Derivatives Markets

Futures Trading

Trading Overview in August-2012 (Preliminary Estimates)

(No. of Trading Days: 23days)

Contracts Volume/ Value Aug-12 Month-on-Month Change (percentage) Year-on-Year Change (percentage) Daily Average
Nikkei 225 Futures Trading Volume 1,374,523 units +121,509 units ( +9.7% ) -697,319 units ( -33.7% ) 59,762 units
Trading Value 12,294.0 bil yen +1324.0 bil yen ( +12.1% ) -6484.6 bil yen ( -34.5% ) 534.5 bil yen
Nikkei 225 mini Trading Volume 10,650,408 units +1,144,885 units ( +12.0% ) -3,551,654 units ( -25.0% ) 463,061 units
Trading Value 9,513.2 bil yen +1186.4 bil yen ( +14.2% ) -3351.1 bil yen ( -26.0% ) 413.6 bil yen
Trading Volume 919 units -244 units ( -21.0% ) - ( - ) 40 units
OSE DJIA Futures Trading Value 1.2 bil yen 0.2 bilyen ( -18.6% ) -( - ) 0.1 bil yen
. Trading Volume 1,216 units +301 units ( +32.9% ) -( - ) 53 units
Nikkei 225 VI Futures Trading Value 0.2 bil yen +0.0 bil yen ( +26.4% ) -( - ) 0.0 bil yen
Options Trading
Contracts Volume/ Value Aug-12 Month-on-Month Change (percentage) Year-on-Year Change (percentage) Daily Average
Nikkei 225 Options Trading Volume 4,023,533 units +86,537 units ( +2.2% ) -1,059,391 units ( -20.8% ) 174,936 units
P Trading Value 374.2 bil yen -0.4 bil yen ( -0.1% ) -204.2 bil yen ( -35.3%) 16.3 bil yen
Security Options Trading Volume 4,787 units -1,878 units ( -28.2% ) -35,543 units ( -88.1% ) 208 units
yop Trading Value 24 mil yen -66 mil yen ( -73.3% ) -445 mil yen ( -94.9% ) 1 mil yen
Exchange FX Margin Trading (No. of Trading Days: 23days)
Volume/ Value Aug-12 Month-on-Month Change (percentage) Year-on-Year Change (percentage) Daily Average
OSE-FX Trading Volume 240,679 units -34,656 units ( -12.6% ) -990,723 units ( -80.5% ) 10,464 units
Trading Value 219.3 bil yen -28.0 bil yen ( -11.4% ) -915.6 bil yen ( -80.7% ) 9.5 bil yen
Volume/ Value Aug-12 Month-on-Month Change (percentage) Year-on-Year Change (percentage) Daily Average
Derivatives  Total Trading Volume 16,296,065 units +1,316,454 units ( +8.8% ) -6,332,495 units ( -28.0% ) 708,525 units
Trading Value 22,402.3 bil yen +2481.6 bil yen ( +12.5% ) -10954.7 bil yen ( -32.8% ) 974.0 bil yen

* This is the total number of Nikkei 225 Future and

Cash Markets

ptions, Nikkei 225 mini, OSE DJTA Futures, Nikkei VI Futures, and Security Options, and OSE-FX.

Stocks
Division Volume/ Value Aug-12 Month-on-Month Change (percentage) Year-on-Year Change (percentage) Daily Average
Ist Section Tradil}g Volume 352.13 mil §hares -13.98 mil §hares ( -3.8% ) -168.16 mil §hares ( -32.3%) 15.31 mil §hares
Trading Value 426.1 bil yen +9.2 bil yen ( +2.2% ) -537.6 bil yen ( -55.8% ) 18.5 bil yen
2nd Section Tradil}g Volume 129.56 mil §hares +8.60 mil §hares ( +7.1% ) -1643.77 mil §hares ( -92.7% ) 5.63 mil §hares
Trading Value 33.8 bil yen +5.1 bil yen ( +18.0% ) +8.4 bil yen ( +33.3% ) 1.5 bil yen
JASDAQ Tradil}g Volume 983.16 mil s'hares +214.86 mil s'hares ( +28.0% ) +176.24 mil shares ( +21.8% ) 42.75 mil s_hares
Trading Value 315.0 bil yen -34.4 bil yen ( 9.9% ) -184.3 bil yen ( -36.9% ) 13.7 bil yen
Total Trading Volume 1,464.86 mil shares +209.48 mil shares ( +16.7% ) -1635.69 mil shares ( -52.8% ) 63.69 mil shares
Trading Value 775.0 bil yen -19.9 bil yen ( -2.5%) -713.5 bil yen ( -47.9% ) 33.7 bil yen
Other Products
Products Volume/ Value Aug-12 Month-on-Month Change (percentage) Year-on-Year Change (percentage) Daily Average
ETFs Tradil}g Volume 28,269 thous' units +867 thous' units ( +3.2% ) -2,137 thous' units ( -7.0% ) 1,229 thous' units
Trading Value 141.0 bil yen -5.5 bil yen ( -3.8%) -104.4 bil yen ( -42.5% ) 6.1 bil yen
Venture Funds Tradil}g Volume 36 hunds' units -18 hunds' units ( -33.5%) -0 hunds' units ( -1.1% ) 2 hunds' units
Trading Value 2 mil yen -1 mil yen ( -35.0% ) -0 mil yen ( -30.4% ) 0 mil yen
Foreign Fnvestment Securities Trading Volume 17 thous units +12 thous units ( +271.7% ) -155 thous units ( -90.1% ) 1 thous units
Trading Value 11 mil yen +7 milyen (_ +169.7% ) -67 mil yen ( -84.9% ) 1 mil yen
Subscription Certificate Trading Volume 1,700 units -700 units ( -29.2% ) -4,100 units ( -70.7% ) 74 units
Trading Value 61 mil yen -24 mil yen ( -28.8% ) -181 mil yen ( -74.7% ) 3 mil yen
Covered Warrants Trading Volume 105.0 thous warrant +28.0 thous Warrant ( +36.4% ) -768.5 thous Warrant ( -88.0% ) 4.6 thous Warrant
Trading Value 3.9 mil yen -3.0 mil yen ( -44.0% ) -37.9 mil yen ( -90.6% ) 0.2 mil yen
Convertible Bonds Trading Volume 0 mil yen +0 mil yen ( - ) +0 mil yen ( - ) 0 mil yen

“No. of Convertible Bond” are the sum total of figures on OSE and JASDAQ.



