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MEAEEN-28E 201742A3BEH
<Aatt>
&t 12 FvORER SUYNE—LER
A HEAEFY | NHALEE | NBADAS | GHAERY | AEAESE | GHADAS | NGARNAY | RHAEEE | REAERE
#* BAHA BAHA BAEA BAEA BAA BAA
2013 304 497 425 744,456 304 497425 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 408 492,760| 1,000,010 290 435,800 876,320 118| 56,960, 123,690
2017 52 40,800 1,040,810 20, 27,000 903,320 32 13,800 137,490
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 73,0000 1,464,504 30, 69,000 1,372,374 7 4,000 92,130)
2016.4 36 41,2000 1,392,704 30, 39,000 1,298,374 6 2,200 94,330)
2016. 5, 10 11,000 1,231,464 10 11,000( 1,137,374 0 0 94,090)
2016.6 40 65,750 1,053,930 30, 62,000 959,270 10 3,750 94,660)
2016.7 47 46,300 1,097,730 38, 43,0000 1,001,270 9 3,300 96,460)
2016.8 20 14,500 1,022,420 10 11,000 924,770 10 3,500 97,650)
2016.9 25, 52,550 1,074,470 22, 51,550 976,320 3 1,000 98,150)
2016.10 57 70,900 1,025,690 39 56,000 915,320 18 14,900 110,370
2016.11 32 25,060 1,049,500 16 19,250 933,570 16 5,810 115,930
2016.12 32 27,160, 1,000,010 12 17,000 876,320 20, 10,160 123,690
2017.1 52 40,800 1,040,810 20, 27,000 903,320 32 13,800 137,490
<AUTIIR>
iTraxx Japan® 1) —X26 iTraxx Japan< 1) —X25 iTraxx Japans 1) —X24 iTraxx Japans 1) —X23 iTraxx Japan® 1) —X22 iTraxx Japan/ 1) —X21
A EERERE | ERAPEE | RAADAS | REAREY | GEARSH | GPAEAE | RRAPRE | RAADER | REARAS | REARFE | GHAESH | RRAPAS | RAADAY | REARSE | REARES | GEABRE | RRAESH | RBADAS
# =Pl ] =Pl] # =Pl ] =P1] # =Pl =p1] # =p1s] =Pl ] # =pl] =p1] # =p1s] =Pl ]
2013
2014 79 103,000 99,000 146 211,500 202,500
2015 75 108,000 94,000 170 241,000 197,000 48 79,000 145,000 3 4,000 191,000
2016 43 63,250 48,000 146 199,000 91,000 87, 130,500 102,000 8 17,500 104,500 1 1,000 72,000 1 6,750 103,750
2017 19 26,000 74,000, 1,000 92,000, - - 102,000 - - 104,500 - - 72,000, - - 103,750
2016. 1 19 19,000 109,000 - - 197,000 - - 145,000 - - 191,000
2016. 2 32 35,000 144,000 - - 197,000 - - 145,000 - - 191,000
2016.3 5 22,000 22,000 22 42,500 186,500 3 4,500 161,500 - - 100,000 - - 191,000
2016.4 27 32,000 49,000 3 7,000 110,500 - - 148,500 - - 88,000 - - 191,000
2016. 5, 10 11,000 57,000 - - 109,500 - - 131,500 - - 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 4,000 132,000 1 1,000 116,000 1 1,000 72,000 - - 135,000
2016.8 - - - 10 11,000 99,000 - - 119,000 - - 104,500 - - 72,000 - - 115,000
2016.9 6 12,000 12,000 14 22,000 121,000 - - 119,000 - - 104,500 - - 72,000, 1 6,750 121,750
2016.10 16 24,000 27,000 20, 29,000 91,000 2 2,000 105,000 1,000 105,500 - - 72,000 - - 103,750
2016.11 13 16,250 42,250 3 3,000 94,000 - - 105,000 - - 105,500 - - 72,000, - - 103,750
2016.12 8 11,000 48,000 4 6,000 91,000 - - 102,000 - - 104,500 - - 72,000 - - 103,750
2017.1 19 26,000 74,000, 1 1,000 92,000, - - 102,000 - - 104,500 - - 72,000, - - 103,750
iTraxx Japan< 1) —X20 iTraxx Japan 1) —X19 iTraxx Japans 1) —X18 iTraxx Japans 1) —X17 -
A EpRERE | RBAESE | RBAEAS | RHARFY | RHAESE | READAE MW BHEABAN | ABARSE | AHARES | BBRABAN | RHANSE | ABALRES
# =Pls] =Pls] # =P1] =Pl] # =P1] =Pl] # =Pls] =pls] # =pl] =p1s]
2013 54 94,000 93,000 132 204,000 201,000 86, 124,070 175,070 20, 35,400 93,400)
2014 74 108,000 188,000 5 8,500 209,500 4 6,000 181,070 4 3,800 97,200
2015 - - 178,000 1 1,000 188,500 3 4,000 170,070 3 4,000 83,200
2016 - - 77,000 1 10,800 109,800 - - 111,070 - - 57,200
2017 - - 77,000 - - 109,800 - - 111,070 - - 57,200
2016. 1 - - 178,000 - - 188,500 - - 170,070 - - 83,200
2016. 2 - - 178,000 - - 188,500 - - 170,070 - - 83,200
2016.3 - - 178,000 - - 188,500 - - 170,070 - - 83,200
2016.4 - - 178,000 - - 188,500 - - 170,070 - - 83,200
2016. 5, - - 108,000 - - 171,500 - - 163,070 - - 75,200
2016.6 - - 95,000 - - 106,000 - - 115,070 - - 75,200
2016.7 - - 95,000 - - 106,000 - - 115,070 - - 75,200
2016.8 - - 95,000 - - 101,000 - - 113,070 - - 67,200
2016.9 - - 95,000 1 10,800 111,800 - - 113,070 - - 67,200
2016.10 - - 95,000 - - 111,800 - - 113,070 - - 57,200
2016.11 - - 95,000 - - 111,800 - - 113,070 - - 57,200
2016.12 - - 77,000 - - 109,800 - - 111,070 - - 57,200
2017.1 - - 77,000 - - 109,800 - - 111,070 - - 57,200




(B%) EPELA>)—X

iTraxx Japan®/ 1) —X16 iTraxx Japan®/ 1) —X15 iTraxx Japan® 1) —X14 iTraxx Japan®/ 1) —X13 iTraxx Japan® 1) —X12 iTraxx Japan® 1) —X11
#A EHEAEEY | BEAERE | BEREES | BEREEY | BEAERE | BREREES | BEREEY | BEAESE | BEREES | BERERY | BERERE | BREAEES | BERERY | BERERE ‘EEABEY | BERERE | BEREES
# BEA BAA # BEA BEA [ B5EA B5A [ B5A B5EA [ B5A [ B5A B5A
2013 6 8,000 59,000 1 19,234 82,234] 3| 9,721 19,721 1 2,000 7,000 - - - 1 1,000 14,031
2014 1 1,000 60,000 - - 82,234 2 7,500 27,221 1 15,750 22,750 - - - - - -
2015 1 1,000 37,000 1 370 51,604 1 1,000 - - - - - - - - - -
2016 2 6,000 - 1 1,000 - - - - - - - - - - - - -
2017 - - - - - - - - - - - - - - - - -
iTraxx Japan ') —X10 iTraxx Japani/!)—X9 iTraxx Japant 1) —X8 iTraxx Japant 1) — X7 iTraxx Japan 1) — X6 -
#A EEAEEY | BERERE | BEREES | BEREBAY | BERERE | BEREES | BEREEY | BERERE | BREREES | BEREEY | BERERE | REREES | BEREEY | BERESE | BREREES | BEREEY | BERESE | BEREES
«4 a5 a5 * B5A a5 #* a5 a5 * B5A a5 #* a5 a5 * a5 a5
2013 - - - - - - - - - - - - - - -
2014 - - - - - - - - - - - - - - -
2015 - - - - - - - - - - - - - - -
2016 - - - - - - - - - - - - - - -
2017 - - - - - - - - - - - - - - -
<YUITNR—L>
R =] JFER—LTAVT R WA Bt =3 BARE
#A EEAEEY | BERERE | BREREES | BEREBAY | BEAERE | BREREES | BEREEY | BERERE | BREREES | BEREEY | BERERE | BREREES | BEREEY | BERESE | BREREES | BEREEY | BERESE | BEREES
# BEA BEA # BEA B5A # B5A B5A [ B5A B5A [ B5A B5A [ B5A B5A
2014 - - - - - - - - - - - - - - - - - R
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 2 2,000 13,020 22 16,390 24,040 35 12,100 13,360 8| 3,220 7,650 25 7,430 11,780 13, 7,790 14,850
2017 - - 13,020 1 500 24,540 12 6,250 19,610 - - 7,650 2 500 12,280 3 2,500 17,350
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]
2016.10 - - 11,020 6 8,350 23,540 5 1,300 10,110 - - 7,650 3 1,000 9,280 - - 12,130]
2016.11 - - 11,020 1 250 23,790 7 2,750 12,610 - - 7,650 6 1,500 10,780 2 1,310 13,440
2016.12 2 2,000 13,020 1 500 24,040 5 2,000 13,360 - - 7,650 5 1,500 11,780 2 1,410 14,850]
2017.1 - - 13,020 1 500 24,540 12 6,250 19,610 - - 7,650 2 500 12,280 3 2,500 17,350]
HB%ER BEE#H®E EFR—ATFAVTR K’Fv=vy V== rE
#A EEAEEY | RERESE | REAERS | REAEAY | RERESE | RERERS | REAERY | RERESE | REAERS | REAERY | RERESE | RERERS | REAEEY | RERESE | RERERS | REAERY | RERESE | RERERS
# =Pl ] =Pl] # =Pl ] =P1] # =Pl =p1] # =p1s] =Pl ] # =pl] =p1] # =p1s] =Pl ]
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 3,500 6,540 - - 2,130 3 2,000 3,380 - - 4,690 1 500 7,790 6 2,030 14,460
2017 1 500 7,040 - - 2,130 1 500 3,880 - - 4,690 - - 7,790 12 3,050 17,510
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
2016.10 2 3,000 6,040 - - 2,530 1 1,000 2,880 - - 4,690 - - 7,290 1 250 13,210
2016.11 - - 6,040 - - 2,530 - - 2,880 - - 4,690 - - 7,290 - - 13,210
2016.12 1 500 6,540 - - 2,130 1 500 3,380 - - 4,690 1 500 7,790 2 1,250 14,460
2017.1 1 500 7,040 - - 2,130 1 500 3,880 - - 4,690 - - 7,790 12 3,050 17,510
avrLyi gy .
AVTIIR UG NI L
#8 SRHEY AR HlmEE SRHIR AR HlmEE
# # =l # # =ls)
2015 152 24 158,000 3 1 1,000
2016 518.5 40.5 743,250 37.5 14.5 10,910
2017 - - - - - -
2016. 1 4 4,000 1 1 500
2016.2
2016.3 65 4 85,000
2016.4 92.5 8 107,000 CEEsE]
2016.5 79 6 116,000 0.5 0.5 240 O MBEEREIBETAR-RERO>THOET,
2016.6 120.5] 7 187,500 7 35 3,180 O EBEBfY. FHERIESERUEBRIEERER TMEN-AEROTHOET,
2016.7 O %itt(d, WAZARY BIBECOHAMET — S DA - 5IAERHFY. BABNTERFZTOBE, FOLUMFTITEMEZSL),
2016.8 48.5 55 86,500 85 4 2,310 O A#istT —HDBROERECONTIE, FREMUTVE I, HHHFUBIEROFAE CH L, —tIOBEEZANFEA.
2016.9
2016.10 83 6 117,000 " 3 2,680 [BrEEE]
2016.11 (BR) BAGESFO V7> D 0TCT )T+ TERIIL—T
2016.12 26 4 40,250 9.5 2.5 2,000 % : 03-3665-1405
2017.1 - - - - - - e-mail : otc@jscc.co.jp




