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*R | GpEERY | GHAPLE | GEAERES | BEAERE | RAEsE | RRAPES | RAARRY | RHARSE | BHAERS
# BAA B5H # B5H =psls) # BAA B5H
2011 96 128,681 120,531 96 128,681 120,531
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 0 0 0
2015 489 528,720 1,416,164 306 443,370 1,335,374 183 85,350 80,790
12 33 41,000\ 1,169,475 33 41,000| 1,169,475 0 0 (]
2015.1 30 24,190| 1,185,665 13 15,000f 1,176,475 17 9,190 9,190
2 32 16,470| 1,197,135 7 9,000 1,180,475 25 7,470 16,660
3 32 65,000| 1,259,135 21 62,000 1,239,475 11 3,000 19,660
4 44 59,870| 1,318,005 37 52,370 1,290,845 7 7,500 27,160
5 47 30,540 1,342,545 13 13,000{ 1,297,845 34 17,540 44,700
6 31 23,680 1,313,275 13 16,000{ 1,261,095 18 7,680 52,180
7 45 47,780| 1,319,055 36 45,000 1,264,095 9 2,780 54,960
8 27 26,680 1,341,735 24 23,000 1,284,095 3 3,680 57,640
9 39 40,820| 1,360,555 33 38,000| 1,301,095 6 2,820 59,460
10 86 138,000\ 1,477,555 75 132,000| 1,412,095 1 6,000 65,460
11 36 27,710\ 1,476,265 18 20,000 1,403,095 18 7,710 73,170
12 40 27,980 1,416,164 16 18,000f 1,335,374 24 9,980 80,790
<AVTYIR>
iTraxx Japanis 1) —X24 iTraxx Japan® 1) —X23 iTraxx Japanis 1) —X22 iTraxx Japan® 1) —X21 iTraxx Japans 1) —X20 iTraxx Japan® 1) —X19
*R | FEEERn | RrerLy | AR | RRAERE | RRAELE | BOAREE | REAERY | RpAEGE | RAAERS | GRARRE | RHARLE | RAAPEE | RSAERE | RRAELE | GHAPAS | REEPRY | REARLE | BREEEE
# B5A B5H # B850 B5A # B5A B5H # B5H B5A # B5A B5H # B5H B5A
2011
2012
2013 54 94,000 93,000 132 204,000 201,000
2014 79 103,000 99,000 146 211,500 202,500 74 108,000 188,000 5 8,500 209,500
2015 75 108,000 94,000 170 241,000 197,000 48 79,000 145,000 3 4,000 191,000 - - 178,000 1 1,000 188,500
12 30 32,000 99,000 1 1,000 202,500 - - 188,000 - - 209,500
2015.1 11 13,000 104,000 2 2,000 204,500 - - 188,000 - - 209,500
2 7 9,000 108,000 - - 204,500 - - 188,000 - - 209,500
3 7 26,000 26,000 12 32,000 137,000 1 2,000 206,500 - - 188,000 - - 209,500
4 18 26,000 51,000 13 20,000 157,000 - - 206,500 - - 188,000 1 1,000 210,500
5 12 12,000 57,000 1 1,000 158,000 - - 206,500 - - 188,000 - - 210,500
6 12 15,000 72,000 1 1,000 159,000 - - 206,500 - - 188,000 - - 210,500
7 36 45,000 113,000 - - 159,000 - - 206,500 - - 188,000 - - 210,500
8 24 23,000 135,000 - - 157,000 - - 206,500 - - 188,000 - - 210,500
9 - - - 33 38,000 166,000 - - 155,000 - - 194,500 - - 188,000 - - 210,500
10 48 77,000 77,000 27 55,000 214,000 - - 151,000 - - 194,500 - - 178,000 - - 210,500
11 16 18,000 93,000 - - 211,000 2 2,000 153,000 - - 194,500 - - 178,000 - - 192,500
12 1 13,000 94,000 1 1,000 197,000 1 1,000 145,000 - - 191,000 - - 178,000 - - 188,500
iTraxx Japan® 1) —X18 iTraxx Japan® ') — X17 iTraxx Japan® 1) —X16 iTraxx Japan® ') — X15
*R GpEERE | RPAEed | RHADES | FUAERY | REAGSE | RGAERS | ROAEAY | RAAESE | RHADAS | READRY | REARSE | RHADRS | RGARRY | RHARSE | RBARAS
# BhH B5HA # B5HA B5H # a5 B5HA # B5H a5 # B5H B5H
2011 - - - - - - 28 34,000 34,000 56 63,000 63,000
2012 47 52,000 52,000 60 63,000 58,000 16 17,200 51,000 - - 63,000
2013 86 124,070 175,070 20 35,400 93,400 6 8,000 59,000 1 19,234 82,234
2014 4 6,000 181,070 4 3,800 97,200 1 1,000 60,000 - - 82,234
2015 3 4,000 170,070 3 4,000 83,200 1 1,000 37,000 1 370 51,604
12 - - 181,070 - - 97,200 1 1,000 60,000 - - 82,234
2015.1 - - 181,070 - - 97,200 - - 60,000 - - 82,234
2 - - 181,070 - - 97,200 - - 60,000 - - 82,234
3 1 2,000 183,070 - - 97,200 - - 60,000 - - 82,234
4 - - 183,070 2 3,000 100,200 1 1,000 61,000 1 370 82,604
5 - - 183,070 - - 100,200 - - 61,000 - - 82,604
6 - - 183,070 - - 100,200 - - 61,000 - - 52,604
7 - - 183,070 - - 84,200 - - 39,000 - - 52,604
8 - - 183,070 - - 84,200 - - 39,000 - - 52,604
9 - - 183,070 - - 84,200 - - 39,000 - - 52,604
10 - - 183,070 - - 84,200 - - 39,000 - - 52,604
11 - - 177,070 - - 84,200 - - 39,000 - - 52,604
12 2 2,000 170,070 1 1,000 83,200 - - 37,000 - - 51,604




(BF)EMEDR =) —X

iTraxx Japan® !) —X14 iTraxx Japan® ') — X13 iTraxx Japan® 1) —X12 iTraxx Japan® ') — X11 iTraxx Japan® 1) —X10 iTraxx Japan® ') — X9
*R | GpEERE | RPARed | RHADES | FUAERY | READSE | RGAERS | ROAEAY | RAAESE | RHADAS | READRY | REARSE | RGADRS | REARAY | RAARSE | RHADAS | READRY | REABSE | REABES
# H5F sl # sl 55F 3 H5A B5HA [ H5A H5A # H5A B5A [ B5A H5A
2011 2 7,000 7,000 B - B - B - 6 13,031 13,031 1 1,500 1,500 2 2,000 2,000
2012 1 3,000 10,000 1 5,000 5,000 - - - - - 13,031 - - 1,500 - - 2,000
2013 3 9,721 19,721 1 2,000 7,000 - - - 1 1,000 14,031 - - - - - -
2014 2 7,500 27,221 1 15,750 22,750 - - - - - -
2015 1 1.000 - - - -
iTraxx Japan®/ 1) —X8 iTraxx Japani/!)—X7 iTraxx Japan® 1) —X6 - -
*R | FEEErs | RoAriy | RAEES | RRAERE | RAAESE | BHAPEE | REAPRY | ASAEGE | RHAPRS | RRARRE | GEAFLE | RAEPEE | RAAERE | BAAESE | GHAFAS | REAERY | REAEDE | RREPES |
# BHMA B5M # B5M BHMA # BHMA B5M # B5M BHMA # BEHMA B5M # B5M BHMA
2011 - - - - - - 1 8,150 -
2012 - - - - - -
2013
2014
2015
<YUTNR—L>
Bl JFER—LF AT R E R =3 BR=FH BARE
*P | GpEERE | GrAPed | FUAEES | FUAERY | AEAESE | AGAERE | REAEAY | AoAESE | RRATNES | REAERY | AEAELE | AEAEES | RAEAY | ARAEGE | RHARES | BEARRE | AEAERE
# BHMA B5M # B5M BAMA # BHMA B5M # B5M BHMA # BHMA B5M I3 B5M
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
2014.12 - - - - - - - - - - - - - - - - - -
2015. 1 2 2,000 2,000 1 1,360 1,360 1 500 500 1 100 100 1 250 250 1 500 500
2 2 1,550 3,550 - - 1,360 2 1,060 1,560 1 250 350 3 360 610 4 950 1,450
3 - - 3,550 - - 1,360 - - 1,560 3 500 850 1 250 860 - - 1,450
4 5 5,000 8,550 - - 1,360 - - 1,560 - - 850 - - 860 1 500 1,950
5 3 950 9,500 6 4,010 5,370 1 240 1,800 5 2,200 3,050 - - 860 3 330 2,280
6 - - 9,500 - - 5,370 1 500 2,300 3 800 3,850 7 3,240 4,100 1 250 2,530
7 1 700 10,200 - - 5,370 - - 2,300 1 500 4,350 4 650 4,750 - - 2,530
8 - - 10,200 - - 5,370 - - 2,300 2 680 4,030 - - 4,750 - - 2,530
9 - - 10,200 - - 5,370 - - 2,300 1 500 4,530 2 500 4,250 2 1,360 3,890
10 - - 10,200 3 3,640 9,010 2 500 2,800 - - 4,530 3 1,310 5,560 3 550 4,440
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
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
HEHKER BEAHE EFR—NTA4VTR "FV=vy V== HE
R wpaAERE | Aperen | RAALAES | RHAERY | RHARGE | REAEAS | AEARAY | ABARSH | RAARAS | RAADRY | HARGE | RGAERS | AEARAY | AGARGY | RGARNAS | RHADAY | RHARSE | BRABRE
# BHMA B5M # B5M BHMA # BHMA B5M # B5M BHMA # BEHMA B5M # B5M BHMA
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
2014.12 - - - - - - - - - - - - - - - - -
2015. 1 - - - - - - 4 1,480 1,480 - - - 2 1,000 1,000 4 2,000 2,000
2 - - - 4 1,000 1,000 2 400 1,880 2 800 800 3 700 1,700 2 400 2,400
3 2 950 950 2 100 1,100 - - 1,880 1 200 1,000 2 1,000 2,700 - - 2,400
4 - - 950 - - 1,100 - - 1,880 1 2,000 3,000 - - 2,700 - - 2,400
5 - - 950 3 1,430 2,530 - - 1,880 - - 3,000 3 2,510 5,210 10 5,870 8,270
6 2 1,090 2,040 - - 2,530 - - 1,880 2 1,050 3,850 - - 5,210 2 750 9,020
7 - - 2,040 - - 2,530 - - 1,880 - - 3,850 2 680 5,890 1 250 9,270
8 - - 2,040 - - 2,530 - - 1,880 - - 3,850 1 3,000 8,890 - - 9,270
9 - - 2,040 - - 2,530 - - 1,880 - - 3,850 - - 8,890 1 460 9,730
10 - - 2,040 - - 2,530 - - 1,880 - - 3,850 - - 8,890 - - 9,730
11 - - 2,040 - - 2,530 - - 1,880 2 840 4,690 - - 8,890 2 500 10,230
12 2 1,000 3,040 - - 2,530 - - 1,880 - - 4,690 - - 8,890 10 5,030 14,260
avILviay -
ToTITX TOTA—L
£ SROER | SOBROER | MESR®R 2ROBN | BOROEE | MBS
# # L) # # BAMA
2015 152 24 158,000 3 1 1,000
2016 4 0 4,000 1 1 500
CxE®m)
2015. 6 26 2 30,000 - - - O ABABSAEFRETAN - EROTHNET,
7 33 5 40,000 - - - O EBABHY. BEEaELERUEBRIERBER THIER-ER> THDFT.
8 1 1 2,000 - - - O it HAAERRY BBEICOHAGRET -0 - 3IBERHET. BAENTERSETOHE. FHULFTTEBRZE0,
9 20 4 14,000 - - - O AHiEHT — S DBBOERIECDONTE, FREMLTLETH, YHELUZEROFBECH L. —YOBEEEVEEA.
10 20 5 20,000 - - -
11 29 4 26,000 - - - (BratEs]
12 23 3 26,000 3 1 1,000 () BAIESOUT U IHIE OTCT U \F+ TEHIIL—T
2016. 1 4 0 4,000 1 1 500 BEE : 03-3665-1405
e-mail : otc@jscc.co.jp
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