction End of Year Single Single
Volume or Month Day High HHA Day Low HH Year or Month
Date Date
410,184 25,100 63,926 ¢ 12.15 1,700 9.16 20034+ Annual
490,098 4,360 50,597 3.12 3,100 : 12.14 20044+ Annual
85,000 900 9,880 3.14 200 ¢ 12.20 20054F - Annual
9,180 6,600 6,600 31 4,360 4 1H January
9,640 8,310 8,510 18 6,600 1 2H February
20,740 3,470 9,880 14 1,550 15 3H March
4,760 3,670 3,670 20 3,270 1 457 April
11,240 3,190 3,810 13 2,810 11 5H May
12,140 1,950 4,880 13 1,840 14 6H June
800 1,950 2,050 13 1,950 1 TH July
5,400 2,830 3,020 12 1,950 1 8H August
5,080 1,120 2,930 8 820 20 9H September
1,200 1,220 1,420 26 1,120 3 10H October
820 1,630 1,630 4 1,220 1 11 November
4,000 900 1,830 8 200 20 12H December
20034 5 H9H 145
Contract launched on May 9th, 2003.
BOE K o=
HE S Open Interest
FEAR R /)N #H
Transaction End of Year Single ] Single ]
Volume or Month Day High HHA Day Low HH Year or Month
Date Date
816,050 12,880 146,064 6.16 4,900 5.9 20034 Annual
294,964 5,605 32,953 3.12 3,630 ¢ 12.14 20044+ Annual
72,886 550 9,869 3.11 300 9.20 20054F - Annual
8,808 7,119 7,119 31 5,605 5 1H January
12,048 9,579 9,579 23 7,169 2 2H February
9,564 1,826 9,869 11 1,240 15 3H March
5,440 2,120 2,120 20 1,826 1 47 April
4,430 2,591 2,591 31 1,820 19 5H May
9,744 936 3,781 13 736 14 65 June
900 686 936 1 686 29 TH July
10,692 2,526 3,136 29 686 1 8H August
3,900 300 2,926 2 300 20 9H September
2,000 700 700 28 300 3 10H October
1,820 850 850 22 650 1| 11H November
3,540 550 850 1 440 14 12H December

12



2005 ANNUAL STATISTICS

5. KRv- BAMEE Y

U.S.Dollar = Japanese Yen currency futures

W5l & & I E o
Trading Volume Transaction Volume
G|
®H % LA R /)N H OGS o A GIE /e
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High { A p Day Low AH House i Customers’ S
Date Date Account Share Account Share
20004F - Annual 248 3,900 16 121 4.3 - 5.26 4,526 i 58.0 % 3,274 1 42.0%
20014F - Annual 246 1,294 5 100 1.5 - 1.10 1,820 ¢ 70.3% 768 1 29.7%
20024+ Annual 246 - - - - - - - -% - - %
20034F - Annual 245 - - - - - - - - % - - %
20044F- - Annual 246 200 1 200 12.1 - 1.5 200 : 50.0 % 200 1 50.0 %
2005%F - Annual 237 600 3 400 3.4 - 1.4 600 : 50.0 % 600 i 50.0 %
1H January 19 - - - - - - - - % - - %
2H February 19 - - - - - - - - % - - %
3H March 22 400 18 400 4 - 1 400 ¢ 50.0 % 400 ¢ 50.0 %
45 April 20 200 10 200 7 - 1 200 ¢ 50.0 % 200 1 50.0 %
5H May 19 - - - - - - - =% - -%
65 June 22 - - - - - - - -% - - %
7H July 20 - - - - - - - =% - -%
8H August 23 - - - - - - - - % - - %
9H September 20 - - - - - - - - % - - %
10H October 20 - - - - - - - -% - - %
11H November 20 - - - - - - - - % - - %
12H December 13 - - - - - - - - % - - %
() TRESm 1, A IC LS,
FRRITEEI2H 20 KRV - HARM @ 5ea LBz LELT,
(Note) “Transaction Volume” is on a round-trip basis.
Tokyo Financial Exchange delisted U.S.Dollar-Japanese Yen currency futures as of December 20th, 2005.
6. Seast
Total of Futures
W5l & & aREE
Trading Volume Aggregate Volume
W5l
£ A A% LA R /)N SESNIGIE e REIG | H
Trading Average Single | Single | Volume of | Volume of |
Year or Month Days Daily Day High i HH Day Low | HH House e Customers’ Px
Date Date Account Share Account Share
20004F - 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 %
20024F - Annual 246 4,470,763 18,174 101,506 2.26 6521 10.7 4,783,664 ¢ 53.5% 4,161,328 1 46.5%
20034F - Annual 245 4,771,917 19,477 133,479 8.20 791 4.7 5,488,161 ¢ 57.5% 4,055,673 1 42.5%
20044F - Annual 246 7,655,510 31,120 209,813 6.9 4,228 1 12.21 8,558,136 ¢ 55.9% 6,752,884 1 44.1%
20054F - Annual 245 11,057,134 45,131 191,271 8.11 4,977 5.30 9,309,657 ¢ 42.1%| 12,804,611 : 57.9%
1H January 19 515,720 27,143 87,728 20 6,307 5 542,005 ¢ 52.5% 489,435 ¢ 47.5%
2H February 19 565,890 29,784 85,928 9 11,123 23 659,190 : 58.2 % 472,590 ¢ 41.8%
3H March 22 689,484 31,340 59,672 10 9,894 25 710,957 ¢ 51.6 % 668,011 1 48.4 %
48 April 20 713,386 35,669 111,285 1 8,942 25 725,509 i 50.8 % 701,263 1 49.2 %
5H May 19 502,952 26,471 82,437 17 4,977 30 477,828 1 47.5% 528,076 ¢ 52.5%
6H June 22 730,670 33,212 58,157 10 11,712 6 642,719 1 44.0 % 818,621 i 56.0 %
TH July 20 719,783 35,989 68,822 14 8,903 25 555,308 ¢ 38.6 % 884,258 ¢ 61.4 %
8H August 23 1,532,029 66,610 191,271 11 20,124 8 1,244,012 : 40.6 % 1,820,046 : 59.4 %
9H September 20 1,480,314 74,016 131,041 2 32,142 20 996,487 1 33.7% 1,964,141 ¢ 66.3 %
10H October 20 1,276,794 63,840 107,958 19 27,571 25 893,778 ¢ 35.0% 1,659,810 i 65.0 %
11 November 20 1,270,456 63,523 130,316 4 26,084 29 986,570 : 38.8% 1,554,342 61.2%
12H December 21 1,059,656 50,460 83,663 2 32,164 9 875,294 ¢ 41.3% 1,244,018 ¢ 58.7 %

(B ARt OFEMO1 A FEHERG EkiE, = — a3y A RO IE| BEIZHESW TR,

[ FHOR AR RIS LD, 20024F LART OB O CIXLIFFERZ & 3% & 2, 20034E LA 1L E F720 N,
THS Bt B KON S RER T AN TV — BB I OOIRE S EE T,
WRRLTH12H 20 B IC 2 —m [ LIBOR3S H &R M IS LUKV - H A8 ez BBl e L gL,

(Note) The average daily trading volume of each year is calculated on the basis of actual trading days of Three-month Euroyen futures.
”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 volume of contracts executed by Strategy Trade.
Tokyo Financial Exchange delisted Three—month Euroyen LIBOR futures and U.S.Dollar-Japanese Yen currency futures as of December 20th, 2005.
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Contract launched on February 15th, 1991.

0

Sk s

®OE o=

HH Open Interest
R &R 22N £ A
Transaction End of Year Single Single
Volume or Month Day High HH Day Low HH Year or Month
Date Date
7,800 70 249 ¢ 2.15 6 9.13]| 20004F-Annual
2,588 - 1851 .11 - i 9.2 2001%:-Annual
- - - - - - 20024+ Annual
- - - - - - 20034F + Annual
400 200 200 ¢ 12.1 - . 20044F + Annual
1,200 - 200 1.4 - i 4.8 2005%:+Annual
- 200 200 4 200 4 1H January
- 200 200 1 200 1 2H February
800 200 200 1 200 1 3H March
400 - 200 1 - 8 47 April
- - - - - - 5H May
- - - - - - 65 June
- - - - - - 7H July
- - - - - - 8 August
- - - - - - 9H September
- - - - - - 10H October
- - - - - - 11H November
- - - - - - 12H December
BOE BOR
AR BT SR Open Interest
L fEoN B/l £ A
Aggregate Exercised End of Year Single | Single ]
Volume Volume or Month Day High HH Day Low HH Year or Month
Date Date
34,212,108 24,507 773,915 1,767,982 9.18 710,075 12.19 20004+ Annual
15,257,818 4,530 649,151 1,096,111 3.16 596,287 ¢ 12.18 20014+ Annual
8,944,982 - 516,248 822,723 6.17 489,280 9.17 20024+ Annual
9,543,834 - 678,793 927,616 9.12 317,415 3.18 20034+ Annual
15,311,020 - 1,090,807 1,447,901 9.9 690,312 1.5 20044+ Annual
22,114,268 2,000 1,420,387 1,633,578 {1 12.19 839,546 3.15 20054 Annual
1,031,440 - 1,097,422 1,160,655 14 1,091,462 24 1H January
1,131,780 - 1,141,900 1,141,900 28 1,083,234 2 2H February
1,378,968 7 926,716 1,171,699 14 839,546 15 3H March
1,426,772 - 1,025,831 1,025,831 28 967,774 1 47 April
1,005,904 150 1,148,063 1,150,148 30 1,031,241 2 5H May
1,461,340 1,843 977,837 1,218,123 13 861,100 14 6H June
1,439,566 - 1,129,458 1,129,458 29 988,522 1 TH July
3,064,058 - 1,369,188 1,369,188 31 1,139,623 1 8H August
2,960,628 - 1,380,224 1,516,878 16 1,304,328 20 9H September
2,553,588 - 1,511,368 1,511,827 28 1,376,963 4|1 10H October
2,540,912 - 1,580,516 1,580,516 30 1,498,345 7| 11H November
2,119,312 - 1,420,387 1,633,578 19 1,366,595 20| 12H December

20054F i EHEESR
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7. 22— 3y A E&REYM T AT ar

Put Options on Three-month Euroyen futures

15

B o5l % & W K
Trading Volume Transaction Volume
G|
®H % LA IS FN 52N EREGIE e ZREE [ A
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High i H Qg Day Low : HH House i Customers’ S
Date Date Account Share Account Share
20004F - Annual 248 58,795 237 2,100 - 1.7 96,787 ¢ 82.3% 20,803 ¢ 17.7 %
20014F - Annual 246 8,353 34 1,000 - .4 8,703 ¢ 52.1% 8,003 ¢ 47.9%
20024+ Annual 246 - - - - - - -% - - %
20034+ Annual 245 3 0 31 2.6 - 1.6 31 50.0% 31 50.0%
20044 - Annual 246 - - - - - - - - % - - %
2005%F - Annual 245 27,200 111 10,000 i 11.17 - 1.4 - 0.0 % 54,400 : 100.0 %
1H January 19 - - - - - - - - % - - %
2} February 19 - - - - - - - - % - - %
3H March 22 - - - - - - - - % - - %
45 April 20 - - - - - - - - % - - %
5H May 19 - - - - - - - % - - %
65 June 22 - - - - - - - -% - - %
7H July 20 - - - - - - - % - - %
8H August 23 - - - - - - - - % - - %
9H September 20 1,000 50 1,000 30 - 1 - 0.0 % 2,000 i 100.0 %
10H  October 20 - - - - - - - - % - - %
11H November 20 17,100 855 10,000 17 - 1 - 0.0 % 34,200 : 100.0 %
12H December 21 9,100 433 9,100 19 - 1 - 0.0 % 18,200 ¢ 100.0 %
() THRYERCE )X, R EICLD,
(Note) “Transaction Volume” is on a round-trip basis.
8. —uM 3u A &R — AT var
Call Options on Three-month Euroyen futures
B o5l % & W K
Trading Volume Transaction Volume
sl
# A EES LA IS FN 52N EREGIE e ZREE [ A
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High i H Qg Day Low : HH House i Customers’ S
Date Date Account Share Account Share
20004F - Annual 248 39,486 159 2,000 12.1 - 1.5 60,212 ¢ 76.2 % 18,760 ¢ 23.8 %
20014F - Annual 246 5,200 21 1,900 3.5 - 4 8,646 ¢ 83.1% 1,754 1 16.9 %
20024+ Annual 246 - - - - - - - - % - - %
20034F - Annual 245 - - - - - - - - % - - %
20044F- - Annual 246 2,000 8 2,000 : 11.10 - .5 157 3.9% 3,843 1 96.1%
2005%F - Annual 245 14,004 57 5,000 ; 11.17 - 1.4 - 0.0 % 28,008 : 100.0 %
1H January 19 - - - - - - - - % - - %
2H February 19 - - - - - - - - % - - %
3H March 22 - - - - - - - - % - - %
45 April 20 - - - - - - - - % - - %
5H May 19 - - - - - - - % - - %
6 June 22 - - - - - - - - % - - %
7H July 20 - - - - - - - % - - %
8H August 23 - - - - - - - - % - - %
9H September 20 - - - - - - - - % - - %
10H October 20 - - - - - - - - % - - %
11H November 20 14,004 700 5,000 17 - 1 - 0.0 % 28,008 : 100.0 %
12H December 21 - - - - - - - - % - - %
() THRYERCE X, EEEEICL D,

(Note)

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




19914 7H 8H k£

Contract launched on July 8th, 1991.

®E K o=
KEHE Open Interest FERIAT A
G e
R Bk S/ LE
Transaction End of Year Single Single Volume of
Volume or Month Day High HH Day Low HHA Exercise Year or Month
Date Date Notification
117,590 10,926 31,332 3.13 10,726 ¢ 12.19 6,513 20004F - Annual
16,706 2,302 12,561 2.15 2,100 9.18 - 20014+ Annual
- - 2,302 1.4 - 6.18 - 20024« Annual
6 - 3 2.6 - 1 12.16 - 20034+ Annual
- - - - - - - 20044+ Annual
54,400 22,500 22,500 ¢ 12.19 - 1.4 - 20054+ Annual
- - - - - - - 1H January
- - - - - - - 2J February
- - - - - - - 3H March
- - - - - - - 47 April
- - - - - - - 5H May
- - - - - - - 65 June
- - - - - - - TH July
- - - - - - - 8H August
2,000 1,000 1,000 30 - 1 - 9H September
- 1,000 1,000 3 1,000 3 - 10H October
34,200 15,600 15,600 18 1,000 1 - 11H November
18,200 22,500 22,500 19 15,600 1 - 12H December
19914F 7H 8H L&
Contract launched on July 8th, 1991.
BOE B o=
HERR Open Interest HERIAT A
AR
FEAR R e/ £ A
Transaction End of Year Single Single Volume of
Volume or Month Day High HH Day Low AH Exercise Year or Month
Date Date Notification
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
- - - - - - - 20024+ Annual
- - - - - - - 20034+ Annual
4,000 2,000 2,000 i 11.10 - 1.5 - 20044+ Annual
28,008 10,000 10,000 : 11.22 - 6.13 2,000 20054F - Annual
- 2,000 2,000 4 2,000 4 - 1H January
- 2,000 2,000 1 2,000 1 - 2H February
- 1,993 2,000 1 1,993 25 7 3H March
- 1,993 1,993 1 1,993 1 - 457 April
- 1,843 1,993 2 1,843 27 150 5H May
- - 1,843 1 - 13 1,843 6H June
- - - - - - - TH July
- - - - - - - 8H August
- - - - - - - 9H September
- - - - - - - 10H October
28,008 10,000 10,000 22 - 1 - 11 November
- 10,000 10,000 1 10,000 1 - 12H December

20054F i EHEESR
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9. A7 variit
Total of Options

B 5l % & W K
Trading Volume Transaction Volume
G|
£ A% 1H¥ R /)N H OGS o A GIE /e
Trading Average Single Single Volume of Volume of
Year or Month Days Daily Day High: HH Day Low HH House i Customers’ R
Date Date Account Share Account Share
20004F - Annual 248 98,281 396 2,600 7.5 - 1.14 156,999 ¢ 79.9 % 39,663 § 20.1 %
20014F - Annual 246 13,553 55 1,900 3.5 - 1.4 17,349 ¢ 64.0% 9,757 1 36.0 %
20024+ Annual 246 - - - - - - - -% - - %
20034+ Annual 245 3 0 31 2.6 - 1.6 31 50.0% 31 50.0%
20044F- - Annual 246 2,000 8 2,000 : 11.10 - 1.5 157 3.9% 3,843 1 96.1%
2005%F - Annual 245 41,204 168 15,000 i 11.17 - 1.4 - 0.0 % 82,408 : 100.0 %
15 January 19 - - - - - - - - % - - %
2H February 19 - - - - - - - - % - - %
3H March 22 - - - - - - - - % - - %
45 April 20 - - - - - - - - % - -%
5H May 19 - - - - - - - =% - -%
6H June 22 - - - - - - - - % - - %
7H July 20 - - - - - - - =% - -%
8H August 23 - - - - - - - - % - - %
9H September 20 1,000 50 1,000 30 - 1 - 0.0 % 2,000 i 100.0 %
10H October 20 - - - - - - - -% - - %
11H November 20 31,104 1,555 15,000 17 - 1 - 0.0 % 62,208 : 100.0 %
12H December 21 9,100 433 9,100 19 - 1 - 0.0 % 18,200 i 100.0 %
() TRESm 1, A IC LS,
(Note) “Transaction Volume” is on a round-trip basis.
10. &F e EmRE] &t
Total of Interest-rate etc. futures
W5l & & aREE
Trading Volume Aggregate Volume
W5l
£ A A% LA R /)N SESNIGIE e REIG | H
Trading Average Single | Single | Volume of | Volume of |
Year or Month Days Daily Day High i HH Day Low : A H House R Customers’ R
Date Date Account Share Account Share
20004F - Annual 248 17,188,227 69,307 268,610 4.13 19,156 ¢ 12.25| 23,886,731 : 69.4%| 10,521,939 : 30.6 %
20014F - Annual 246 7,642,462 31,067 159,204 1.22 2,887 7.25 8,748,157 i 57.2% 6,536,767 i 42.8 %
20024F - Annual 246 4,470,763 18,174 101,506 2.26 6521 10.7 4,783,664 1 53.5% 4,161,328 1 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 1 42.5%
20044F - Annual 246 7,657,510 31,128 209,813 6.9 4,228 1 12.21 8,558,293 ¢ 55.9% 6,756,727 1 44.1%
20054F - Annual 245 11,098,338 45,299 191,271 8.11 4,977 5.30 9,309,657 ¢ 41.9%| 12,887,019 58.1%
1H January 19 515,720 27,143 87,728 20 6,307 5 542,005 : 52.5% 489,435 1 47.5%
2H February 19 565,890 29,784 85,928 9 11,123 23 659,190 : 58.2 % 472,590 ¢ 41.8%
3H March 22 689,484 31,340 59,672 10 9,894 25 710,957 ¢ 51.6 % 668,011 ¢ 48.4 %
48 April 20 713,386 35,669 111,285 1 8,942 25 725,509 i 50.8 % 701,263 1 49.2 %
5H May 19 502,952 26,471 82,437 17 4,977 30 477,828 ¢ 47.5% 528,076 ¢ 52.5%
6H June 22 730,670 33,212 58,157 10 11,712 6 642,719+ 44.0 % 818,621 ¢ 56.0 %
TH July 20 719,783 35,989 68,822 14 8,903 25 555,308 i 38.6 % 884,258 ¢ 61.4 %
8H August 23 1,532,029 66,610 191,271 11 20,124 8 1,244,012 : 40.6 % 1,820,046 i 59.4 %
9H September 20 1,481,314 74,066 131,041 2 32,142 20 996,487 1 33.6 % 1,966,141 : 66.4 %
10H October 20 1,276,794 63,840 107,958 19 27,571 25 893,778 ¢ 35.0% 1,659,810 ¢ 65.0 %
11 November 20 1,301,560 65,078 130,316 4 26,084 29 986,570 ¢ 37.9 % 1,616,550 1 62.1 %
12H December 21 1,068,756 50,893 83,663 2 30,775 13 875,294 ¢ 40.9 % 1,262,218 ¢ 59.1 %

() FEHHERGIEFOFER O H S EG B %, = —a M3 H &5 OGBSV TR,
A FHOR AR RIS LD, 20024F LART OB O CIILIFFER & /3% & 2, 20034E LA 1L E F720 N,
THS |k ) B KON S RER 1T AN TV — BB I SOIRE S EE T,
WRRLTA12H 20 B IC 2 —m [ LIBOR3S H &R M IS LUKV - H A8 ez BBl e L gL,
(Note) The average daily trading volume of each year is calculated on the basis of actual trading days of Three-month Euroyen futures.
”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 volume of contracts executed by Strategy Trade.

Tokyo Financial Exchange delisted Three-month Euroyen LIBOR futures and U.S.Dollar-Japanese Yen currency futures as of December 20th, 2005
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BOE K o=
RE S Open Interest MEFIATHE
R HE
FEAR &R SN #A
Transaction End of Year Single Single Volume of
Volume or Month Day High HH Day Low HH Exercise Year or Month
Date Date Notification
196,562 13,756 50,326 3.10 12,656 ; 12.19 24,507 20004+ Annual
27,106 2,302 17,291 2.23 2,100 9.18 4,530 20014+ Annual
- - 2,302 1.4 - 6.18 - 20024« Annual
6 - 3 2.6 - 1 12.16 - 20034+ Annual
4,000 2,000 2,000 : 11.10 - 1.5 - 20044+ Annual
82,408 32,500 32,500 12.19 - 6.13 2,000 20054« Annual
- 2,000 2,000 4 2,000 4 - 1H January
- 2,000 2,000 1 2,000 1 - 2H February
- 1,993 2,000 1 1,993 25 7 3H March
- 1,993 1,993 1 1,993 1 - 47 April
- 1,843 1,993 2 1,843 27 150 5H May
- - 1,843 1 - 13 1,843 65 June
- - - - - - - 7H July
- - - - - - - 8H August
2,000 1,000 1,000 30 - 1 - 9H September
- 1,000 1,000 3 1,000 3 - 10H October
62,208 25,600 25,600 22 1,000 1 - 11H November
18,200 32,500 32,500 19 25,600 1 - 12H December
®OE B
BEME FTar Open Interest HEFATY
BATHE A SR
FEAR R 52N £ A
Aggregate Exercised End of Year Single | Single Volume of
Volume Volume or Month Day High HH Day Low HH Exercise Year or Month
Date Date Notification
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 3.16 598,689 i 12.18 4,530 20014+ 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
15,315,020 - 1,092,807 1,447,901 9.9 690,312 1.5 - 20044+ Annual
22,196,676 2,000 1,452,887 1,666,078 : 12.19 841,546 3.15 2,000 20054+ Annual
1,031,440 - 1,099,422 1,162,655 14 1,093,462 24 - 1H January
1,131,780 - 1,143,900 1,143,900 28 1,085,234 2 - 2H February
1,378,968 7 928,709 1,173,699 14 841,546 15 7 3H March
1,426,772 - 1,027,824 1,027,824 28 969,767 1 - 457 April
1,005,904 150 1,149,906 1,151,991 30 1,033,234 2 150 5H May
1,461,340 1,843 977,837 1,218,123 13 861,100 14 1,843 6H June
1,439,566 - 1,129,458 1,129,458 29 988,522 1 - TH July
3,064,058 - 1,369,188 1,369,188 31 1,139,623 1 - 8H August
2,962,628 - 1,381,224 1,516,878 16 1,304,328 20 - 9H September
2,553,588 - 1,512,368 1,512,827 28 1,377,963 4 - 10H October
2,603,120 - 1,606,116 1,606,116 30 1,499,345 7 - 11 November
2,137,512 - 1,452,887 1,666,078 19 1,399,095 20 - 12H December

20054F i EHEESR
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11 WG I Fr AR e s kv /M

U.S. Dollar—Japanese Yen Exchange Forex Margin contracts

e 5l %

Trading Volume

G|
®H EES LA R /)N
Trading Average Single Single
Year or Month Days Daily Day High HH Day Low HH
Date Date
20054+ Annual 131 916,748 6,998 73,707 1 12.14 - 7.4
1H January - - - - - - -
2H February - - - - - - -
3H March - - - - - - -
47 April - - - - - - -
5H May - - - - - - -
6H June - - - - - - -
TH July 21 3,400 162 472 21 - 4
8H August 23 11,734 510 1,424 8 141 19
9H September 22 39,796 1,809 3,078 29 797 6
10H October 21 137,856 6,565 15,759 27 2,351 6
114 November 22 301,681 13,713 22,247 29 5,324 3
12H December 22 422,281 19,195 73,707 14 1,411 26
12. BB pr AR e iy | = —m /1
Euro—Japanese Yen Exchange Forex Margin contracts
B 5l % &
Trading Volume
G|
# A EES LA R /)N
Trading Average Single Single |
Year or Month Days Daily Day High{ H R\ Day Low | HH
Date Date
20054 Annual 131 182,428 1,393 9,284 1 12.2 - 7.4
1H January - - - - - - -
2H February - - - - - - -
3H March - - - - - - -
47 April - - - - - - -
5H May - - - - - - -
6H June - - - - - - -
TH July 21 683 33 200 14 - 4
8H August 23 3,387 147 674 10 37 19
9H September 22 13,946 634 1,306 16 306 1
10H October 21 30,039 1,430 2,513 3 305 12
114 November 22 58,778 2,672 5,568 21 1,224 7
12H December 22 75,595 3,436 9,284 2 323 26




20054E 7TH 1R k¥

Contract launched on July 1st, 2005.

®E K o=
Open Interest
FEAR R /I £ A
End of Year Single Single
or Month Day High HH Day Low HHA Year or Month
Date Date
15,652 29,041 ¢ 12.12 5 7.1| 2005%F+Annual
- - - - - 1H January
- - - - - 2H February
- - - - - 3H March
- - - - - 4H April
- - - - - 5H May
- - - - - 6H June
551 551 29 5 1 TH July
1,978 2,006 26 646 5 8H August
1,802 3,187 9 1538 27 9H September
4,484 10,466 25 2231 3] 10H October
14,145 20,528 28 4824 3| 11H November
15,652 29,041 12 10912 1| 12H December
20054 7TH 1H k35
Contract launched on July 1st, 2005.
®E K o=
Open Interest
FEAR R /)N £ A
End of Year Single ] Single
or Month Day High HH Day Low HHA Year or Month
Date Date
1,978 2,876 1 12.7 5 7.1] 20054+ Annual
- - - - - 1H January
- - - - - 2H February
- - - - - 3H March
- - - - - 4H April
- - - - - 5H May
- - - - - 6H June
89 89 29 5 1 TH July
376 423 29 29 1 8H August
578 1,009 19 264 8 9H September
1,257 1,636 27 736 14| 10H October
1,391 1,681 21 882 23| 11H November
1,978 2,876 7 1,181 16| 12H December

20054F i EHEESR
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13, WG BT AR L& 5] 3R,

British Pound—Japanese Yen Exchange Forex Margin contracts

B o5l % &
Trading Volume
G|
®H EES LA R /)N
Trading Average Single Single
Year or Month Days Daily Day High HH Day Low HH
Date Date
20054F - Annual 131 224,200 1,711 8,170 : 12.15 1 7.5
1/ January - - - - - - -
2H February - - - - - - -
3H March - - - - - - -
48 April - - - - - - -
5H May - - - - - - -
6H June - - - - - - -
TH July 21 2,391 114 483 26 1 5
8H August 23 7,095 308 809 1 36 23
9H September 22 17,803 809 2,616 30 199 5
10H October 21 37,965 1,808 2,910 31 1,034 7
114 November 22 59,683 2,713 4,086 18 1,292 11
12H December 22 99,263 4,512 8,170 15 627 26
14. BT A5 LE Is | A —ANZY 7RV, T
Australian Dollar—Japanese Yen Exchange Forex Margin contracts
B o5l % &
Trading Volume
G|
# A EES LA R /)N
Trading Average Single Single |
Year or Month Days Daily Day High{ H R\ Day Low | HH
Date Date
20054 Annual 131 231,171 1,765 12,568 1 12.14 - 7.6
1H January - - - - - - -
2H February - - - - - - -
3H March - - - - - - -
47 April - - - - - - -
5H May - - - - - - -
6H June - - - - - - -
TH July 21 897 43 129 27 - 6
8H August 23 7,961 346 1,077 26 23 2
9H September 22 27,645 1,257 2,427 29 449 14
10H October 21 63,765 3,036 6,081 18 1,168 3
114 November 22 49,229 2,238 5,763 24 898 9
12H December 22 81,674 3,712 12,568 14 476 26




20054E 7TH 1R k¥

Contract launched on July 1st, 2005.

B OE K =
Open Interest
FEAR R /I FH
End of Year Single Single
or Month Day High HHA Day Low HH Year or Month
Date Date
4,355 5,243 ¢ 11.22 2 7.1 20054F - Annual
- - - - - 1/ January
- - - - - 2H February
- - - - - 3H March
- - - - - 48 April
- - - - - 5H May
- - - - - 6H June
165 481 22 2 1 TH July
193 410 24 139 4 8H August
1,018 1,946 29 340 2 9H September
1,338 2,181 11 800 18] 10H October
3,475 5,243 22 1,144 1 114 November
4,355 4,582 7 2,271 9| 12H December
20054 7TH 1H k35
Contract launched on July 1st, 2005.
B OE K =
Open Interest
FEAR R /I # A
End of Year Single ] Single
or Month Day High HHA Day Low HH Year or Month
Date Date
10,406 10,406 : 12.30 2 7.1 20054F - Annual
- - - - - 1/ January
- - - - - 2H February
- - - - - 3H March
- - - - - 48 April
- - - - - 5H May
- - - - - 6H June
261 261 29 2 1 TH July
3,661 3,723 30 342 4 8H August
1,882 3,849 5 1,882 30 9H September
6,758 9,182 14 2,013 3| 10H October
7,025 9,703 11 6,032 21 114 November
10,406 10,406 30 6,249 15| 12H December

20054F i EHEESR
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15. MBI Fr & RGELE TS| AA 275 /[

Swiss Franc—Japanese Yen Exchange Forex Margin contracts

5l % &
Trading Volume
Hel
£ A SRS LA &R /I
Trading Average Single Single
Year or Month Days Daily Day High HH Day Low HH
Date Date
20054+ Annual 50 34,329 687 2,578 1 12.15 126 ¢ 12.26
1A January - - - - - - -
2H February - - - - - - -
3H March - - - - - - -
4H April - - - - - - -
5H May - - - - - - -
6H June - - - - - - -
TH July - - - - - - -
8H August - - - - - - -
9H September - - - - - - -
10H October 6 1,588 265 454 25 138 24
11H November 22 16,466 748 1,746 24 254 4
12H December 22 16,275 740 2,578 15 126 26
16. B AT ARFELE IS 2R,/ 1
Canadian Dollar—Japanese Yen Exchange Forex Margin contracts
5l % &
Trading Volume
Hel
#F A SRS LA &R /)N
Trading Average Single | Single
Year or Month Days Daily Day High{ Hp Day Low | H A
Date Date
20054+ Annual 50 47,689 954 2,360 { 12.15 105 11.3
1A January - - - - - - -
2H February - - - - - - -
3H March - - - - - - -
4H April - - - - - - -
5H May - - - - - - -
6H June - - - - - - -
TH July - - - - - - -
8H August - - - - - - -
9H September - - - - - - -
10H October 6 2,618 436 536 24 327 26
11H November 22 18,093 822 2,194 28 105 3
12H December 22 26,978 1,226 2,360 15 338 26




20054F10 H 24 A £35

Contract launched on Oct 24th, 2005.

HOE #H &

Open Interest

FEAR
End of Year
or Month

K
Single
Day High HHA
Date

22N
Single

£ A

Day Low HH
Date

Year or Month

1,122

1,174 ¢ 12.29

1,174 29

431 10.24

341 11
602 21

20054F - Annual

1/ January
2H February
3H March

48 April

5H May

6H June

TH July

8H August

9H September
10H October
114 November
12H December

20054F-10 H 24 A £33

Contract launched on Oct 24th, 2005.

#OE K

Open Interest

it

FEAR
End of Year
or Month

WK
Single |
Day High HH

22N
Single

£ A

Day Low HH
Date

Year or Month

1,455

1,120
1,455

2,666 : 12.6

318 ¢ 10.25

20054F - Annual

1/ January
2H February
3H March

48 April

5H May

6H June

TH July

8H August

9H September
10H October
114 November
12H December

20054F i EHEESR
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17. BT AR G4 i 5| NZR v,/

New Zealand Dollar—Japanese Yen Exchange Forex Margin contracts

e 5l %

Trading Volume

G|
®H EES LA R /)N
Trading Average Single Single
Year or Month Days Daily Day High HHA Day Low HHA
Date Date
20054F - Annual 50 429,954 8,599 32,626 | 12.15 1,019 | 12.26
1H January - - - - - - -
2H February - - - - - - -
3H March - - - - - - -
47 April - - - - - - -
5H May - - - - - - -
6H June - - - - - - -
TH July - - - - - - -
8H August - - - - - - -
9H September - - - - - - -
10H October 6 35,084 5,847 8,363 25 2,657 26
114 November 22 109,944 4,997 15,027 23 1,414 11
12H December 22 284,926 12,951 32,626 15 1,019 26
18. W5 | Fr ARG L I s | &5
Total of Exchange Forex Margin contracts
B o5l % &
Trading Volume
G|
# A EES LA R /)N
Trading Average Single Single
Year or Month Days Daily Day High | A\ Day Low HHA
Date Date
20054F - Annual 131 2,066,519 22,107 126,128 | 12.14 12 7.6
1H January - - - - - - -
2H February - - - - - - -
3H March - - - - - - -
47 April - - - - - - -
5H May - - - - - - -
6H June - - - - - - -
TH July 21 7,371 351 909 21 12 6
8H August 23 30,177 1,312 2,234 31 661 2
9H September 22 99,190 4,509 8,953 30 2,576 5
10H October 21 308,915 19,387 27,965 27 7,351 4
114 November 22 613,874 27,903 42,815 23 12,946 3
12H December 22 1,006,992 45,772 126,128 14 4,320 26

GE) 1RSI KRRV 2o—a SRR A —ARTYT RV A AT T T H RV NZR VD

ENENO— AV EETL
(Note) The average daily trading volume is add up the daily average of U.S. Dollar, Euro, British Pound,
Australian Dollar, Swiss Franc, Canadian Dollar and New Zealand Dollar.




20054104 24 H B35
Contract launched on Oct 24th, 2005.
B OE K =
Open Interest
FEAR R /I FH
End of Year Single Single
or Month Day High HHA Day Low HH Year or Month
Date Date
31,181 31,181 ¢ 12.30 2,382 ¢ 10.24 20054F - Annual
- - - - - 1A January
- - - - - 2H February
- - - - - 3H March
- - - - - 48 April
- - - - - 5H May
- - - - - 6H June
- - - - - TH July
- - - - - 8H August
- - - - - 9H September
4,958 5,193 25 2,382 24| 10H October
15,349 15,349 30 6,260 1 114 November
31,181 31,181 30 15,891 1| 12H December
B OE K =
Open Interest
FEAR R /)N #A
End of Year Single ] Single
or Month Day High HHA Day Low HH Year or Month
Date Date
66,149 73,286 1 12.12 14 7.1 20054F - Annual
- - - - - 1/ January
- - - - - 2H February
- - - - - 3H March
- - - - - 48 April
- - - - - 5H May
- - - - - 6H June
1,066 1,130 25 14 1 TH July
6,208 6,208 31 1,196 1 8H August
5,280 7,553 5 5,110 20 9H September
19,634 23,372 25 6,805 3| 10H October
43,320 47,785 28 22,776 1 114 November
66,149 73,286 12 40,410 1| 12H December

20054F i EHEESR
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19. ZpFiha R
Exchange Total

W5l % &
Trading Volume
£ P GIREE~S 1H¥E K SEUN
Average Single Single
Year or Month Trading Days Daily Day High: Hp Day Low HH
X1 %2 Date Date

20004 +Annual | 248 ( - )| 17,188,227 69,307 | 268,610 i 4.13 19,156 ¢ 12.25
20014F+Annual | 246 ( - )| 7,642,462 31,067 | 159,204 i 1.22 2,887 1 7.25
20024 +Annual | 246 ( - )| 4,470,763 18,174 | 101,506 i 2.26 652 % 10.7
20034F+Annual | 245 ( - )| 4,771,920 19,477 | 133,479 i 8.20 791 4.7
20044 +Annual | 246 ( - )| 7,657,510 31,128 | 209,813 6.9 4,228 1 12.21
20054F+Annual | 245 (131)| 13,164,857 67,406 | 192,683 : 8.11 4,977 5.30
1H January 19 (-) 515,720 27,143 87,728 20 6,307 5
27 February 19 (-) 565,890 29,784 85,928 9 11,123 23
3H March 22 (-) 689,484 31,340 59,672 10 9,894 25
47 April 20 (-) 713,386 35,669 | 111,285 1 8,942 25
5H May 19 (-) 502,952 26,471 82,437 17 4,977 30
6/ June 22 (-) 730,670 33,212 58,157 10 11,712 6
TH July 20 (21) 727,154 36,340 69,216 14 9,231 25
8 August 23 (23)] 1,562,206 67,922 | 192,683 11 22,089 8
9H September 20 (22)| 1,580,504 78,575 | 135,023 2 35,876 20
104 October 20 (21)] 1,585,709 83,227 | 123,919 19 43,531 24
117 November 20 (22)] 1,915,434 92,981 | 154,038 4 51,394 11

12/ December 21 (22) 2,075,748 96,665 | 186,280 14 59,062 26

X1 @REMERG 0BG B

2 HUG | PT A RRREHLA S [ DHS | B

%1 Trading Days of Interest-rate etc. futures.

%2 Trading Days of Exchange Forex Margin contracts.

(F) s A FIOEM O H FERHG i, @R B IR | LB | BT 2 BRI IS | oo, 2heho
—H¥EHEATL
PR1TEE12H 20 A2 = —m FLIBOR3: H &R LUK R L - AAM @M% LR IR LELT,
5 [ g KOV R R R i/ N R Se TS | LS | P A R AL B 3 | o0 1 5 O B | S H % e,

(Note) The average daily trading volume of 2005 is add up the daily average of Interest-rate etc. futures

and Exchange Forex Margin contracts.
Tokyo Financial Exchange delisted Three-month Euroyen LIBOR futures and U.S.Dollar-Japanese Yen
currency futures as of December 20th, 2005.

”Single Day Low” of Trading Volume and Open Interest records “Trading Days” that both Interest-rate etc.
futures and Exchange Forex Margin contracts are executed.
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Open Interest
FEHR IZON SN G
End of Year Single Single
or Month Day High HH Day Low HHA Year or Month
Date Date

787,671 1,802,783 9.18 722,731 % 12.19 20004+ Annual

651,453 1,110,772 3.16 598,589 1 12.18 20014+ Annual

516,248 823,425 6.17 489,280 9.17 20024+ Annual

678,793 927,619 9.12 317,418 3.18 20034F+ Annual
1,092,807 1,447,901 9.9 690,312 1.5 20044F + Annual
1,519,036 1,719,835 ¢ 12.19 841,546 3.15 20054F + Annual
1,099,422 1,162,655 14 1,093,462 24 1A January
1,143,900 1,143,900 28 1,085,234 2 2H February

928,709 1,173,699 14 841,546 15 3H March
1,027,824 1,027,824 28 969,767 1 47 April
1,149,906 1,151,991 30 1,033,234 2 5H May

977,837 1,218,123 13 861,100 14 6H June
1,130,524 1,130,524 29 988,536 1 7H July
1,375,396 1,375,396 31 1,140,819 1 8H August
1,386,504 1,522,543 19 1,309,438 20 9H September
1,532,002 1,535,429 28 1,385,200 4| 10H October
1,649,436 1,649,436 30 1,530,626 1| 11H November
1,519,036 1,719,835 19 1,455,998 20| 12H December

20054F i EHEESR
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Annual Quotations

lL.a—u M3y A &Nk

Three—month Euroyen futures

R A #OE At A R | B | A7 var | R
Price Range TH AR BATE R | R
Contract Year—end Trading Exercised |Year—end
Month Y H Bl H Al H FAE H | Settlement |  Volume Volume  |Open Interest
Open Date High Date Low Date Close Date | Price
200501 - - - - - - - - 99.900 - -
200502 - - - - - - - - 99.902 - -
200503 199.900 i 1.4 ]99.910 { 3.31(99.895 : 2.10]99.910 | 3.14 | 99.907 159,663 327,173
200504 - - - - - - - - 99.921 - -
200505 - - - - - - - - 99.920 - -
200506 [99.895 i 1.4199.925 { 4.19]99.890 { 1.4 ]99.920 | 6.13 | 99.920 523,411 2,000 | 357,657
200507 - - - - - - - - 99.911 - -
200508 - - - - - - - - 99.911 - -
200509 199.855 i 1.4199.920 | 5.6 {99.855 ¢ 1.4 ]99.910 ; 9.16 | 99.911 826,017 202,685
200510 - - - - - - - - 99.910 - -
200511 - - - - - - - - 99.911 - -
200512 [99.815 § 1.4]99.910 {11.15{99.810 | 1.17]99.910 {12.19| 99.910 1,376,654 271,188
200601 - - - - - - - - 99.900 - -
200602 - - - - - - - - 99.885 - -
200603 [99.745 i 1.4 99.890 | 6.27{99.735 | 2.14]99.865 {12.30| 99.865 |1,888,657 307,777
200606 199.650 ¢ 1.4 ]99.860 : 6.27]99.650 | 1.4 |99.780 :12.30| 99.775 |2,226,849 399,920
200609 [99.560 i 1.4 99.825 i 7.1{99.530 : 3.1 (99.665 ;12.30| 99.675 1,727,701 266,337
200612 199.465 { 1.4]99.770 | 6.30{99.430 : 3.1 ]99.570 {12.30| 99.565 |1,334,597 200,319
200703 199.360 i 1.4 ]99.715 | 6.30{99.320 | 11.4]99.455 {12.30| 99.450 436,125 88,002
200706 199.320 § 1.4 ]99.665 | 6.30{99.215 i 11.4]99.350 ;12.30| 99.350 223,013 58,047
200709 199.365 i 1.31]99.530 | 7.21{99.100 { 11.4]99.250 ;12.30| 99.250 125,923 47,803
200712 199.220 { 2.4]99.510 | 7.1{98.990 :11.4]99.145 :12.30| 99.145 121,541 48,675
200803 199.375 i 6.2399.375 | 6.23]98.890 : 11.4]99.030 :12.21| 99.025 2,955 1,672
200806 |98.935 {10.28]98.935 {10.28{98.930 {10.28|98.930 | 10.28| 98.925 85 385
200809 - - - - - - - - 98.825 - -
200812 - - - - - - - - 98.720 - -
200903 - - - - - - - - 98.620 - -
200906 - - - - - - - - 98.520 - -
200909 |98.870 i 7.12]98.870 | 7.12]98.650 : 8.23 |98.650 | 8.23 | 98.420 4,400 -
200912 - - - - - - - - 98.330 - -
201003 - - - - - - - - 98.240 - -
201006 - - - - - - - - 98.150 - -
201009 - - - - - - - - 98.060 - -
201012 - - - - - - - - 97.970 - -




20055 #EETHESR

2.2 —ua MLIBOR3» A & Fl %W
Three-month Euroyen LIBOR futures

S| #OE At A R WEEE | & R
Price Range TH R R
Contract Year—end Trading |Year-end
Month ﬁé’fﬁ H ITETJ’fE H ﬁ’flﬁ H %’ﬂﬁ H Settlement Volume Open Interest
Open Date High Date Low Date Close Date | Price

200503 - - - - - - - - 99.947 - -

200506 - - - - - - - - 99.946 - -

200509 - - - - - - - - 99.942

|
5»3
(=]
S
S

200512 | - - - - - - - - - - -

200603 | - - - - - - - - - - -

200606 | - - - - - - - - - - -

200609 | - - - - - - - - - - -

200612 | - - - - - - - - - - -

200703 | - - - - - - - - - - -

200706 | - - - - - - - - - - -

200709 | - - - - - - - - - - -

200712 | - - - - - - - - - - -

200803 | - - - - - - - - - - -

200806 | - - - - - - - - - - -

200809 | - - - - - - - - - - -

200812 - - - - - - - - - - -

200903 | - - - - - - - - - - -

200906 - - - - - - - - - - -

200909 | - - - - - - - - - - -

200912 - - - - - - - - - - -

201003 | - - - - - - - - - - -

201006 | - - - - - - - - - - -

201009 | - - - - - - - - - - -

(7%) FRR1T4E12 1 20 B2 —a FLIBOR3» J @:F fet e LS BE Ik 2L EL Tz,
(Note) Tokyo Financial Exchange delisted Three-month Euroyen LIBOR futures as of December 20th, 2005.

30



2005 ANNUAL STATISTICS

31

3. SAEMERAY YT

5 year ¥ Swapnote

™

R A 9 E il FoR | HBIEE | £ R
Price Range TEEAmL#E BEE
Contract Year-end Trading  |Year-end
Month PRy H E=E H R H HAE H Settlement Volume  [Open Interest
Open Date High Date Low Date Close Date | Price
200503 111.26 1.5] 111.78 1.31 | 111.00 3.3 | 111.18 3.11 | 111.13 14,010 8,260
200506 110.67 3.14 | 112.36 6.8 110.67 3.14 | 112.33 6.10 | 112.31 16,480 3,340
200509 111.85 6.13 | 112.27 6.30 | 110.78 8.11| 111.36 9.14 | 111.21 7,780 1,810
200512 110.79 9.15| 110.95 9.16 | 109.66 11. 2| 110.08 12.16 | 110.17 3,330 630
200603 109.62 i12.16| 109.62 12.16 | 109.35 {12.22| 109.35 12.22 | 109.68 900 900
200606 - - - - - - - - 109.18 - -
4. 108EMBRIAT v 7 ey
10 year ¥ Swapnote ™
i 0 OE Al K ORISR | K
Price Range {%%ﬁﬁ% @Eé&%
Contract Year—end Trading |Year-end
Month TRl H fEN H ERE H FAE H Settlement Volume  |Open Interest
Open Date High Date Low Date Close Date | Price
200503 114.03 1.4] 115.60 2.4 | 113.54 3.2 ] 113.90 3.11 | 113.78 12,684 8,629
200506 113.43 3.15| 116.63 6.10 | 113.43 3.15| 116.63 6.10 | 116.52 9,797 3,045
200509 115.94 6.10 | 116.61 6.30 | 113.63 8.16 | 114.99 9.15 | 115.14 9,762 2,626
200512 114.56 9.14| 114.56 9.14 | 111.72 11. 7| 112.73 12.16 | 112.94 3,440 -
200603 112.10 :12.16| 112.15 12.28 | 111.79 i12.22] 112.15 12.28 | 112.53 760 550
200606 - - - - - - - - 111.85 - -
5. KN v-H KM@ &ELEY
U.S.Dollar—Japanese Yen currency futures
R H 9 E il FOR |G| F R
Price Range Ry EE R
Contract Year—-end Trading |Year-end
Month ﬁuﬁ H |'E.'Jﬁ H 2'2@ H %@@ H Settlement Volume  [Open Interest
Open Date High Date Low Date Close Date | Price
200503 105.30 3.4 | 105.30 3.4 | 105.30 3.4 | 105.30 3.4 | 104.40 200 -
200506 104.30 3.4 ] 107.90 4.7 104.30 3.4 ] 107.90 4.7 108.65 400 -
200509 - - - - - - - - 110.80 - -
200512 - - - - - - - - 116.15 - -
200603 - - - - - - - - - - -
200606 - - - - - - - - - - -
200609 - - - - - - - - - - -
200612 - - - - - - - - - - -
(%) SEREITAEL2 H 20 BAZKR L BAR @S Se g BRIV L ELT,
(Note) Tokyo Financial Exchange delisted U.S.Dollar-Japanese Yen currency futures as of December 20th, 2005.




6. =—uf 35 A &RTY Ty AT ar

Put Options on Three—month Euroyen futures

20055 #iEtE R

R A - ) OE Al K A K| WGIEE | #F K| AT
HEFIATRE AR Price Range RS EEHE | & iy
Year—end Trading Year—end | Exercised
Contract Month | #4fE | A | @i B | Z2ff i B | #&f i A |Settlement | Volume | Open Volume
& Strike Price Open i date High date Low date | Close date | Price Interest
05.03 - - -
Total
05.06 - - -
Total
05.09 - - -
Total
05.12 - - -
Total
06.03  99.750 - - - - - - - - 0.000 1,000 1,000 -
Total 1,000 1,000 -
06.06  99.625]0.060 ¢ 9.30 | 0.060 i 9.30 |0.030 i 11.18 1 0.030 § 11.18 0.025 7,000 6,000 -
99.750 - - - - - - - - 0.050 5,000 5,000 -
Total 12,000 11,000 -
06.09  99.250 | 0.050 : 11.10 | 0.050 : 11.10 | 0.045 : 11.11 | 0.045 : 11.11 0.020 2,500 2,000 -
Total 2,500 2,000 -
06.12  99.250 1 0.075 + 12.19 |1 0.080 : 12.19 | 0.070 : 12.19 | 0.075 : 12.19 0.065 5,000 5,000 -
99.37510.140 ¢+ 11.11 | 0.140 ¢ 11.11 | 0.085  12.19 | 0.090 : 12.19 0.085 4,200 1,000 -
99.50010.110 i 12.19 1 0.110 i 12.19 1 0.110 } 12.19 |1 0.110 i 12.19 0.110 2,500 2,500 -
Total 11,700 8,500 -
07.03 - - -
Total
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7. 2—u M 3y A& a—n A7 ar

Call Options on Three—month Euroyen futures

R A - ) OE Al K A K| WGIEE | #F K| AT
HEFIATRE AR Price Range RS EEHE | & iy
Year—end Trading Year—end | Exercised

Contract Month | #4fif i F | #fif i A | %M} A | f&fi | A |Settlement | Volume | Open | Volume

& Strike Price Open i date High date Low date | Close date | Price Interest

05.03 - - -
Total

05.06  99.750 - - - - - - - - 0.170 - - 2,000
Total - - 2,000

05.09 - - -
Total

05.12 - - -
Total

06.03  99.875 - - - - - - - - 0.020 1,000 1,000 -
Total 1,000 1,000 -

06.06  99.750 1 0.070 ¢ 11.14 1 0.090 § 11.25|0.070 { 11.14 1 0.090 § 11.25 0.075 7,502 6,000 -

99.87510.015 : 11.14 | 0.015 } 11.14 |1 0.015 : 11.14 | 0.015 } 11.25 0.010 5,002 2,500 -

Total 12,504 8,500 -

06.09  99.750 | 0.055 : 11.10 | 0.055 : 11.10 | 0.055 : 11.10 | 0.055 : 11.10 0.060 500 500 -
Total 500 500 -

06.12 - - -
Total

07.03 - - -
Total
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U.S. Dollar-Japanese Yen Exchange Forex Margin contracts

Al #L 4 H 5

¥ rFvH

20054F i EHEESR

#OE Al A% R | IEIEE| F R
Price Range i A
Year—end Trading |Year—end
ﬁé\'fﬁ H %1@ H ﬁ’fﬁ H 7f§5§1ﬁ H Settlement Volume Open Interest
Open Date High Date Low Date Close Date | Price
110.76 ¢ 7.1 (121.40 :12.5(108.80 ; 9.5 |118.02 :12.30| 118.02 916,748 15,652
9. B ml pr & FRFEM & gl =~ —w /H
Euro—Japanese Yen Exchange Forex Margin contracts
#OE Al A% R | IEIEE| F R
Price Range i (T A
Year—end Trading |Year—end
ﬁé\'fﬁ H %1@ H ﬁ’fﬁ H 7f§5§1ﬁ H Settlement Volume Open Interest
Open Date High Date Low Date Close Date | Price
134.22 ¢ 7.1 (143.60 {12.12|133.16 { 7.5 |139.67 {12.30| 139.67 182,428 1,978
10. X 51 PF 2 B RE L & B gl 55K R 7 [
British Pound—Japanese Yen Exchange Forex Margin contracts
#OE Al A% R | IEIEE| F K
Price Range i T A
Year—end Trading |Year—end
ﬁé\'fﬁ H %1@ H ﬁ’fﬁ H 7f§5§1ﬁ H Settlement Volume Open Interest
Open Date High Date Low Date Close Date | Price
198.71 ¢ 7.1 1213.03 i12.13|192.77 | 7.21|203.00 i{12.30| 203.00 224,200 4,355
11. B gl pr & & GEHL & B 5]l A —ARZUTRLV / H
Australian Dollar—Japanese Yen Exchange Forex Margin contracts
#OE Al A FOR | BGIEE| F R
Price Range A HE R
_ Year—end Trading |Year—end
Y H (e H I H FEAE H Settlement Volume  |Open Interest
Open Date High Date Low Date Close Date | Price
84.41 7.1191.39 i12.6| 82.69 i 8.22| 86.63 i12.30| 86.63 231,171 10,406
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12. B 5l BT & #%

Ak L 4 B 5

AAAT7 T/ H

Swiss Franc—Japanese Yen Exchange Forex Margin contracts

#OE Al A% R | IEIEE| F R
Price Range i A A
Year—end Trading |Year—end
ﬁé"fﬁ H %’fﬁ H ﬁ’fﬁ H ﬁﬁ%@ H Settlement Volume Open Interest
Open Date High Date Low Date Close Date | Price
89.68 :10.24| 93.15 :12.12| 88.32 i12.23| 89.68 :i12.30| 89.78 34,329 1,122
13. HU 51 A 2% & GE L & B gl &k H
Canadian Dollar—Japanese Yen Exchange Forex Margin contracts
#OE Al A% R | IEIEE| F R
Price Range i A
Year—end Trading |Year—end
ﬁé{ﬁ H %1@ H ﬁ{ﬁ H %@1@ H Settlement Volume Open Interest
Open Date High Date Low Date Close Date | Price
97.57 :10.24|105.07 i 12. 6| 96.79 :10.24|101.54 {12.30| 101.50 47,689 1,455
14. He 5l gy 2 & GE #L & B gl NZRVv / H
New Zealand Dollar—Japanese Yen Exchange Forex Margin contracts
#OE Al A% R | BEIEE| F R
Price Range RS R
Year—end Trading Year—end
ﬁé{ﬁ H %1@ H ﬁ{ﬁ H %@1@ H Settlement Volume Open Interest
Open Date High Date Low Date Close Date | Price
81.09 :10.24| 87.09 :12.6| 77.96 i12.23| 80.49 i{12.30| 80.49 429,954 31,181
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