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Products Exchange Speculative position limit Daily price limit

Futures on DJIA CBOT

50,000 contracts net long or short in all moriftesvn only : 700 point
combined (contract unit:  $10 times DJIA)

Futures Option © CBOT
DJIA

50,000 futures equivalent contracts in all montN®ne
and strikes combined on the same side of the
market

Options on DJIA CBOE

1,000,000 contracts aggregated with LEAR&e
based on DJIA (contract unit: $100 times DJIA)

Options on S&P100 CBOE
index

25,000 contracts no more than 15,000 contraidisne
in the front month (contract unit: $100 times
S&P100)

Options on Nikkei225 CBOE
index

25,000 contracts on the same side of the markene
with no more than 15,000 contracts in the near
term month (contract unit: $100 times
Nikkei225)

Futures on Nikkei225 CME
index

5,000 contracts net long or short in all contratt000 index points (lead

combined (contract unit: $5 times Nikkei225) month settlement is less
than 20,000), 1,500 index
points (less than 30,000),
otherwise 2,000 index
points

Futures options m CME
Nikkei225 index

5,000 future equivalent contracts net in optiolone
and underlying futures contract on the same side
of the market in all contract month combined.

Futures on S&P500 CME

20,000 contracts net long or short in all contéécindex points.
combined (contract unit: $250 times S&P500) Trading halts coordinated

with  trading halts of
underlying stocks.

Futures options m CME
S&P500

20,000 future equivalent contracts net in optioh&ne.
and underlying futures contract on the same side
of the market in all contract month combined.

Futures on currencies CME
(JPY, GBP, CHF,
DM)

There is no position limits for all products, whiléExpanding price limits"
traders owning or controlling more than certasre applied for all
amount of contracts net long or short in aflurrencies futures, that is,
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contracts months combined take positigdhe high or low price for

accountability, providing, upon request by thie first 15 minutes during

Exchange, information regarding the nature ofgular trading time

position, trading strategy and hedgindetermines the price limit

information. in that day referencing to
"Expanding Price Limits
Increment”.

Futures on 3 moht CME
currencies (euro-
dollar and euro-yen)

None except the position accountability similadone.
to one for currencies futures in the Exchange.

Futures and Futures TSE
option on JGB

(Reporting) None.

Market participants who have positions of the
future and the option on mid-term government
bonds over 50 billion yen and long-term

government bonds over 100 billion yen in their
own and customer accounts, are required to
report these amounts and information on the
accounts holder in the beginning of next week.

Futures on TOPIX TSE

One cannot deal the option over the positiame.
limit that the difference between short and long
position should be within 10,000 times of trading
unit.

(Reporting)

Market participants are required to report the
total amount of sell and buy in their own and
customer accounts by the noon on next business
day.
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