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ait AUFIOAEH YUY LR LET
A EpAEFE | AEAESE | RHAUAS | RAADRY | REANGE | AEADAS | REARKY | AHAESH | RHAEAS
# BAA BAA BAA B75A B5A
2013 304] 497,425  744.456| 304 497425] 744,456
2014 316| 465050 1,169,475 316| 465050 1,169,475
2015 489 528720 1,416,164 306| 443370 1,335,374 183 85,350 80,790
2016 408| 492760/ 1,000,010 290| 435800 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 35,0000 1,388,374 10 3,800 88,130
2016.3 a7 73,000 1,464,504 30 69,000 1,372,374 7 4,000 92,130
2016.4 36 41,200 1,392,704 30 39,000/ 1,298,374 6 2,200 94,330
2016.5 10 11,000 1,231,464 10 11,0000 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 43,000 1,001,270 9 3,300 96,460
2016.8 20 14,500( 1,022,420 10 11,0000 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) 17,0000 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
<AVTIIR>
iTraxx Japan® 1) —X26 iTraxx Japan® 1) —X25 iTraxx Japan< 1) —X24 iTraxx Japan® 1) —X23 iTraxx Japan® 1) —X22 iTraxx Japan/ 1) —X21
FA| mpaERn | BpAEse | BHAEES | BHAEAN | BRARSH | BRARES | BHARAN | BRARSH | BRARES | BHARAN | BRARSH | BRARES | BHARAN | BRARSE | BRARES | BRARAN | BRARSH | BRARES
# B5H B5H # B5H B5H # B5H B5H # B5H B5H # B5H B5H # B5H B5H
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 - a 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 1,000 105,500 - - 72,000 - - 108,750
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 Japan< 1) —X18 iTraxx Japan 1) —X17 -
A EpAEEE | GpAESH | RBAEAS | GUABRYG | GHAEES | BRADAS MW EEAERS | ARANSE | GHAEAS | RHABAY | BHANSS | ARABAS
# BAA BHA # BAA BAA # BAA BHA # BAA BAA # BAA BAA
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 8500 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




(BH)BMEDA =2 )—X

iTraxx Japan 1) — X 16 iTraxx Japan 1) — X 15 iTraxx Japan 1) — X 14 iTraxx Japan® 1) —X13 iTraxx Japan® 1) —X12 iTraxx Japan® 1) —X11
#A EEAEEY | RERESE | RERERS | RERERY | RERESE | REAERS | REAERY | RERESE | REAERS | REAEEY | RERESE | REAERS | REAERY | RERESE | RERERS | REAEEY | RERESE | RERERS
# =P1s] =p1s] # =pls] =pls] # =p1s] =P1s] # =pls] =p1s] # =p1s] =p1s] # =p1s] =p1]
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) R R R R R R R R R |
2016 2 6,000 R 1 1,000 R R R R R R R R R R R R |
2017 | R R R R R R | | | R R R R R | |
iTraxx Japan 1) —X10 iTraxx Japani/1J—X9 iTraxx Japan, 1) — X8 iTraxx Japans, 1) — X7 iTraxx Japan 1) — X6 -
#A EEAEREY | RERESE | REAERS | REREHY | RERESE | RERERS | REAERY | RERESE | REAERS | REAERY | RERESE | RERERS | REAERY | RERESE | RERERS | REAERY | RERESE | RERERS
# =Pl ] =P1] # =p1] =pl] # =P1] =p1] # =Pl ] =Pl ] # =p1s] =p1s] # =p1s] =p1s]
2013 ] ] ] ] ] ] ] ] ] ] ] ] ] ] ]
2014 R R R R R R R R R R R R R R R
2015 R R R R R R R R R R R R R R R
2016 R R R R R R R R R R R R R R R
2017 R R R R R R R R R R R R R R R
<YVINR—L>
=1 JFER—LTAUT R Edaks g =i A= BRI
A mpAEEE | REAESE | RHAEAS | GHADAL | GAAESS | MHAEAS | HHAERE | MAARSH | RPARAE | REAERE | GHAESH | GHADAS | GAADEE | HHARNSY | NHAEES | MAAREY | RPARSH | REAEAS
I3 =5A =5A 3 =5A =5A 3 =5A =5A 3 =5A =5A I3 =5A =5A 3 =5A =5A
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 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
HEBKES BEEHE EFHR—ATAVTR 1’8FV=vy v=— wE
#A EHEAEEY | BERERE EHERBEY | BERERE EHEABEY | BERERE EEABEY | BHERERE EEABEY | BERERE EHEABEY | BERERE
# BEA # BEA # BEA # B5A # B5A # B5A
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
D g .
AVTIIR DLz N
#8 LRAHY AR AR LR AR AR
[ [ B5A [ [ B5A
2015 152 24 158,000 3| 1 1,000
2016 518.5 40.5 743,250 37.5] 14.5 10,910
2017 26 3.5 30,000 21 5.5] 7,600
2016. 2
2016.3 65 4 85,000
2016.4 92.5 8| 107,000 CEEFHIE]
2016. 5 79 6 116,000 0.5 0.5] 240 O BEHBBEEFRETAN-REROTHEDET.
2016.6 120.5 7| 187,500 7| 3.5] 3,180 O f EEETN B BIEETHER-REROTHDET.
2016.7 O Yt HAZARY BEICOFFRT —H DA - 5IAZRHEY. BABNTERSZITOBE. FOIUFTITEEI LS.
2016.8 48.5 5.5] 86,500 8.5] 4 2,310 O AHETT — S OROERECDONTIE. FRZHLTVETH, HHELZIBROMAECH L. —OBEEFEENERA.
2016.9
2016.10 83 6 117,000 " 3| 2,680 [BrMEEE]
2016.11 (BR) BAEH VT U IHE OTCT )\« THEBEII—T
2016.12 26 4 40,250 9.5 25 2,000 B3 : 03-3665-1405
2017.1 - - - - - o e-mail : otc@jscc.co.jp
2017.2 26 3.5] 30,000 21 5.5] 7,600




