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<Aft>
&t AUTFuoRET SUT VAL
&R EHEBEY EHAEEE EHEEER
# BhH #
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 413 473,030 1,477,555 272 405,370 1,412,095 141 67,660 65,460
10 63 102,800 1,104,475 63 102,800 1,104,475
11 23 28,000 1,132,475 23 28,000 1,132,475
12 33 41,000 1,169,475 33 41,000 1,169,475 0 0 0
2015. 1 30 24,190 1,185,665 13 15,000 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 11 6,000 65,460
<AVTFTIIR>
iTraxx Japan®/ 1) —X24 iTraxx Japani 1) —X23 iTraxx Japani, 1) —X22 iTraxx Japans 1) —X21 iTraxx Japan®, 1) —X20 iTraxx Japans 1) —X19
%A EHABNY | BHAESE | BHAERE | BHAENY | BHAIESY | BHAERE | BHAEAY | BEXAESY | BEAERS | BEXAIENHY | BEAESE | BEAIERS | BRAEHYR | BBGESE | BEAIEES | BEQENY | BEAESE | BHEREES
# BAHA BHHA # BHHA BAHA # =Pl BAHHA # BAHHA =Pl # =Pl BEHA # BhEHA =Pl
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 48 77,000 77,000 169 240,000 214,000 45 76,000 151,000 3 4,000 194,500 - - 178,000 1 1,000 210,500
10! 28 46,000 46,000 33 55,000 198,500 - - 188,000 - - 209,500
11 21 25,000 71,000 2 3,000 201,500 - - 188,000 - - 209,500
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
iTraxx Japan®, 1) —X18 iTraxx Japan 1) —X17 iTraxx Japan®s 1) —X16 iTraxx Japani 1) —X15 iTraxx Japan®, 1) —X14
%A EHABNY | BHAESE | BHAERE | BHABNY | BHAESYE | BHAERS | BHAEAY | BXAESY | BHAERS | BEXAEAN | BEAESE | BBAIERERS | BHAENHY | BBGIESE | BBREES
# BAHA BEHA # BEHA BAHA # =Pl BAHHA # BAHHA =Pl # =Pl BEH
2011 - - - - - - 28 34,000 34,000 56 63,000 63,000 2 7,000 7,000
2012 47 52,000 52,000 60 63,000 58,000 16 17,200 51,000 - - 63,000 1 3,000 10,000
2013 86 124,070 175,070 20 35,400 93,400 6 8,000 59,000 1 19,234 82,234 3 9,721 19,721
2014 4 6,000 181,070 4 3,800 97,200 1 1,000 60,000 - - 82,234 2 7,500 27,221
2015 1 2,000 183,070 2 3,000 84,200 1 1,000 39,000 1 370 52,604 1 1,000 28,221
10! - - 181,070 2 1,800 97,200 - - 59,000 - - 82,234 - - 20,221
11 - - 181,070 - - 97,200 - - 59,000 - - 82,234 - - 20,221
12| - - 181,070 - - 97,200 1 1,000 60,000 - - 82,234 1 7,000 27,221
2015. 1 - - 181,070 - - 97,200 - - 60,000 - - 82,234 - - 27,221
2 - - 181,070 - - 97,200 - - 60,000 - - 82,234 - - 27,221
3 1 2,000 183,070 - - 97,200 - - 60,000 - - 82,234 - - 27,221
4 - - 183,070 2 3,000 100,200 1 1,000 61,000 1 370 82,604 1 1,000 28,221
5 - - 183,070 - - 100,200 - - 61,000 - - 82,604 - - 28,221
6 - - 183,070 - - 100,200 - - 61,000 - - 52,604 - - 28,221
7 - - 183,070 - - 84,200 - - 39,000 - - 52,604 - - 28,221
8 - - 183,070 - - 84,200 - - 39,000 - - 52,604 - - 28,221
9 - - 183,070 - - 84,200 - - 39,000 - - 52,604 - - 28,221
10! - - 183,070 - - 84,200 - - 39,000 - - 52,604 - - 28,221




(&) E#EdA2)—X

iTraxx Japans/ 1) —X13 iTraxx Japan® |) —X12 iTraxx Japan®/ 1) —X11 iTraxx Japan® !) —X10 iTraxx Japanis ) —X9 iTraxx Japan® !) —X8
#A HHAEAY | ABAESE | ABAERS | ABEAEAY | ABAIESE | ABAERS | ABAEAYN | HEAIESE | AEAEES | MBEGEHY | BEAIESE | MBEGIEERS | MBAEAY | BEGIESE | BBERIEES | BEAEAYK | BBA1E4E | BBEAEES
# B5H B5H # I=Vils] B5H # B5H B5HA # I=Vils] B5H # B5H I=Vils] # B5H B5H
2011 - - - - 6 13,031 13,031 1 1,500 1,500 2 2,000 2,000 -
2012 1 5,000 5,000 - - - 13,031 - - 1,500 - 2,000 -
2013 1 2,000 7,000 - 1 1,000 14,031 - - - - -
2014 1 15,750 22,750 - - - - - - - -
2015 - - - - - - - - - -
iTraxx Japan®/ 1) —X7 iTraxx Japani/')—X6 - - - -
%A EHABNY | BHAESE | BHAERE | BHAENY | BHAIESY | BHAERE | BHAEAY | BEXAESY | BEAERS | BEHAENHY | BXAESE | BEAIERS | BRAEHYR | BBGIESE | BERIEES | BHQENHY | BEAESE | BHEREES
# BAHA BHHA # BHHA BAHA # BAHA BAHHA # BAHHA =Pl # =Pl BEHA # BhEHA =Pl
2011 B B 1 8,150
2012 - - - -
2013 - - -
2014 - - -
2015 - - -
LIV TNR—L>
BELE JFER—LT AT R BT ZHEE A= BALR
%A EHABNY | BHAESE | BHAERE | BHAENY | BHAIESY | BHAERE | BHAEAY | EXAIESY | BEAERS | BEXAIENHY | BXAESE | BEAIERS | BBAEHY | BBGESE | BBEAEES | BHQENY | BEAESE | BHREES
# BAHA BHHA # BHHA BAHA # =Pl BAHHA # BAHHA =Pl # =Pl BEHA # BhEHA =Pl
2014 - - - - - - - - - - - - - - - - - g
2015 13 10,200 10,200 10! 9,010 9,010 7 2,800 2,800 17! 5,530 4,530 21 6,560 5,560 15! 4,440 4,440
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
FEBKES BEEAHE EFR—LTIUTR R"FU=vy v=— rE
%A EHABNY | BHAESE | BHAERE | BHAENY | BHAIESYE | BHAERE | BHAEAY | EXAIESYE | BEAERS | BHAIENHY | BXAESE | BEAIERS | BHAEHYR | BBGIESE | BBEAEES | BEQENY | BEAESE | BHEREES
# BAHA BHHA # BHHA BAHA # =Pl BAHHA # BAHHA =Pl # =Pl BEHA # BhEHA =Pl
2014 - - - - - - - - - - - - - - - - - -
2015 4 2,040 2,040 9 2,530 2,530 6 1,880 1,880 6 4,050 3,850 13 8,890 8,890 20 9,730 9,730
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
av Ly as .
%8 LREHEHR EY o lad Bl &%
“ #* B5A
2015 129 21 132,000
2015. 6| 26 2 30,000 GzE=E 1) [(BrRIEEE]
7 33 5 40,000 O EBEBEEREERETAIN-R RO THEOET, (¥K) BASESD VT O OTCT UI\F+ BEIIL—T
8 1 1 2,000 O EFaEMY, EFSBSERMEBSIERBSEETHER-XEROTHENET, @i : 03-3665-1405
9 20 4 14,000) O Hitd, EFAEARYS HBEICOHIAFET—H DA - 5IAZRHET. BABNTERSEITORS. FTOHUHFTTITEEIZEL e-mail : otc@jscc.co.jp
10| 20| 5 20,000 O AFEHT— Y DIFEROERECDNTE, BREHLTVETH, HHFUZIEROFAE ML, —tIoEEZEVERA.
11! 29 4 26,000




