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&t 1V FyoREH SV NA—LEH
*R GpanFE | GHAREE | GHARAS | RHARRYA | RHAESE | RRANAES | GHARFE | AHARSE | RHABRS
#* BAA BAA # BAA BAA # BAA BAA
2012 125 140,200 255,531 125 140,200 255,531
2013 304 497,425 744,456 304 497,425 744,456
2014 316 465,050 1,169,475 316 465,050 1,169,475 - - -
2015 489 528,720| 1,416,164 306 443,370 1,335,374 183 85,350, 80,790)
2016 376 465,600 1,049,500 278 418,800 933,570 98| 46,800 115,930
2015.11 36 27,710, 1,476,265 18 20,000/ 1,403,095 18 7,710 73,170)
2015.12 40 27,980 1,416,164 16 18,000 1,335,374 24, 9,980 80,790)
2016. 1 30 26,540 1,437,704 21 22,000, 1,353,374 9 4,540 84,330)
2016. 2 42 38,800| 1,476,504 32 35,000 1,388,374 10 3,800 88,130)
2016.3 37 73,0000 1,464,504 30, 69,000 1,372,374 7 4,000 92,130)
2016. 4 36 41,2000 1,392,704 30, 39,000 1,298,374 6 2,200 94,330)
2016. 5, 10 11,000 1,231,464 10 11,000 1,137,374 0 0 94,090)
2016.6 40 65,750 1,053,930 30, 62,000 959,270 10 3,750 94,660)
2016.7 47 46,300 1,097,730 38, 43,000, 1,001,270 9 3,300 96,460)
2016.8 20 14,500 1,022,420 10 11,000 924,770 10 3,500 97,650)
2016.9 25, 52,550 1,074,470 22, 51,550, 976,320 3 1,000 98,150)
2016.10 57 70,900 1,025,690 39 56,000 915,320 18 14,900 110,370
2016.11 32 25,060 1,049,500 16 19,250 933,570 16 5,810 115,930
<LAVTIIR>
iTraxx Japan®, 1) —X26 iTraxx Japan®, 1) —X25 iTraxx Japan, 1) —X24 iTraxx Japan®, 1) —X23 iTraxx Japan®, 1) —X22 iTraxx Japan, 1) —X21
A EpRERE | RBAESE | RBADAS | RHARFY | RHAE:E | REAUAS | ROAEAY | APARGE | RHAERE | RHAERY | RHADSH | RUADAS | RHARFY | RHAE:E | RGADAS | GOAEAY | APARGE | RBAEEE
# &H5A &H5A # &H5A =] # =] =] # &H5A &H5A # &H5A =] # &a5A &a5A
2012
2013
2014 79 103,000 99,000 146 211,500 202,500
2015 75 108,000 94,000 170 241,000 197,000 48 79,000 145,000 3 4,000 191,000
2016 35 52,250 42,250 142 193,000 94,000 87, 130,500 105,000 8 17,500 105,500 1 1,000 72,000, 1 6,750 103,750
2015.11 16 18,000 93,000 - - 211,000 2 2,000 153,000 - - 194,500
2015.12 1 13,000 94,000 1 1,000 197,000 1 1,000 145,000 - - 191,000,
2016. 1 19 19,000 109,000 - - 197,000 - - 145,000 - - 191,000,
2016. 2 32 35,000 144,000 - - 197,000 - - 145,000 - - 191,000,
2016.3 5 22,000 22,000 22 42,500 186,500 3 4,500 161,500 - - 100,000 - - 191,000
2016. 4 27 32,000 49,000 3 7,000 110,500 - - 148,500 - - 88,000 - - 191,000,
2016. 5, 10 11,000 57,000 - - 109,500 - - 131,500 - - 71,000 - - 159,000,
2016.6 19 26,000 76,000 7 21,000 128,000 3 11,000 115,000 - - 71,000 - - 135,000
2016.7 34 37,000 112,000 2 4,000 132,000 1 1,000 116,000 1 1,000 72,000 - - 135,000
2016.8 - - - 10 11,000 99,000 - - 119,000 - - 104,500 - - 72,000 - - 115,000,
2016.9 6 12,000 12,000 14 22,000 121,000 - - 119,000 - - 104,500 - - 72,000 1 6,750 121,750
2016.10 16 24,000 27,000 20, 29,000 91,000 2 2,000 105,000 1,000 105,500 - - 72,000, - - 103,750
2016.11 13 16,250 42,250 3 3,000 94,000 - - 105,000 - - 105,500 - - 72,000 - - 103,750
iTraxx Japan®, 1) —X20 iTraxx Japan® 1) —X19 iTraxx Japan® 1) —X18 iTraxx Japan® 1) —X17 iTraxx Japan® 1) —X16
A EpRERE | RBAESE | RBADAS | RHARFY | RAAE:E | READAS | ROAEAY | APARGE | RBAERE | RHAERY | RHADGH | RUADAS | RHARFY | RHAESE | READAE
# BAA BRA # BAA BAA # BAA BRA # BRA BRA # EAA BRA
2012 47 52,000 52,000 60 63,000 58,000 16 17,200 51,000
2013 54 94,000 93,000 132 204,000 201,000 86, 124,070 175,070 20, 35,400 93,400 6 8,000 59,000
2014 74 108,000 188,000 5 8,500 209,500 4 6,000 181,070 4 3,800 97,200 1 1,000 60,000)
2015 - - 178,000 1 1,000 188,500 3 4,000 170,070 3 4,000 83,200 1 1,000 37,000
2016 - - 95,000 1 10,800 111,800 - - 113,070 - - 57,200 2 6,000 34,000
2015.11 - - 178,000 - - 192,500 - - 177,070 - - 84,200 - - 39,000
2015.12 - - 178,000 - - 188,500 2 2,000 170,070 1 1,000 83,200 - - 37,000
2016. 1 - - 178,000 - - 188,500 - - 170,070 - - 83,200 1 2,000 39,000
2016. 2 - - 178,000 - - 188,500 - - 170,070 - - 83,200 - - 39,000
2016.3 - - 178,000 - - 188,500 - - 170,070 - - 83,200 - - 39,000
2016. 4 - - 178,000 - - 188,500 - - 170,070 - - 83,200 - - 39,000
2016. 5, - - 108,000 - - 171,500 - - 163,070 - - 75,200 - - 39,000
2016.6 - - 95,000 - - 106,000 - - 115,070 - - 75,200 1 4,000 43,000
2016.7 - - 95,000 - - 106,000 - - 115,070 - - 75,200 - - 43,000
2016.8 - - 95,000 - - 101,000 - - 113,070 - - 67,200 - - 39,000
2016.9 - - 95,000 1 10,800 111,800 - - 113,070 - - 67,200 - - 39,000
2016.10 - - 95,000 - - 111,800 - - 113,070 - - 57,200 - - 34,000
2016.11 - - 95,000 - - 111,800 - - 113,070 - - 57,200 - - 34,000




(B%)BMEDA =2 )—X

iTraxx Japan® 1) —X15 iTraxx Japan® 1) —X14 iTraxx Japan® 1) —X13 iTraxx Japans 1) —X12 iTraxx Japan® 1) —X11 iTraxx Japan® 1) —X10
#A EEAERY | RERESE | REAERS | REAEHY | RERESE | RERERS | REAERY | RERESE | REAERS | REAERY | RERESE | RERERS | REAERY | RERESE | RERERS | RERERY | RERESE | RERERS
# =Pl ] =p1s] # =p1s] =p1s] # =Pl ] =Pl ] # =p1s] =Pl ] # =pl] =pls] # =p1s] =pls]
2012 -] | 63,000 1 3,000 10,000 1 5,000 5,000 -] -] -] -] -] 13,031 -] -] 1,500
2013 1 19,234 82,234 3| 9,721 19,721 1 2,000 7,000 - - - 1 1,000 14,031 - - E
2014 - - 82,234 2 7,500 27,221 1 15,750 22,750 - - - - - - - - E
2015 1 370 51,604 1 1,000 R R | R R R R R R R R R |
2016 1 1,000 R R R R R R R R R R R R R R R |
iTraxx Japan® 1) —X9 iTraxx Japani/!)—X8 iTraxx Japan® 1) —X7 iTraxx Japan< 1) — X6 - -
A mpAEEE | REAEEE | GHAEAS | GHADAL | GAAESE | AHANAS | HHAERE | MAARSH | RPARAE | REAERE | GHAESH | GHADAS | GAADRE | HHARNGY | NHAEES | MEARRY | RPARSH | REAEAS
3 =5A =5A 3 =5A =5A I3 =5A =5A 3 =5A =5A I3 =5A =5A 3 =5A =5A
2012 ] ] 2,000 ] ] ] ] ] ] ] ] ]
2013 R R | R R R R R R R R R
2014 R R | R R R R R R R R R
2015 R R | R R R R R R R R R
2016 R R | R R R R R R R R R
<YV NR—L>
=1 JFER—LTFAVT R P BT =i =3 BRI
#A EEAEEY | RERESE | RERERS | REAEHY | RERESE | RERERS | RERERY | RERESE | REAERS | REAEEY | RERESE | RERERS | REAEEY | RERESE | RERERS | RERERY | RERESE | RERERS
# =Pl ] =Pl] # =Pl ] =P1] # =Pl =p1] # =p1s] =p1s] # =pl] =p1s] # =p1s] =Pl ]
2014 - - - - - - - - - - - - - - - - - -]
2015 17 11,020 11,020 17 11,510 10,150 10 4,000 4,000 20 6,830 5,830 24 7,310 6,310 21 8,190 8,190
2016 - - 11,020 21 15,890 23,790 30 10,100 12,610 8 3,220 7,650 20 5,930 10,780 11 6,380 13,440,
2015.11 4 820 11,020 3| 1,000 10,010 2 1,000 3,800 1 300 4,830 - - 5,560 4 3,250 7,690
2015.12 - - 11,020 4 1,500 10,150 1 200 4,000 2 1,000 5,830 3| 750 6,310 2 500 8,190
2016.1 - - 11,020 3 2,040 12,190 - - 4,000 - - 5,830 2 930 7,240 4 1,570 9,760
2016. 2 - - 11,020 1 250 12,440 - - 4,000 6 2,620 8,450 - - 7,240 1 500 10,260
2016.3 - - 11,020 4 2,000 14,440 - - 4,000 1 500 8,950 - - 7,240 2 1,500 11,760
2016.4 - - 11,020 - - 14,440 3 1,000 5,000 1 100 9,050 - - 7,240 1 1,000 12,760
2016. 5 - - 11,020 - - 14,440 - - 4,760 - - 9,050 - - 7,240 - - 12,760
2016.6 - - 11,020 2 1,000 15,440 3| 1,000 5,510 - - 9,050 4 1,250 8,490 1 500 13,260
2016.7 - - 11,020 3 1,500 16,190 5| 1,550 7,060 - - 8,550 1 250 8,490 - - 13,260
2016.8 - - 11,020 1 500 16,690 7| 2,500 9,560 - - 7,650 2 500 8,210 - - 12,630
2016.9 - - 11,020 - - 16,690 - - 9,060 - - 7,650 2 500 8,710 - - 12,630
2016.10 - - 11,020 6 8,350 23,540 5| 1,300 10,110 - - 7,650 3| 1,000 9,280 - - 12,130
2016.11 - - 11,020 1 250 23,790 7| 2,750 12,610 - - 7,650 6 1,500 10,780 2 1,310 13,440
HEBKES BEEHE EFHR—ATAVTR 1"FV=vy v=— wE
#A EEAEEY | BERERE EERBEY | BERERE EHEABEY | BERERE EHEREEY | BERERE EEREEY | BERERE EHEABEY | BERERE
# BEA # BEA # B5A [ B5A [ B5A [ B5A
2014 - - - - - - - - - - - - - - - - - -
2015 6 3,040 3,040 9| 2,530 2,530 6| 1,880 1,880 8| 4,890 4,690 13, 8,890 8,890 32 15,260 14,260
2016 2 3,000 6,040 - - 2,530 2 1,500 2,880 - - 4,690 - - 7,290 4 780 13,210
2015.11 - - 2,040 - - 2,530 - - 1,880 2 840 4,690 - - 8,890 2 500 10,230
2015.12 2 1,000 3,040 - - 2,530 - - 1,880 - - 4,690 - - 8,890 10 5,030 14,260
2016.1 - - 3,040 - - 2,530 - - 1,380 - - 4,690 - - 8,890 - - 13,760
2016. 2 - - 3,040 - - 2,530 - - 1,380 - - 4,690 - - 8,890 2 430 14,190
2016.3 - - 3,040 - - 2,530 - - 1,380 - - 4,690 - - 8,890 - - 14,190
2016.4 - - 3,040 - - 2,530 - - 1,380 - - 4,690 - - 8,890 1 100 14,290
2016. 5 - - 3,040 - - 2,530 - - 1,380 - - 4,690 - - 8,890 - - 14,290
2016.6 - - 3,040 - - 2,530 - - 1,380 - - 4,690 - - 7,290 - - 12,960
2016.7 - - 3,040 - - 2,530 - - 1,380 - - 4,690 - - 7,290 - - 12,960
2016.8 - - 3,040 - - 2,530 - - 1,380 - - 4,690 - - 7,290 - - 12,960
2016.9 - - 3,040 - - 2,530 1 500 1,880 - - 4,690 - - 7,290 - - 12,960
2016.10 2 3,000 6,040 - - 2,530 1 1,000 2,880 - - 4,690 - - 7,290 1 250 13,210
2016.11 - - 6,040 - - 2,530 - - 2,880 - - 4,690 - - 7,290 - - 13,210
wS,gs .
AVTIIR DLz N
#A LRAHY AR HIBRER LRAHY AR HIBRER
[ [ B5A [ [ B5A
2015 152 24 158,000 3| 1 1,000
2016 492.5 36.5] 703,000 28 12 8,910
2015.11 29 4 26,000 - - E
2015.12 23 3 26,000 3| 1 1,000
2016.1 4 - 4,000 1 1 500
2016. 2 - - - - - - CEEFHIE]
2016.3 65 4 85,000 - - - O BEHBBEEEIRETAN-REROTHEDET.
2016.4 92.5 8 107,000 - - - O f EEESN )53 BIEETHERN-REROTHDET.
2016. 5 79 6 116,000 0.5 0.5 240 O Yt HAZARY BEICOFFGRT —HDIEA - 5IfAZRHEY. BABNTERSZITOHE. FOSFTITEEI LS.
2016.6 120.5 7| 187,500 7| 3.5] 3,180 —HDHROEFEIECDONTIE. FREHLTVETH, HHELUZEROFBFCH L. —tIoEFZEVERA.
2016. 7 | R R | R |
2016.8 48.5 5.5] 86,500 8.5] 4 2,310 [BrEEE]
2016.9 - - - - - - (BR) BAEEH VT U IHE OTCT )\« BB IIN—T
2016.10 83 6 117,000 " 3| 2,680 B3 : 03-3665-1405
2016.11 - - - - - - e-mail : otc@jscc.co.jp




