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aft AU TvIAEE P SN
A BEERAEAR | REAESE | REANES | Goablrl | RHEAESE | AHAERS | GHABHR | BHAERE | REABES
# BAHA B5A 3 B5A BAEHA # BHHA B5A
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 109 138,340| 1,464,504 83 126,000 1,372,374 26 12,340 92,130
2015.3 32 65,000 1,259,135 21 62,000 1,239,475 11 3,000 19,660
2015. 4 44 59,870 1,318,005 37 52,370 1,290,845 7 7,500 27,160
2015.5 a7 30,540 1,342,545 13 13,000 1,297,845 34 17,540 44,700
2015. 6 31 23,680 1,313,275 13 16,000 1,261,095 18 7,680 52,180
2015.7 45 47,780 1,319,055 36 45,000 1,264,095 9 2,780 54,960
2015.8 27 26,680 1,341,735 24 23,000 1,284,095 3 3,680 57,640
2015.9 39 40,820| 1,360,555 33 38,000 1,301,095 6 2,820 59,460
2015.10 86 138,000 1,477,555 75 132,000 1,412,095 11 6,000 65,460
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 73,000 1,464,504 30 69,000 1,372,374 7 4,000 92,130
<AUTIIR>
iTraxx Japans 1) —X25 iTraxx Japan® 1) —X24 iTraxx Japan® 1) —X23 iTraxx Japan® 1) —X22 iTraxx Japan® 1) —X21 iTraxx Japan 1) —X20
#A EHaBkty | BEAIESE | RHEAIRS | EEABRY | EEAESE | GEAERS | GHABENY | REAPSE | EHAPRE | EEAERY | EHAISE | RIS | EEAERY | FERAESE | EHAERS | BHEABKY | FHAIPSE | AHAIBRE
# BEHA B5H # B5H BEH # BEH B5H # B5H BEH # BEH B5H # B55H BEH
2012
2013 54 94,000 93,000
2014 79 103,000 99,000 146 211,500 202,500 74 108,000 188,000
2015 75 108,000 94,000 170 241,000 197,000 48 79,000 145,000 3 4,000 191,000 - - 178,000
2016 5 22,000 22,000 73 42,500 186,500 3 4,500 161,500 - - 100,000 - - 191,000 - - 178,000
2015.3 7 26,000 26,000 12 32,000 137,000 1 2,000 206,500 - - 188,000
2015. 4 18 26,000 51,000 13 20,000 157,000 - - 206,500 - - 188,000
2015.5 12 12,000 57,000 1 1,000 158,000 - - 206,500 - - 188,000
2015. 6 12 15,000 72,000 1 1,000 159,000 - - 206,500 - - 188,000
2015.7 36 45,000 113,000 - - 159,000 - - 206,500 - - 188,000
2015.8 24 23,000 135,000 - - 157,000 - - 206,500 - - 188,000
2015.9 - - - 33 38,000 166,000 - - 155,000 - - 194,500 - - 188,000
2015.10 48 77,000 77,000 27 55,000 214,000 - - 151,000 - - 194,500 - - 178,000
2015.11 16 18,000 93,000 - - 211,000 2 2,000 153,000 - - 194,500 - - 178,000
2015.12 11 13,000 94,000 1 1,000 197,000 1 1,000 145,000 - - 191,000 - - 178,000
2016. 1 19 19,000 109,000 - - 197,000 - - 145,000 - - 191,000 - - 178,000
2016. 2 32 35,000 144,000 - - 197,000 - - 145,000 - - 191,000 - - 178,000
2016.3 5 22,000 22,000 22 42,500 186,500 3 4,500 161,500 - - 100,000 - - 191,000 - - 178,000
iTraxx Japan® 1) —X19 iTraxx Japan® 1) —X18 iTraxx Japan® 1) —X17 iTraxx Japan® 1) —X16 iTraxx Japan® 1) —X15
#A EHaBky | EEAIESE | REAARS | EREAERY | EERESE | GEAERS | EHAENY | BEAIPSE | GHAERE | AHGBRY | EHAIPSE | RIS | EEABRY | ERERESE | EERIERES
# BEH B5H # Ebla] BEH # BEH B5H # B5H BEH # BEH B5H
2012 47 52,000 52,000 60 63,000 58,000 16 17,200 51,000 - - 63,000
2013 132 204,000 201,000 86 124,070 175,070 20 35,400 93,400 6 8,000 59,000 1 19,234 82,234
2014 5 8,500 209,500 4 6,000 181,070 4 3,800 97,200 1 1,000 60,000 - - 82,234
2015 1 1,000 188,500 3 4,000 170,070 3 4,000 83,200 1 1,000 37,000 1 370 51,604
2016 - - 188,500 - - 170,070 - - 83,200 1 2,000 39,000 1 1,000 52,604
2015.3 - - 209,500 1 2,000 183,070 - - 97,200 - - 60,000 - - 82,234
2015. 4 1 1,000 210,500 - - 183,070 2 3,000 100,200 1 1,000 61,000 1 370 82,604
2015.5 - - 210,500 - - 183,070 - - 100,200 - - 61,000 - - 82,604
2015. 6 - - 210,500 - - 183,070 - - 100,200 - - 61,000 - - 52,604
2015.7 - - 210,500 - - 183,070 - - 84,200 - - 39,000 - - 52,604
2015.8 - - 210,500 - - 183,070 - - 84,200 - - 39,000 - - 52,604
2015.9 - - 210,500 - - 183,070 - - 84,200 - - 39,000 - - 52,604
2015.10 - - 210,500 - - 183,070 - - 84,200 - - 39,000 - - 52,604
2015.11 - - 192,500 - - 177,070 - - 84,200 - - 39,000 - - 52,604
2015.12 - - 188,500 2 2,000 170,070 1 1,000 83,200 - - 37,000 - - 51,604
2016. 1 - - 188,500 - - 170,070 - - 83,200 1 2,000 39,000 1 1,000 52,604
2016. 2 - - 188,500 - - 170,070 - - 83,200 - - 39,000 - - 52,604
2016.3 - - 188,500 - - 170,070 - - 83,200 - - 39,000 - - 52,604




(BF)BWEDA =2 —X

iTraxx Japan 1) —X 14 iTraxx Japan 1) —X13 iTraxx Japan s 1) —X 12 iTraxx Japan 1) —X11 iTraxx Japan > 1) —X10 iTraxx Japan 1) — X9
R EBABRE | BERESE | BEAEES | BREAEAEY | BBERABPSE EBABEE | BERIESE EEREEY | BERERE EBABEE | BERESE | BEAEES EBRERE | BBEAE
# BAH I=Vs] I=Vs] # BAH =] # BAH =] B550 =
2012 1 3,000 10,000 1 5,000 - - - - - 13,031 - - 1,500 - - 2,000
2013 3 9,721 19,721 1 2,000 - - - 1 1,000 14,031 - - - - - -
2014 2 7,500 27,221 1 15,750 - - - - - - - - - - - -
2015 1 1,000 - - - - - - - - - - - - - - - -
2016 - - - - - - - - - - - - - - - - - -
iTraxx Japan 1) —X8 iTraxx Japani)—X7 iTraxx Japan 1) — X6 iTraxx Japan ) — X6 - -
A EBABEE | BERIBSE EEREEY | BERERRA EBABEE | BERIESE EBABSE EBABEE | BERIESE EBABSE
# BAH # =] # BAH =05 BAH # BAH B550 BAH
2012 - - - - - - - - -
2013 - - - - - - - - -
2014 - - - - - - - - -
2015 - - - - - - - - -
2016 - - - - - - - - -
LYUTNER—L>
=1 JFER—LF AV T R P BT =3 BANAR
#A EBABEE | BERIESE EEREEY | BERERR EBABEE | BERIESE EBABEE | BERIESE EBRERE
# BHH # =01 ] # BAH # BAH B550 BAH
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 8 4.290 14.440 - - 4.000 7 3.120 8.950 2 930 7.240 7 3.570 11.760
2015.3 - - 3,550 - - 1,360 - - 1,560 3 500 850 1 250 860 - - 1,450
2015. 4 5 5,000 8,550 - - 1,360 - - 1,560 - - 850 - - 860 1 500 1,950
2015.5 3 950 9,500 6 4,010 5,370 1 240 1,800 5 2,200 3,050 - - 860 3 330 2,280
2015.6 - - 9,500 - - 5,370 1 500 2,300 3 800 3,850 7 3,240 4,100 1 250 2,530
2015.7 1 700 10,200 - - 5,370 - - 2,300 1 500 4,350 4 650 4,750 - - 2,530
2015.8 - - 10,200 - - 5,370 - - 2,300 2 680 4,030 - - 4,750 - - 2,530
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
HBKER BEEHE EFHR—ATATR v v=— ®Z
A EBABEE | BERIESE EEREEY | BERERRA EBABEE | BERIESE EBABEE | BERIESE EBRERE
# BHA # BAA # BAM # BAM B5H BAH
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 - - 1,380 - - 4,690 - - 8,890 2 430 14,190
2015.3 2 950 950 2 100 1,100 - - 1,880 1 200 1,000 2 1,000 2,700 - - 2,400
2015. 4 - - 950 - - 1,100 - - 1,880 1 2,000 3,000 - - 2,700 - - 2,400
2015.5 - - 950 3 1,430 2,530 - - 1,880 - - 3,000 3 2,510 5,210 10 5,870 8,270
2015.6 2 1,090 2,040 - - 2,530 - - 1,880 2 1,050 3,850 - - 5,210 2 750 9,020
2015.7 - - 2,040 - - 2,530 - - 1,880 - - 3,850 2 680 5,890 1 250 9,270
2015.8 - - 2,040 - - 2,530 - - 1,880 - - 3,850 1 3,000 8,890 - - 9,270
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
=P ws, g .
AVTIIR DERIZ SN
#A LRAHY AR HiBRE LRGN AR HIBRER
# # AAA # # BAEA
2015 152 24 158,000 3 1 1,000
2016 161.5 12 196,000 1 1 500
CERFE]
2015.6 26 2 30,000 - - - O EBBBLMIMETAN-REROTHDET.
2015.7 33 5 40,000 - - - O EFaBH. 153 BIEIRTHBER-RERDTHOFET.
2015.8 1 1 2,000 - - - O it HPAIERRT BHECOHIARET —YDER - 5IAZROFT. BRENTEHSEITONG, FHOUFTITEEI IS,
2015.9 20 4 14,000 - - - O AHiEHT — S DWHROERIEC DN T HREMLTVETH, SHELUZBROFAFCHL, —tIoSEFza0FERA.
2015.10 20 5 20,000 - - -
2015.11 29 4 26,000 - - - [BEETESE]
2015.12 23 3 26,000 3 1 1,000 (BR) BASESD TV D8 OTCT UN\F« TEHEIIL—T
2016.1 4 - 4,000 1 1 500 B3 : 03-3665-1405
2016. 2 - - - - - - e-mail : otc@jscc.co.jp
2016.3 65 4 85,000 - - -
2016. 4 92.5 8 107,000 - - -
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