
Japanese Government Bond Futures 

Exchange SGX 

Underlying 

Instrument 

10-Year JGB With 6% Coupon 

Currency Japanese Yen (JPY) 

Settlement Type Cash 

Tick Size JPY 0.01 per JPY 100 face value 

Tick Value JPY 10,000 

Contract Size JPY 100,000,000 Notional 10-Year JGB With 6% Coupon 

Minimum Price 

Fluctuation 

JPY 0.01 per JPY 100 face value (JPY 10,000) 

Daily Price Limits None 

Contract Months 5 quarterly months in the March, June, September, December cycle 

Trading Hours Malaysia Time: 

 

T Session: 

Pre -Opening 7.30 am -7.43 am 

Non -Cancel Period 7.43 am -7.45 am 

Opening 7.45 am - 5.10 pm 

Pre-Closing 5.10 pm - 5.14 pm 

Non-Cancel Period 5.14 pm - 5.15 pm 

  

T Session:+1 Session 

Pre -Opening 6.15 pm - 6.28 pm 

Non -Cancel Period 6.28 pm - 6.30 pm 

Opening 6.30 pm - 2.00 am 

 

Last Trading Day 1 business day preceding the Tokyo Stock Exchange's (TSE) 10-Year JGB 

futures' last trading day of the expiring contract month. 



Trading Hours on 

Last Trading Day 

 

Pre -Opening 7.30 am -7.43 am 

Non -Cancel Period 7.43 am -7.45 am 

Opening 7.45 am - 2.10 pm 

Pre-Closing 2.10 pm - 2.14 pm 

Non-Cancel Period 2.14 pm - 2.15 pm 

 

Final Settlement Cash settlement.  

 

Based on the Official Opening Price of TSE's 10-Year JGB futures contract 

determined from the beginning of their evening session on SGX's Last 

Trading Day. 

Position Limit A person shall not own or control more than 2,500 JGB or its equivalent 

contracts net long or net short in all contract months combined. 

 

 


