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<&iH>
ant AT IRBH U NA— LA
#A [ EEAESE | RHAPRS | ROABRE | RHAPSYE | RHAFRE | GEAERA | BRARSE
=50 F=hotc] I3 F=hotc] =50 I3 =50
2012 25| 140,200] 255,531 125 140,200] 255531
2013 304| 497425 744,456 304| 497425 744,456
2014 316|  465050| 1,169.475 316|  465050| 1,169,475 - - -
2015 489 528720 1416164 306 443370| 1,335,374 183 85,350 80,790
2016 287|  369.640| 1074470 223| 343550 976,320 64 26,090 98150
2015.9 39 40,820 1,360,555 33 38,000\ 1,301,095 6 2,820 59,460
2015.10 86| 138000 1477555 75| 132,000| 112,095 1 6000 65.460
2015.11 36 27.710| 1,476,265 18 20,000 140,095 18 7,710 73.170
2015.12 40 27.980| 1,416,164 16 18,000 1335374 24 9980 80,790
2016. 1 30 26,540 1,437,704 21 22,000| 1353,374 9 4540 84.330
2016. 2 2 38,800| 1,476,504 32 35000\ 1388,374 10 3.800 88,130
2016. 3 37 73.000| 1464504 30 69.000| 1372,374 7 4000 92,130
2016. 4 36 41.200| 1,392,704 30 39.000| 1298,374 6 2200 94.330
2016.5 10 11,000 1231464 10 11,000\ 1137,374 0 0 94,090
2016. 6 40 65.750| 1,053,930 30 62,000| 959,270 10 3,750 94,660
2016. 7 a7 46,300| 1,097,730 38 43000| 1,001,270 9 3300 96,460
2016. 8 20 14500 1,022,420 10 11,000| 924,770 10 35500 97,650
2016.9 25 52,550| 1,074,470 22 51550| 976,320 3 1,000 98,150
<AUTYIR>
Traxx Japan s ) —X26 iTraxx Japans 1) —X 25 Traxx Japans ) —X24 iTraxx Japans ) —X23 iTraxx Japans ) —X22 iTraxx Japan s 1) —X21
*R| GraEnE | REAELE | BAATAEE | RGRAERE | GAAEGE | EERBRER | mEAREE ERE | BEAERS | BEABES@R [ EEAESE | BBARES |
3 BnE 5% B 3 BnE I3 5] Febita] 5]
2012
2013
2014 79| 103,000 99,000 146 211,500 202,500
2015 75| 108,000 94,000 170| 241000 197,000 8 79.000| 145,000 3 4000| 191,000
2016 6 12,000 12,000 119| 161,000 121,000 85|  128500| 119,000 7 16,500| 104,500 1 1,000 72,000 1 6750 121,750
2015.9 - - - 33 38,000( 166,000 - | 155,000 - | 194,500
2015.10 48 77,000 77,000 27 55000| 214,000 - | 151,000 - | 1045500
2015.11 16 18,000 93,000 - | 211,000 2 2000] 153,000 - | 1045500
2015.12 11 13,000 94,000 1 1,000 197,000 1 1,000 145000 - | 191,000
2016. 1 19 19.000| 109,000 - -| 197,000 - | 145,000 - | 191,000
2016. 2 32 35000| 144,000 - | 197,000 - | 145,000 - | 191,000
2016. 3 5 22,000 22,000 22 42500| 186,500 3 4500] 161,500 - | 100,000 - | 191,000
2016. 4 27 32,000 49,000 3 7000 1105500 - | 1485500 - - 88,000 - | 191,000
2016.5 10 11,000 57,000 . | 109,500 - | 131500 - - 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 4000 132,000 1 1000 116,000 1 1,000 72,000 - | 135,000
2016. 8 - - - 10 11,000 99,000 - | 119,000 - | 1041500 - - 72,000 - | 115,000
2016.9 6 12,000 12,000 14 22,000( 121,000 - | 119,000 - | 1045500 - - 72,000 1 6750| 121750
iTraxx Japan s ) —X20 iTraxx Japans 1) —X19 iTraxx Japans ) — X 18 iTraxx Japans 1) —X17 iTraxx Japans ) —X16
*R| GEEERE | REARSY | REAEES | REAERY | REAEGE | REAERE | REAESE [ EEEEEE | REAERE | RGAEGYE | REAEAE
3 BnE f=hiic] B8 I3 i) febita] I3 o] Febita]
2012 a7 52,000 63,000 58,000 6 17,200 51,000
2013 54 94,000 93,000 132| 204000 201,000 86| 124,070 35,400 93,400 6 8,000 59,000
2014 74| 108000| 188,000 5 8500 209500 4 6,000 3,800 97.200 1 1,000 60,000
2015 - | 178,000 1 1,000 1885500 3 4000 4,000 83,200 1 1,000 37,000
2016 - - 95,000 1 10,800| 111,800 . - - 67200 2 6,000 39,000
2015.9 - | 188,000 - | 210500 - | 183070 - - 84,200 - - 39,000
2015.10 - | 178,000 - | 210500 - | 183070 - - 84,200 - - 39,000
2015.11 - | 178,000 - | 1925500 - | 177070 - - 84,200 - 39,000
2015.12 - | 178,000 - | 1885500 2 2000] 170,070 1 1,000 83,200 . - 37,000
2016. 1 - | 178,000 - | 1885500 - | 170,070 - - 83,200 1 2,000 39,000
2016. 2 - | 178,000 - | 1885500 - | 170,070 - - 83,200 - - 39,000
2016. 3 - | 178,000 - | 1885500 - | 170,070 - - 83,200 - - 39,000
2016. 4 - | 178,000 - | 1885500 - | 170,070 - - 83,200 - - 39,000
2016.5 - | 108,000 - | 171500 - {163,070 - - 75.200 . - 39,000
2016. 6 - - 95,000 - | 106,000 - {15070 - - 75.200 1 4,000 43,000
2016. 7 - - 95000 - | 106,000 - {15070 - - 75.200 - - 43,000
2016. 8 - - 95,000 - | 101,000 - {13070 - - 67,200 - - 39,000
2016.9 - - 95,000 1 10,800| 111,800 - {13070 - - 67,200 - - 39,000




(B%)BMEDA =2 )—X

iTraxx Japan ) —X15 iTraxx Japan 1) — X14 iTraxx Japan< ) —X13 iTraxx Japan 1) — X12 iTraxx Japan ) —X11 iTraxx Japan</ 1) — X10
R EBABrE | BEAESE | BEAEES | REAEAY | BEAESE | FEAEES | FERABEN | FEABSE | BEANES | BEABKY | BEAESE | BREAEES | BEREAY | FERAESE | FEAPES | EHEABEN | FEABSE | BEAERES
# ] ] # Pl Els] # Els] BAA # BHA Eis] # BE5H BHA I3 BHM BE5H
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 - - -
2014 - - 82,234 2 7,500 27,221 1 15,750 22,750 - - - - - - - - -
2015 1 370 51,604 1 1,000 - - - - - - - - - - - - -
2016 1 1,000 - - - - - - - - - - - - - - - -
iTraxx Japan< 1) —X9 iTraxx Japani/\)—X8 iTraxx Japan ) —X7 iTraxx Japan 1) — X6 -
R EBABEE | BEAESE | BERER EEREEY | BERERR EBABEE | BERIESE & | EBAEEN | BHEAESE
# BAH Bh =] # BAH # BAH
2012 - - 2,000 - - - - - - - - -
2013 - - - - - - - - - - - -
2014 - - - - - - - - - - - -
2015 - - - - - - - - - - - -
2016 - - - - - - - - - - - -
<YYINF—L>
=1 JFER—ILT A7 W WIRAT A= BARRHR
#A EBABEE | BERESE | BEAEES | BREAEAY | BBERABPSE EBABEE | BERIESE EBABEE | BERESE | BEAEES | BEBABSE
# BAH =] =] # BAH # BAH =] B550
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 14 7.290 16.690 18 6.050 9.060 8 3.220 7.650 11 3.430 8.710 9 5.070 12.630
2015.9 - - 10,200 - - 5,370 - - 2,300 1 500 4,530 2 500 4,250 2 1,360 3,890
2015.10 - - 10,200 3 3,640 9,010 2 500 2,800 - - 4,530 3 1,310 5,560 3 550 4,440
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
HEBKESR BEEHE EFHR—ATAVTR RFvz=uy v=— ®Z
R EBABEE | BEAESE | BEREES EBEABSE | BEREES | BEREEY | BEAESRE EBABSE | BEAEES | BEAERY | BEAESE | BREAERES | REREAY | BEAPSE | BHABES
# E5A BAA BHHH =] # BEAM 5 BEAH # B5M B5A # B5H B5H
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 - - 3,040 - - 2,530 1 500 1,880 - - 4,690 - - 7,290 3 530 12,960
2015.9 - - 2,040 - - 2,530 - - 1,880 - - 3,850 - - 8,890 1 460 9,730
2015.10 - - 2,040 - - 2,530 - - 1,880 - - 3,850 - - 8,890 - - 9,730
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
a2 ws, g .
AVTYIA DERIZ SN
#A SRS AR HiBRE LRGN ARG HIBRER
# # ABAA # # BHAEA
2015 152 24 158,000 3 1 1,000
2016 409.5 30.5 586,000 17 9 6,230
2015.9 20 4 14,000 - - -
2015.10 20 5 20,000 - - -
2015.11 29 4 26,000 - - -
2015.12 23 3 26,000 3 1 1,000 CERFE]
2016.1 4 - 4,000 1 1 500 O EBBBLMIMETAN-REBOTHDET.
2016. 2 - - - - - - O EFaBH. 152 BIEIRTHBER—RERDTHOET.
2016.3 65 4 85,000 - - - O Hitd, HPIERRT BHE(COHIARET—SDER - 5IAZROFT. BRENTEHSETING, POUFTITEEI IS,
2016. 4 925 8 107,000 - - - O AHiEHT— S DWBOERIECDONTIE HREHMLTVETH, BHELUZBROFAFCHL, —IoSEFza0FERA.
2016.5 79 6 116,000 0.5 05 240
2016. 6 120.5 7 187,500 7 35 3,180 [BEETESE]
2016.7 - - - - - - (bK) BASESD 7Y I OTCT U)\F« TEHEIIL—T
2016.8 48.5 55 86,500 8.5 4 2,310 B3 : 03-3665-1405
2016.9 - - - - - - e-mail : otc@jscc.co.jp
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