
billion yen billion yen %
Year 2008 2,803 189 6.8
Year 2009 1,911 124 6.5
Year 2010 1,906 132 6.9
Jun. 2009 2,246 149 6.6
Jul. 2009 1,873 109 5.8
Aug. 2009 1,954 122 6.2
Sep. 2009 1,810 133 7.4
Oct. 2009 1,854 113 6.1
Nov. 2009 1,730 94 5.5
Dec. 2009 1,860 140 7.6
Jan. 2010 1,954 153 7.8
Feb. 2010 1,792 101 5.6
Mar. 2010 1,709 132 7.7
Apr. 2010 2,067 135 6.5
May. 2010 2,282 147 6.5
Jun. 2010 1,699 126 7.5

million shares million shares %
Year 2008 2,679 757 28.3
Year 2009 2,803 756 27.0
Year 2010 2,638 720 27.3
Jum. 2009 3,292 856 26.0
Jul. 2009 2,802 764 27.3
Aug. 2009 2,637 727 27.6
Sep. 2009 2,475 712 28.8
Oct. 2009 2,642 716 27.1
Nov. 2009 2,616 704 26.9
Dec. 2009 2,841 781 27.5
Jan. 2010 2,908 790 27.2
Feb. 2010 2,455 685 27.9
Mar. 2010 2,361 675 28.6
Apr. 2010 2,795 746 26.7
May. 2010 3,102 809 26.1
Jun. 2010 2,308 637 27.6

2. Fail Rate
Volume to be Settled (d) Failed Volume (e) (e) / (d)

thousand shares thousand shares %
Year 2008 757,618 2,460 0.32
Year 2009 756,736 633 0.08
Year 2010 720,416 477 0.07
Jun. 2009 856,532 582 0.07
Jul. 2009 764,261 450 0.06
Aug. 2009 727,902 795 0.11
Sep. 2009 712,362 654 0.09
Oct. 2009 716,075 521 0.07
Nov. 2009 704,543 624 0.09
Dec. 2009 781,793 533 0.07
Jan. 2010 790,430 272 0.03
Feb. 2010 685,095 1,443 0.21
Mar. 2010 675,300 292 0.04
Apr. 2010 746,850 220 0.03
May. 2010 809,085 227 0.03
Jun. 2010 637,791 456 0.07

【Statistics of JSCC】

(1) Value (Funds)-base

Note: Figures are daily average value of cash products. Values assumed by JSCC from a participant and its counter payment from
          JSCC to a participant are counted as one transaction.
(2) Volume (Securities)-base

Total Value  before Netting (a) Value to be Settled after Netting (b) (b) / (a)

Note: Figures are daily average volume of domestic stocks. Volumes (number of shares) assumed by JSCC from a participant and
          its counter delivery from JSCC to a participant are counted as one transaction.

Note1: Figures are average daily failed-delivery shares against expected number of shares to be settled based on netting for
            JASDEC eligible domestic stocks.

Note2: A delivering participant is allowed to fail to deliver securities by the settlement deadline (13:00 on the settlement date)
            due to unavoidable circumstances. Failed deliveries are postponed to the next day following the settlement date.

1. Clearing Volume(Cash)

Total Volume before Netting (c) Volume to be Settled after Netting (d) (d) / (c)



100mil. yen 100mil. yen 100mil. yen
Year 2008 43,428 45,508 11,875
Year 2009 27,840 55,581 6,799
Year 2010 30,215 69,396 5,369
Jun. 2009 35,874 67,475 2,114
Jul. 2009 24,434 65,610 -
Aug. 2009 24,566 74,990 -
Sep. 2009 33,695 56,099 2,148
Oct. 2009 27,676 64,182 -
Nov. 2009 29,613 71,367 -
Dec. 2009 33,842 55,581 791
Jan. 2010 25,322 63,854 -
Feb. 2010 25,986 69,158 -
Mar. 2010 35,936 58,557 3,266
Apr. 2010 25,753 82,429 -
May. 2010 29,487 88,673 -
Jun. 2010 37,229 69,396 2,103

units. units. units.
Year 2008 75,003 367,194 676,691
Year 2009 62,514 338,228 546,869
Year 2010 61,694 351,072 191,914
Jun. 2009 91,946 339,689 169,153
Jul. 2009 44,338 359,491 -
Aug. 2009 43,037 359,719 -
Sep. 2009 89,951 347,612 120,022
Oct. 2009 45,684 382,782 -
Nov. 2009 48,951 399,534 -
Dec. 2009 94,026 338,228 116,505
Jan. 2010 52,695 355,632 -
Feb. 2010 45,729 358,721 -
Mar. 2010 81,946 370,056 96,926
Apr. 2010 45,695 383,282 -
May. 2010 57,987 355,513 -
Jun. 2010 81,306 351,072 94,988

Volume to be delivered Settlement

Total Clearing Volume Open Interests (End of month) Volume to be cashed Settlement

Note1: Volume of Mini JGB Futures is excluded.

Note1: Volume of Mini TOPIX Futures is excluded.
           Volumes (unit) assumed by JSCC from a participant and its counter payment from JSCC to a participant
　　　　 are counted as one transaction.
Note2:Open Interests which have not been closed out by the end of the last trading day must be settled by cash settlement based on the
           special settlement price Index on the business day following the 2nd Friday of the month (Mar. Jun. Sep. Dec.).

3. Clearing Volume(Derivatives)
(1) Volume-base JGB Futures

(2) Volume-base TOPIX Futures

Note2: Total Clearing Volume is daily average volume of 10-year JGB Futures. Volumes (Units) assumed by JSCC from a
            participant and its counter payment from JSCC to a participant are counted as one transaction.
Note3:Open Interests which have not been closed out by the end of the last trading day must be settled by delivery on 20th (or the next
           business day if that is a holiday) of each delivery month (Mar. Jun. Sep. Dec.).

Total Clearing Volume Open Interests (End of month)


