
Number and Notional of Cleared Trades Updated: December 4, 2019
＜Total＞

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 489 528,720 1,416,164 306 443,370 1,335,374 183 85,350 80,790
Year 2016 408 492,760 1,000,010 290 435,800 876,320 118 56,960 123,690
Year 2017 1,314 927,936 1,041,188 329 484,075 590,900 985 443,861 450,288
Year 2018 1,629 1,294,780 1,590,298 460 714,850 782,425 1,169 579,930 807,873
Year 2019 1,587 2,285,014 2,690,535 723 1,789,490 1,615,675 864 495,524 1,074,860

Nov. 2018 170 104,885 1,628,203 35 44,000 827,050 135 60,885 801,153
Dec. 2018 163 116,475 1,590,298 54 57,750 782,425 109 58,725 807,873
Jan. 2019 120 82,300 1,616,518 33 45,000 787,425 87 37,300 829,093
Feb. 2019 142 143,915 1,760,433 36 76,500 863,925 106 67,415 896,508
Mar. 2019 140 212,103 1,700,691 65 172,350 851,525 75 39,753 849,166
Apr. 2019 92 134,250 1,737,966 51 111,150 870,175 41 23,100 867,791
May. 2019 114 121,726 1,801,512 44 82,250 899,925 70 39,476 901,587
Jun. 2019 175 194,130 1,873,887 89 150,700 954,875 86 43,430 919,012
Jul. 2019 89 113,030 1,938,267 53 94,000 1,013,675 36 19,030 924,592

Aug. 2019 119 143,160 2,022,077 66 117,000 1,081,675 53 26,160 940,402
Sep. 2019 115 113,380 2,125,360 38 61,000 1,142,675 77 52,380 982,685
Oct. 2019 285 833,730 2,656,400 170 757,540 1,613,115 115 76,190 1,043,285
Nov. 2019 196 193,290 2,690,535 78 122,000 1,615,675 118 71,290 1,074,860

＜Index＞

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015
Year 2016
Year 2017 74 115,075 95,200 173 256,150 119,050
Year 2018 122 182,250 139,500 186 295,500 142,500 141 212,700 138,025 3 15,400 75,050
Year 2019 177 520,090 398,000 397 991,050 579,100 123 229,350 117,900 12 30,000 67,500 - - 138,025 - - 75,050

Nov. 2018 35 44,000 128,000 - - 161,000 - - 154,650 - - 75,050
Dec. 2018 45 46,750 139,500 7 8,000 142,500 - - 138,025 - - 75,050
Jan. 2019 29 37,000 143,500 4 8,000 143,500 - - 138,025 - - 75,050
Feb. 2019 29 55,500 199,000 3 17,000 160,500 - - 138,025 - - 75,050
Mar. 2019 15 67,500 67,500 47 101,850 193,600 3 3,000 86,000 - - 138,025 - - 75,050
Apr. 2019 38 81,150 136,650 11 28,000 154,600 1 1,000 75,500 - - 138,025 - - 75,050
May. 2019 42 80,250 182,250 2 2,000 138,750 - - 75,500 - - 138,025 - - 75,050
Jun. 2019 80 136,700 304,950 - - 120,750 - - 67,500 - - 138,025 - - 75,050
Jul. 2019 52 93,000 365,250 1 1,000 121,750 - - 67,500 - - 138,025 - - 75,050

Aug. 2019 62 113,000 434,250 3 3,000 121,750 1 1,000 68,500 - - 138,025 - - 75,050
Sep. 2019 - - - 37 60,000 494,250 1 1,000 122,750 - - 68,500 - - 138,025 - - 75,050
Oct. 2019 100 400,090 339,840 70 357,450 634,700 - - 117,900 - - 67,500 - - 138,025 - - 75,050
Nov. 2019 77 120,000 398,000 1 2,000 579,100 - - 117,900 - - 67,500 - - 138,025 - - 75,050

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 75 108,000 94,000 170 241,000 197,000 48 79,000 145,000
Year 2016 43 63,250 48,000 146 199,000 91,000 87 130,500 102,000 8 17,500 104,500 1 1,000 72,000
Year 2017 59 81,850 36,600 8 12,500 58,000 7 7,000 51,000 5 9,000 75,500 - - 27,000
Year 2018 2 2,000 31,600 - - 55,000 2 2,000 47,500 3 4,000 76,500 1 1,000 23,000
Year 2019 5 9,000 37,600 4 5,000 53,500 2 2,000 47,500 2 2,000 77,500 1 1,000 24,000

Nov. 2018 - - 31,600 - - 55,000 - - 48,500 - - 73,500 - - 24,000
Dec. 2018 - - 31,600 - - 55,000 - - 47,500 2 3,000 76,500 - - 23,000
Jan. 2019 - - 31,600 - - 55,000 - - 47,500 - - 76,500 - - 23,000
Feb. 2019 1 1,000 32,600 1 1,000 56,000 1 1,000 48,500 1 1,000 77,500 - - 23,000
Mar. 2019 - - 32,600 - - 56,000 - - 48,500 - - 77,500 - - 23,000
Apr. 2019 - - 32,600 - - 56,000 - - 47,500 - - 76,500 1 1,000 24,000
May. 2019 - - 32,600 - - 56,000 - - 47,500 - - 76,500 - - 24,000
Jun. 2019 4 8,000 40,600 3 4,000 59,000 1 1,000 47,500 1 1,000 77,500 - - 24,000
Jul. 2019 - - 40,600 - - 56,500 - - 47,500 - - 77,500 - - 24,000

Aug. 2019 - - 40,600 - - 54,500 - - 47,500 - - 77,500 - - 24,000
Sep. 2019 - - 40,600 - - 54,500 - - 47,500 - - 77,500 - - 24,000
Oct. 2019 - - 37,600 - - 53,500 - - 47,500 - - 77,500 - - 24,000
Nov. 2019 - - 37,600 - - 53,500 - - 47,500 - - 77,500 - - 24,000

STATISTICAL DATA (CDS)

Total Total ( Index ) Total ( Single Name )

iTraxx Japan Series28 iTraxx Japan Series27

iTraxx Japan Series26 iTraxx Japan Series25 iTraxx Japan Series24 iTraxx Japan Series23 iTraxx Japan Series22

iTraxx Japan Series32 iTraxx Japan Series31 iTraxx Japan Series30 iTraxx Japan Series29



　（Reference）Series beyond the maturity date

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 3 4,000 191,000 - - 178,000 1 1,000 188,500 3 4,000 170,070 3 4,000 83,200 1 1,000 37,000
Year 2016 1 6,750 103,750 - - 77,000 1 10,800 109,800 - - 111,070 - - 57,200 2 6,000 -
Year 2017 1 500 53,750 - - 22,000 - - 52,800 2 2,000 - - - - - - -
Year 2018 - - 53,750 - - - - - - - - - - - - - - -
Year 2019 - - - - - - - - - - - - - - - - - -

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 1 370 51,604 1 1,000 - - - - - - - - - - - - -
Year 2016 1 1,000 - - - - - - - - - - - - - - - -
Year 2017 - - - - - - - - - - - - - - - - - -
Year 2018 - - - - - - - - - - - - - - - - - -
Year 2019 - - - - - - - - - - - - - - - - - -

＜Single Name＞

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 17 11,020 11,020
Year 2016 2 2,000 13,020
Year 2017 19 16,500 12,500 13 7,500 5,000 3 2,000 14,170
Year 2018 17 13,160 19,660 7 1,250 6,250 2 2,000 2,000 - - - 2 2,000 2,000 2 1,000 8,230
Year 2019 7 4,750 23,910 3 900 7,000 10 13,300 15,300 - - - 26 29,000 28,000 - - 5,230

Nov. 2018 1 1,000 20,660 - - 5,750 - - 9,230
Dec. 2018 - - 19,660 1 500 6,250 2 2,000 2,000 - - - 2 2,000 2,000 - - 8,230
Jan. 2019 - - 19,660 - - 6,250 - - 2,000 - - - 2 1,000 2,000 - - 8,230
Feb. 2019 - - 19,660 - - 6,250 - - 2,000 - - - - - 2,000 - - 8,230
Mar. 2019 - - 19,660 - - 6,250 - - 2,000 - - - - - 2,000 - - 7,230
Apr. 2019 - - 19,660 - - 6,250 2 2,000 4,000 - - - 2 2,000 4,000 - - 7,230
May. 2019 - - 19,660 - - 6,250 4 4,000 8,000 - - - 7 8,000 11,000 - - 7,230
Jun. 2019 4 3,500 23,160 1 500 6,750 1 2,000 10,000 - - - 4 5,000 15,000 - - 6,230
Jul. 2019 - - 23,160 - - 6,750 - - 10,000 - - - 2 1,000 16,000 - - 6,230

Aug. 2019 - - 22,660 - - 6,750 - - 10,000 - - - - - 16,000 - - 6,230
Sep. 2019 3 1,250 23,910 - - 6,750 3 5,300 15,300 - - - - - 16,000 - - 5,230
Oct. 2019 - - 23,910 - - 6,750 - - 15,300 - - - 1 4,000 20,000 - - 5,230
Nov. 2019 - - 23,910 2 400 7,000 - - 15,300 - - - 8 8,000 28,000 - - 5,230

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 17 11,510 10,150
Year 2016 22 16,390 24,040
Year 2017 - - - 8 4,500 4,500 11 8,650 5,850 18 13,650 13,650 - - - 51 29,900 42,420
Year 2018 3 3,000 - 11 6,600 11,100 7 5,500 9,350 10 6,000 19,650 1 500 500 24 12,260 41,050
Year 2019 - - - 6 4,000 12,100 1 500 9,850 19 10,920 27,570 2 1,500 2,000 23 15,000 50,100

Nov. 2018 - - 3,000 - - 8,100 3 2,000 8,850 2 1,000 16,650 - - 500 1 500 38,740
Dec. 2018 - - - 5 3,000 11,100 1 500 9,350 4 3,000 19,650 - - 500 4 2,310 41,050
Jan. 2019 - - - 4 2,000 12,100 - - 9,350 3 1,100 20,750 - - 500 2 1,000 40,740
Feb. 2019 - - - - - 12,100 - - 9,350 2 1,000 21,750 - - 500 - - 40,740
Mar. 2019 - - - - - 10,100 - - 9,350 1 500 20,750 - - 500 1 500 39,100
Apr. 2019 - - - - - 10,100 - - 9,350 - - 20,750 - - 500 3 1,500 40,600
May. 2019 - - - - - 10,100 - - 9,350 3 2,500 23,250 1 500 1,000 1 500 41,100
Jun. 2019 - - - - - 10,100 - - 9,350 1 500 23,250 1 1,000 2,000 3 1,500 42,100
Jul. 2019 - - - - - 10,100 - - 9,350 - - 23,250 - - 2,000 2 1,500 42,100

Aug. 2019 - - - - - 10,100 - - 9,350 2 1,000 24,250 - - 2,000 - - 42,100
Sep. 2019 - - - - - 10,100 - - 9,350 1 500 24,750 - - 2,000 8 5,500 47,600
Oct. 2019 - - - 1 1,000 11,100 - - 9,350 4 820 24,570 - - 2,000 2 2,000 49,100
Nov. 2019 - - - 1 1,000 12,100 1 500 9,850 2 3,000 27,570 - - 2,000 1 1,000 50,100

iTraxx Japan Series16

iTraxx Japan Series15 iTraxx Japan Series14 iTraxx Japan Series13 iTraxx Japan Series12 iTraxx Japan Series11 iTraxx Japan Series10

iTraxx Japan Series21 iTraxx Japan Series20 iTraxx Japan Series19 iTraxx Japan Series18 iTraxx Japan Series17

Fujitsu Ltd

Hankyu Hanshin Hldgs Inc Hitachi Ltd Honda Mtr Co Ltd ITOCHU Corp Japan Tob Inc JFE Hldgs Inc

AEON Co Ltd ANA HLDGS INC Central Japan Railway Company Chubu Electric Power Company Incorporated East Japan Railway Company



Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 10 4,000 4,000
Year 2016 35 12,100 13,360
Year 2017 - - - 12 8,000 6,500 37 12,850 11,600 10 5,000 4,000 151 42,130 34,208 4 2,500 2,500
Year 2018 6 3,500 3,500 48 29,540 31,540 32 9,923 18,023 2 1,500 5,500 71 22,167 44,444 1 500 3,000
Year 2019 3 1,500 4,500 13 7,550 35,090 14 3,790 19,513 1 1,000 5,500 55 17,030 55,502 3 2,000 5,000

Nov. 2018 - - 1,000 6 5,000 33,040 3 850 20,723 - - 5,500 5 1,250 46,294 1 500 3,000
Dec. 2018 4 2,500 3,500 - - 31,540 1 300 18,023 - - 5,500 1 250 44,444 - - 3,000
Jan. 2019 - - 3,500 - - 29,540 2 500 17,523 - - 5,500 3 600 45,044 - - 3,000
Feb. 2019 2 1,000 4,500 4 2,000 31,540 1 300 17,823 - - 5,500 4 1,750 46,794 - - 3,000
Mar. 2019 - - 4,000 1 500 30,540 4 1,790 19,613 - - 5,500 5 1,250 45,494 - - 3,000
Apr. 2019 - - 4,000 1 500 31,040 - - 18,513 - - 5,500 1 250 45,494 - - 3,000
May. 2019 - - 4,000 - - 31,040 - - 18,513 - - 5,500 5 1,250 46,494 - - 3,000
Jun. 2019 - - 4,000 1 500 31,540 2 600 19,113 1 1,000 5,500 8 2,000 47,349 2 1,500 4,500
Jul. 2019 - - 4,000 - - 31,040 1 100 19,213 - - 5,500 4 1,000 48,349 - - 4,500

Aug. 2019 1 500 4,500 - - 31,040 2 200 19,413 - - 5,500 10 2,750 50,849 1 500 5,000
Sep. 2019 - - 4,500 - - 31,040 1 200 19,613 - - 5,500 6 2,680 52,942 - - 5,000
Oct. 2019 - - 4,500 4 1,050 32,090 1 100 19,713 - - 5,500 3 1,500 53,752 - - 5,000
Nov. 2019 - - 4,500 2 3,000 35,090 - - 19,513 - - 5,500 6 2,000 55,502 - - 5,000

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015
Year 2016
Year 2017 26 17,450 14,950 4 2,000 2,000 13 6,500 5,500 4 2,790 2,790
Year 2018 - - - 40 22,075 32,450 4 3,500 5,500 - - - 19 16,950 20,950 4 1,700 4,490
Year 2019 - - - 14 11,850 37,475 2 1,000 6,500 - - - 8 8,000 26,450 10 7,200 10,490

Nov. 2018 - - 28,950 3 3,000 5,500 - - 18,950 - - 3,990
Dec. 2018 - - - 7 5,075 32,450 - - 5,500 - - - 3 2,000 20,950 1 500 4,490
Jan. 2019 - - - 3 1,100 31,550 - - 5,500 - - - - - 20,950 1 100 4,590
Feb. 2019 - - - 1 500 32,050 1 500 6,000 - - - - - 20,950 1 500 5,090
Mar. 2019 - - - - - 27,225 - - 6,000 - - - 1 1,000 19,450 - - 4,890
Apr. 2019 - - - 1 500 27,725 - - 6,000 - - - - - 19,450 1 1,000 5,890
May. 2019 - - - 1 500 28,225 - - 6,000 - - - 2 3,000 22,450 - - 5,890
Jun. 2019 - - - 1 1,000 29,225 - - 6,000 - - - 3 1,000 23,450 2 1,000 6,390
Jul. 2019 - - - - - 29,225 - - 6,000 - - - - - 23,450 3 1,600 7,990

Aug. 2019 - - - 1 250 29,475 1 500 6,500 - - - - - 23,450 - - 7,490
Sep. 2019 - - - 5 7,000 36,475 - - 6,500 - - - - - 23,450 - - 7,490
Oct. 2019 - - - 1 1,000 37,475 - - 6,500 - - - - - 23,450 2 3,000 10,490
Nov. 2019 - - - - - 37,475 - - 6,500 - - - 2 3,000 26,450 - - 10,490

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 20 6,830 5,830 24 7,310 6,310 21 8,190 8,190 6 3,040 3,040
Year 2016 8 3,220 7,650 25 7,430 11,780 13 7,790 14,850 3 3,500 6,540
Year 2017 16 7,230 11,841 95 40,150 36,380 8 5,500 4,250 33 21,170 28,640 25 14,540 20,080
Year 2018 17 6,610 14,221 3 3,000 3,000 108 47,520 68,130 4 2,000 6,250 34 22,000 37,890 30 26,130 39,480
Year 2019 10 6,000 18,191 2 3,000 6,000 56 25,168 63,788 - - 4,000 14 7,810 39,650 18 12,500 44,440

Nov. 2018 1 500 14,351 4 1,000 67,130 - - 4,750 1 500 37,890 4 3,200 39,980
Dec. 2018 2 1,000 14,221 3 3,000 3,000 9 2,500 68,130 3 1,500 6,250 3 2,000 37,890 - - 39,480
Jan. 2019 - - 14,221 - - 3,000 4 1,000 69,130 - - 5,750 3 310 38,200 - - 39,480
Feb. 2019 - - 14,221 - - 3,000 4 1,750 70,880 - - 5,750 1 500 38,700 2 1,000 40,480
Mar. 2019 2 1,000 15,071 1 1,000 4,000 8 3,918 56,048 - - 5,250 - - 36,600 3 1,500 39,030
Apr. 2019 2 1,000 16,071 1 2,000 6,000 3 750 55,048 - - 5,250 1 500 37,100 4 2,000 41,030
May. 2019 2 1,500 17,571 - - 6,000 2 500 55,548 - - 5,250 - - 37,100 4 4,500 45,530
Jun. 2019 3 1,500 17,581 - - 6,000 4 1,250 55,738 - - 4,000 2 1,000 38,100 2 1,500 43,440
Jul. 2019 - - 17,581 - - 6,000 2 750 56,488 - - 4,000 1 500 38,600 - - 43,440

Aug. 2019 - - 17,581 - - 6,000 5 1,500 57,738 - - 4,000 - - 38,600 2 1,000 44,440
Sep. 2019 - - 17,191 - - 6,000 6 4,250 60,788 - - 4,000 3 3,500 39,150 - - 44,440
Oct. 2019 - - 17,191 - - 6,000 6 3,000 62,538 - - 4,000 1 500 39,650 1 1,000 44,440
Nov. 2019 1 1,000 18,191 - - 6,000 12 6,500 63,788 - - 4,000 2 1,000 39,650 - - 44,440

Komatsu Ltd

Kyushu Electric Power Company Incorporated Marubeni Corp Mitsubishi Corp Mitsubishi Estate Company Limited Mitsubishi Heavy Inds Ltd Mitsui & Co Ltd

Kajima Corp Kawasaki Heavy Inds Ltd Kawasaki Kisen Kaisha Ltd Kintetsu Group Hldgs Co Ltd Kobe Stl Ltd

Nippon Steel CorpMitsui Chems Inc Mitsui Fudosan Co. Ltd. Mitsui OSK Lines Ltd NEC Corp Nippon Paper Inds CoLtd



Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 9 2,530 2,530 6 1,880 1,880
Year 2016 - - 2,130 3 2,000 3,380
Year 2017 21 12,850 8,850 13 9,700 10,430 - - - 3 1,500 4,180 11 4,406 4,000
Year 2018 - - - 33 16,500 22,350 14 8,100 17,050 1 500 500 5 3,500 5,870 15 9,500 12,000
Year 2019 - - - 48 23,460 35,560 5 2,500 18,800 - - 500 4 2,875 7,500 2 1,500 12,500

Nov. 2018 6 3,000 21,850 3 1,500 16,780 - - 500 - - 5,870 1 500 12,000
Dec. 2018 - - - 2 500 22,350 2 600 17,050 - - 500 - - 5,870 - - 12,000
Jan. 2019 - - - 6 1,500 23,600 1 500 17,550 - - 500 - - 5,870 - - 12,000
Feb. 2019 - - - 4 1,500 25,100 - - 17,550 - - 500 - - 5,870 - - 12,000
Mar. 2019 - - - 5 1,200 21,050 - - 16,800 - - 500 2 1,375 6,745 - - 11,000
Apr. 2019 - - - 1 500 21,550 - - 16,800 - - 500 - - 6,370 1 1,000 12,000
May. 2019 - - - - - 21,300 - - 16,800 - - 500 - - 6,370 - - 12,000
Jun. 2019 - - - 8 2,500 23,300 1 500 17,300 - - 500 - - 6,370 1 500 12,500
Jul. 2019 - - - 6 3,260 26,560 - - 17,300 - - 500 - - 6,370 - - 12,500

Aug. 2019 - - - 1 500 26,560 - - 17,300 - - 500 1 500 6,870 - - 12,500
Sep. 2019 - - - 5 4,750 31,310 1 500 17,800 - - 500 - - 6,500 - - 12,500
Oct. 2019 - - - 7 4,000 34,060 - - 17,800 - - 500 - - 6,500 - - 12,500
Nov. 2019 - - - 5 3,750 35,560 2 1,000 18,800 - - 500 1 1,000 7,500 - - 12,500

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 8 4,890 4,690 13 8,890 8,890
Year 2016 - - 4,690 1 500 7,790
Year 2017 8 5,800 9,490 18 10,180 8,680 3 500 500 121 48,400 43,450 20 15,750 17,540
Year 2018 14 8,450 16,440 8 4,000 4,000 13 8,000 15,180 - - 500 468 196,175 150,015 11 6,500 19,440
Year 2019 5 2,500 14,820 16 14,000 17,500 9 4,580 19,260 - - 500 386 208,465 258,805 4 3,000 19,340

Nov. 2018 1 500 15,440 6 3,000 3,000 - - 13,180 - - 500 73 26,585 165,895 1 500 18,540
Dec. 2018 2 1,000 16,440 2 1,000 4,000 4 2,000 15,180 - - 500 31 14,190 150,015 2 1,000 19,440
Jan. 2019 - - 15,940 6 7,000 10,500 - - 15,180 - - 500 42 16,290 160,285 - - 19,440
Feb. 2019 2 1,000 16,940 - - 10,500 3 1,500 16,680 - - 500 65 46,515 206,800 - - 19,440
Mar. 2019 1 500 14,320 1 500 11,000 1 500 17,180 - - 500 31 17,920 196,810 - - 18,940
Apr. 2019 - - 14,320 - - 11,000 - - 17,180 - - 500 13 4,600 201,410 - - 18,940
May. 2019 - - 14,320 - - 11,000 - - 17,180 - - 500 16 5,350 202,830 3 2,000 20,940
Jun. 2019 2 1,000 15,320 - - 11,000 2 1,080 18,260 - - 500 18 5,500 200,330 - - 20,940
Jul. 2019 - - 15,320 - - 11,000 - - 18,260 - - 500 12 6,820 200,700 - - 19,440

Aug. 2019 - - 15,320 - - 11,000 - - 17,760 - - 500 26 16,960 210,310 - - 19,440
Sep. 2019 - - 14,820 - - 11,000 1 500 18,260 - - 500 32 15,450 225,260 - - 18,340
Oct. 2019 - - 14,820 - - 11,000 - - 18,260 - - 500 80 52,720 268,580 - - 18,340
Nov. 2019 - - 14,820 9 6,500 17,500 2 1,000 19,260 - - 500 51 20,340 258,805 1 1,000 19,340

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015
Year 2016
Year 2017 4 2,500 2,500 5 2,500 1,500 15 9,450 9,450
Year 2018 - - 2,500 6 3,500 4,500 23 13,620 17,610 - - - 4 2,000 2,000 - - -
Year 2019 1 500 3,000 2 1,500 4,500 12 12,400 25,010 - - - 23 13,800 12,400 1 500 500

Nov. 2018 - - 2,500 1 500 5,000 1 500 17,610 2 1,000 1,000
Dec. 2018 - - 2,500 - - 4,500 - - 17,610 - - - 2 1,000 2,000 - - -
Jan. 2019 - - 2,500 - - 4,500 2 2,000 19,610 - - - 2 800 2,800 - - -
Feb. 2019 - - 2,500 - - 4,500 2 2,000 21,610 - - - 6 3,100 5,900 - - -
Mar. 2019 1 500 3,000 - - 4,500 2 2,500 24,110 - - - - - 4,000 - - -
Apr. 2019 - - 3,000 - - 4,500 1 500 24,610 - - - 1 500 4,500 - - -
May. 2019 - - 3,000 - - 4,500 1 1,000 25,610 - - - 5 3,000 7,500 - - -
Jun. 2019 - - 3,000 - - 3,500 2 2,000 27,610 - - - 3 1,500 8,500 - - -
Jul. 2019 - - 3,000 2 1,500 4,500 - - 24,610 - - - 1 1,000 9,500 - - -

Aug. 2019 - - 3,000 - - 4,500 - - 24,610 - - - - - 9,000 - - -
Sep. 2019 - - 3,000 - - 4,500 - - 23,110 - - - 2 1,000 10,000 - - -
Oct. 2019 - - 3,000 - - 4,500 - - 23,110 - - - - - 9,500 1 500 500
Nov. 2019 - - 3,000 - - 4,500 2 2,400 25,010 - - - 3 2,900 12,400 - - 500

NIPPON TELEGRAPH AND TELEPHONE CORPORATION Nippon Yusen Kabushiki Kaisha Nissan Mtr Co Ltd OBAYASHI Corp Oji Hldgs Corp ORIX Corp

Sony Corp

Sumitomo Chem Co Ltd Sumitomo Corp Sumitomo Rlty & Dev Co Ltd TAISEI CORPORATION Takeda Pharmaceutical Co Ltd The Kansai Electric Power Company Incorporated

Panasonic Corp Rakuten Inc Ricoh Co Ltd Shimizu Corp SoftBank Group Corp



Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

Number of
Trades Cleared Cleared Notional Outstanding

Cleared Notional
Number of

Trades Cleared Cleared Notional Outstanding
Cleared Notional

transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen transaction million yen million yen
Year 2015 32 15,260 14,260
Year 2016 6 2,030 14,460
Year 2017 20 12,250 9,000 143 27,465 27,790 19 10,100 9,600
Year 2018 - - - 17 9,500 14,500 15 7,400 25,960 13 10,800 19,300 - - -
Year 2019 - - - 8 4,300 17,550 15 1,876 22,366 3 2,500 21,300 - - -

Nov. 2018 4 2,500 14,250 1 500 27,410 - - 17,300
Dec. 2018 - - - 2 1,000 14,500 1 500 25,960 3 2,000 19,300 - - -
Jan. 2019 - - - 1 500 15,000 - - 25,960 - - 19,300 - - -
Feb. 2019 - - - 1 1,000 16,000 - - 25,960 - - 19,300 - - -
Mar. 2019 - - - 4 1,800 17,300 - - 23,960 - - 18,800 - - -
Apr. 2019 - - - - - 16,800 1 500 23,960 1 1,500 20,300 - - -
May. 2019 - - - 1 500 17,300 12 876 24,586 - - 20,300 - - -
Jun. 2019 - - - 1 500 17,550 2 500 22,366 - - 20,300 - - -
Jul. 2019 - - - - - 17,550 - - 22,366 - - 20,300 - - -

Aug. 2019 - - - - - 17,550 - - 22,366 - - 20,300 - - -
Sep. 2019 - - - - - 17,550 - - 22,366 - - 20,300 - - -
Oct. 2019 - - - - - 17,550 - - 22,366 - - 20,300 - - -
Nov. 2019 - - - - - 17,550 - - 22,366 2 1,000 21,300 - - -

Number and Amount of Compression

Full Termination Partial Termination Compressed Amt Full Termination Partial Termination Compressed Amt
transaction transaction million yen transaction transaction million yen

Year 2017 465.0 23.0 648,225 246.0 58.0 102,229
Year 2018 307.0 27.0 428,525 394.5 67.0 160,977
Year 2019 444.5 28.5 882,490 437.0 65.0 191,525

Nov. 2018
Dec. 2018 61.0 6.0 80,375 46.5 5.5 24,745
Jan. 2019 29.0 1.0 40,000 44.0 8.5 16,080 【Note】
Feb. 2019 ○ Values shown under “Cleared Notional” are Notional Amount based.
Mar. 2019 107.5 3.0 184,750 202.0 24.0 78,935 ○ All figures in this statistics are one-sided.
Apr. 2019 40.5 4.0 72,500 14.5 4.5 4,475 ○ These statistics can be diverted or quoted as long as the source is indicated. Please contact JSCC in advance for any reprinting etc. for commercial purposes.
May. 2019 26.5 2.5 52,500 10.5 2.0 5,680 ○ JSCC makes assurance doubly sure on the accuracy of the statistics; however, JSCC shall assume no responsibility for the users.
Jun. 2019 38.5 5.0 42,000 15.0 1.5 7,250
Jul. 2019 28.5 2.0 35,200 30.5 3.0 13,450 【Contact】

Aug. 2019 37.5 2.0 49,000 19.5 4.5 10,350 OTC Derivatives Clearing Service
Sep. 2019 Japan Securities Clearing Corporation
Oct. 2019 83.0 5.0 287,100 29.0 5.5 15,590 Tel : +81-50-3361-1794
Nov. 2019 53.5 4.0 119,440 72.0 11.5 39,715 e-mail：otc＠jpx.co.jp

-

Index Single Name

Tohoku Electric Power Company Incorporated Tokyo Elec Pwr Co Hldgs Inc TOSHIBA Corp Toyota Mtr Corp West Japan Railway Company


