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At ATV REF DU MR —LEE
%A EBHEEAN | GRAESE | BBAERS | GRAEAN [ AEAHSE | BBAERS | GEAHEAR | RBAHEEE | BBEEES
# B850 B85H # B B850 # B850 B850
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 261 267,530 1,319,055 140 212,370 1,264,095 121 55,160 54,960
7 13 17,000 969,675 13 17,000 969,675
8 11 14,000 981,675 11 14,000 981,675
9 20 23,000 1,002,675 20 23,000 1,002,675
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
<AVTYIR>
iTraxx Japan® 1) —X23 iTraxx Japanis 1) — X22 iTraxx Japan®s 1) —X21 iTraxx Japanis |) —X20 iTraxx Japan® 1) —X19 iTraxx Japan®s |) —X18
%A mBEEENY | ABAESE | BBAEEE | REABNYK | HBAESE | RBEEEE | MBEABEAY | ABEESE | REEERS | MABAENYN | RBEESE | ABAERE | RBEEKYN | HBEEESE | HBEAHEEE | MBAENY | ABAESE | RBEEES
# =Vls] B5HA # =Vils) =Vils] # =Vils] B5HA # B5HA =Vils] # =Vls] B55HA # B5H =Vl
2011 - - -
2012 47 52,000 52,000
2013 54 94,000 93,000 132 204,000 201,000 86 124,070 175,070
2014 79 103,000 99,000 146 211,500 202,500 74 108,000 188,000 5 8,500 209,500 4 6,000 181,070
2015 85 124,000 113,000 45 76,000 159,000 3 4,000 206,500 - - 188,000 1 1,000 210,500 1 2,000 183,070
7 11 15,000 111,500 1 1,000 188,000 - - 209,500 - - 181,070
8 11 14,000 123,500 - - 188,000 - - 209,500 - - 181,070
9 20 23,000 144,500 - - 188,000 - - 209,500 - - 181,070
10 28 46,000 46,000 33 55,000 198,500 - - 188,000 - - 209,500 - - 181,070
11 21 25,000 71,000 2 3,000 201,500 - - 188,000 - - 209,500 - - 181,070
12 30 32,000 99,000 1 1,000 202,500 - - 188,000 - - 209,500 - - 181,070
2015.1 11 13,000 104,000 2 2,000 204,500 - - 188,000 - - 209,500 - - 181,070
2 7 9,000 108,000 - - 204,500 - - 188,000 - - 209,500 - - 181,070
3 7 26,000 26,000 12 32,000 137,000 1 2,000 206,500 - - 188,000 - - 209,500 1 2,000 183,070
4 18 26,000 51,000 13 20,000 157,000 - - 206,500 - - 188,000 1 1,000 210,500 - - 183,070
5 12 12,000 57,000 1 1,000 158,000 - - 206,500 - - 188,000 - - 210,500 - - 183,070
6 12 15,000 72,000 1 1,000 159,000 - - 206,500 - - 188,000 - - 210,500 - - 183,070
7 36 45,000 113,000 - - 159,000 - - 206,500 - - 188,000 - - 210,500 - - 183,070
iTraxx Japan® 1) —X17 iTraxx Japan, 1) —X16 iTraxx Japan> 1) —X15 iTraxx Japan, 1) —X14 -
#A EHAEEE | BBAESE | GRAERS | BHEAIEAY | BHAELE | BXAEES | BXABMHE | BXAEE | BXAEES | BHAE4N | BHAESE | BBAEERS | BBAENE | BBAESE | EBAERS
# B850 B5A # B5A B850 # B850 B5A # B5A B850 # B850 B5A
2011 - - - 28 34,000 34,000 56 63,000 63,000 2 7,000 7,000
2012 60 63,000 58,000 16 17,200 51,000 - - 63,000 1 3,000 10,000
2013 20 35,400 93,400 6 8,000 59,000 1 19,234 82,234 3 9,721 19,721
2014 4 3,800 97,200 1 1,000 60,000 - - 82,234 2 7,500 27,221
2015 2 3,000 84,200 1 1,000 39,000 1 370 52,604 1 1,000 28,221
7 1 1,000 95,400 - - 59,000 - - 82,234 - - 20,221
8 - - 95,400 - - 59,000 - - 82,234 - - 20,221
9 - - 95,400 - - 59,000 - - 82,234 - - 20,221
10 2 1,800 97,200 - - 59,000 - - 82,234 - - 20,221
11 - - 97,200 - - 59,000 - - 82,234 - - 20,221
12 - - 97,200 1 1,000 60,000 - - 82,234 1 7,000 27,221
2015.1 - - 97,200 - - 60,000 - - 82,234 - - 27,221
2 - - 97,200 - - 60,000 - - 82,234 - - 27,221
3 - - 97,200 - - 60,000 - - 82,234 - - 27,221
4 2 3,000 100,200 1 1,000 61,000 1 370 82,604 1 1,000 28,221
5 - - 100,200 - - 61,000 - - 82,604 - - 28,221
6 - - 100,200 - - 61,000 - - 52,604 - - 28,221
7 - - 84,200 - - 39,000 - - 52,604 - - 28,221




(BF) BHEDR ) —X

iTraxx Japan> 1) —X13 iTraxx Japan, 1) —X12 iTraxx Japan® 1) —X11 iTraxx Japan®, 1) — X10 iTraxx Japan®, 1) — X9 iTraxx Japan> 1) — X8
*R| Gpapnn | AhAEsE | GhREAE | GhAERE | BhAEsE | RHADAES | RHAEARE | RhANLE | RAANES | RRAERE | GhRELE | GhAEAS | BhAERY | RhARLZE | RHAPEE | RRANAE | RAANSE | RBAEES
= EEMA Epds [ Epds Epas] = Epas] R # s EEMA = Epas] R # Epds Epas]
2011 B B B B B 6 13,031 13,031 1 1,500 1,500 2 2,000 2,000 B B
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 EHEREGY | BEBAESE | BHAERS | EBAERY | EBAESE | BBAERE | BBAEAY | EEAESE | BEAERS | AEAEAE | EEAESE | ABAEES | EEAEAYR | BBAIESE | BBRERS | BBAEHY | BERESE | BBRERS
= EEMA Epds [ Epds Epas] = Epas] P # s EEMA = Epas] R # Epds Epas]
2011 B B 1 8,150
2012 - - - - -
2013 - - - - - -
2014 - - - -
2015 - - -
LOVTNAR—=L>
BELTE JFER—ILTA2T X AT =HeE EMm=3# BAAR
%A EHEREGY | BEBAESE | BHAERS | EBAERY | EBAESE | BBAERE | BEAEAYR | EEAESE | BBEAERS | AEAEAE | EEAESE | ABAEES | EEAEAYR | BBAIESE | BBRERS | BHAEAY | BERESE | BBRERS
= Epas] Epds [ Epds Epas] = Epas] P # s EEMA = Epas] R # Epds Epas]
2014 B B B B B B B B B B B B B B B B B B
2015 13 10,200 10,200 7 5,370 5,370 2,300 2,300 14 4,350 4,350 16 4,750 4,750 10 2,530 2,530
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 3,240 4,100 1 250 2,530
7 1 700 10,200 - - 5,370 - - 2,300 1 500 4,350 650 4,750 - - 2,530
FAEMKEE BEAH=E EFR—IATIVTR I"FI=wy v=— L ¥:2
*R GEeprn | RhAEen | RoAUAG | RPEERY | RAAF:E | ROAPES | BREAERE | RhAPsn | RGAUAG | RPERRY | RAAP:E | RBAPES | BGEAERS | Rhhbsn | RoATAG | ROAERY | RAAR:E | RBARES
# bz H5H # 5 bzl # bz 5 # 5 bzl # bz EH5H # 5 bzl
2014 - - - - - - - - - - - - - - - - - -
2015 4 2,040 2,040 9 2,530 2,530 6 1,880 1,880 6 4,050 3,850 12 5,890 5,890 19 9,270 9,270
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
avILyia &4
%5 2RHOER BRI ]
# # B5A
2015 60 8 72,000
[Gza=xar)) [BEEE%]
2015. 6 26 2 30,000 O BEHEBEEBEFBRETAN-—REROTEDET, () BASESOU 7Y O OTCT UNT« TEEIIL—T
7 33 5 40,000 O EHaEMY. EFeBEERVERRIERSRIETHEN-XEROTHENEY. &5 03-3665-1405
8 1 1 2,000 O H(d, HFEARY 3BECOFRFET YDA - 5IAZRHFY. BABNTERSEZITOHG, PHULEFTIEHRILE, e-mail : otc@jscc.co.jp
O AT — S DBMDEFEIECDONTE. AEEHMUTVEIH, HHELUXBEROFAECH L. —tI0EFZENEEA.




