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ELS 1Ty AEH SUTNF—LER
*R GpanFE | GHAReE | GHARAS | FHARFA | RHAESE | GRADAS | RHARRE | GHARSH | RHABRS
#* BAHA BAHA #* BAHA BAHA #* BAA BAA
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 - - -
2015 489 528,720| 1,416,164 306 443370 1,335,374 183 85,350) 80,790|
2016 262 317,090 1,022,420 201 292,000 924,770 61 25,090 97,650)
2015.8 27 26,680 1,341,735 24 23,000 1,284,095 3 3,680) 57,640)
2015.9 39 40,820| 1,360,555 33 38,000 1,301,095 6 2,820 59,460|
2015.10) 86 138,000 1,477,555 75 132,000 1,412,095 11 6,000 65,460|
2015.11] 36 27,710| 1,476,265 18 20,000 1,403,095 18 7,710) 73,170|
2015.12] 40 27,980 1,416,164 16 18,000/ 1,335,374 24 9,980) 80,790)
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 35000 1,388,374 10 3,800) 88,130|
2016. 3 37 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 11,0000 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 11,000 924,770 10 3,500 97,650)
<LAVFIIR>
iTraxx Japan |) —X25 iTraxx Japany |) —X24 iTraxx Japany ') —X23 iTraxx Japan |) —X22 iTraxx Japany 1) —X21 iTraxx Japan ') —X20
A EpaERE | RBAESE | RPADAS | RHARFY | RHAELE | READAS | GUAEAY | APARGE | RHAERE | RHAERY | RHANSH | AUADAS | RHARRY | RHAELE | READAS | GHAEAY | RHARSE | RBAEEE
# H5A H5A # H5A =] # H5A &H5A # H5A &H5A # BHA BEA # BHA BHA
2012]
2013| 54 94,000 93,000
2014 79 103,000 99,000 146 211,500 202,500 74 108,000 188,000
2015 75 108,000 94,000 170) 241,000 197,000 48 79,000 145,000 4,000 191,000 - - 178,000
2016 105) 139,000 99,000 85 128,500 119,000 7 16,500 104,500 1 1,000 72,000 - - 115,000 - - 95,000
2015.8 24 23,000 135,000 - - 157,000 - - 206,500 - - 188,000
2015.9 - - - 33 38,000 166,000 - - 155,000 - - 194,500 - - 188,000
2015.10) 48 77,000 77,000 27 55,000 214,000 - - 151,000 - - 194,500 - - 178,000
2015.11] 16 18,000 93,000 - - 211,000 2 2,000 153,000 - - 194,500 - - 178,000
2015.12] 11 13,000 94,000 1 1,000 197,000 1 1,000 145,000 - - 191,000 - - 178,000
2016. 1 19 19,000 109,000 - - 197,000 - - 145,000 - - 191,000 - - 178,000
2016. 2 32 35,000 144,000 - - 197,000 - - 145,000 - - 191,000 - - 178,000
2016. 3 5 22,000 22,000 22 42,500 186,500 3 4,500 161,500 - - 100,000 - - 191,000 - - 178,000
2016. 4 27 32,000 49,000 3 7,000 110,500 - - 148,500 - - 88,000 - - 191,000 - - 178,000
2016. 5 10 11,000 57,000 - - 109,500 - - 131,500 - - 71,000 - - 159,000 - - 108,000
2016. 6 19 26,000 76,000 7 21,000 128,000 3 11,000 115,000 - - 71,000 - - 135,000 - - 95,000
2016.7 34 37,000 112,000 2 4,000 132,000 1 1,000 116,000 1 1,000 72,000 - - 135,000 - - 95,000
2016. 8 10 11,000 99,000 - - 119,000 - - 104,500 - - 72,000 - - 115,000 - - 95,000
iTraxx Japany ') —X19 iTraxx Japan> ') —X18 iTraxx Japany 1) —X17 iTraxx Japany ') —X16 -
A EpRERE | RBAESE | RHADAS | RHARRY | RHAESE | RGADAS | RHAEAY | APARGE | RHAERE | RHAERY | RHANSH | RUADAS | RHARRY | RHAELE | READASR
# BAA BAA # BAA BAA # BAA BAA # BHA BAA # E5A E5A
2012] 47 52,000 52,000 60 63,000] 58,000 16 17,200 51,000]
2013| 132 204,000 201,000 86 124,070 175,070 20 35,400 93,400] 6 8,000 59,000
2014 5 8,500 209,500 4 6,000 181,070 4 3,800) 97,200 1 1,000 60,000
2015 1 1,000 188,500 3 4,000 170,070 3 4,000 83,200 1 1,000 37,000
2016 - - 101,000 - - 113,070 - - 67,200 2 6,000 39,000
2015. 8 - - 210,500 - - 183,070 - - 84,200 - - 39,000
2015.9 - - 210,500 - - 183,070 - - 84,200 - - 39,000
2015.10) - - 210,500 - - 183,070 - - 84,200 - - 39,000
2015.11] - - 192,500 - - 177,070 - - 84,200 - - 39,000
2015.12] - - 188,500 2 2,000 170,070 1 1,000 83,200 - - 37,000
2016. 1 - - 188,500 - - 170,070 - - 83,200 1 2,000 39,000
2016. 2 - - 188,500 - - 170,070 - - 83,200 - - 39,000
2016. 3 - - 188,500 - - 170,070 - - 83,200 - - 39,000
2016. 4 - - 188,500 - - 170,070 - - 83,200 - - 39,000
2016. 5 - - 171,500 - - 163,070 - - 75,200 - - 39,000
2016. 6 - - 106,000 - - 115,070 - - 75,200 1 4,000 43,000
2016.7 - - 106,000 - - 115,070 - - 75,200 - - 43,000
2016. 8 - - 101,000 - - 113,070 - - 67,200 - - 39,000




(B%) EPEDAf>)—X

iTraxx Japan 1) —X15 iTraxx Japani ) — X14 iTraxx Japant ) —X13 iTraxx Japani 1) —X12 iTraxx Japani 1) —X11 iTraxx Japan 1) —X10
#A EHEREEY | BERERE EHEAEEY | BERERE EHEAEEY | BERERE EHEABEY | BERERE EHEAEEY | BERERE EHEAEEY | BERERE
# BEA # BEA # BEA # BEA # BEA # B5A
2012 - - 63,000 1 3,000 10,000 1 5,000 5,000 - - - - - 13,031 - -
2013 1 19,234 82,234 3 9,721 19,721 1 2,000 7,000 - - - 1 1,000 14,031 - - -
2014 - - 82,234 2 7,500 27,221 1 15,750 22,750 - - - - - - - - -
2015 1 370 51,604 1 1,000 - - - - - - - - - - - - -
2016 1 1,000 - - - - - - - - - - - - - - - -
iTraxx Japan ) — X9 iTraxx Japani/|J— X8 iTraxx Japan> ) — X7 iTraxx Japani 1) — X6 - -
*A| GEaERE | GhAPen | RoADAS | REARKY | GEARLE | GHADAE | GAADRG | REANSE | REARAS | GEARKE | RHABLE | GAADAS | REANAY | REARSE | GEARES | GHAERE | GAADAR | REAEAS |
# BEA BEA # B5A B5A # B5A B5A # B5A B5A # B5EA B5A # B5A B5A
2012 - - 2,000 - - - - - - - - -
2013 - - - - - - - - - - - -
2014 - - - - - - - - - - - -
2015 - - - - - - - - - - - -
2016 - - - - - - - - - - - -
<YUTNFR—L>
Bt JFER—LTAVT R W WA =HeE =3 BARARE
*A| GEaERE | GEAPen | RoADAS | REARKY | GEARLE | RHADAE | GAADRG | REANSE | REARES | GEARKE | RHAPSE | GAADAS | REAEAY | REARSE | GUARES | GEAERY | GAADAR | REAEAS |
# BEA BEA # B5A B5A # B5A B5A # B5A B5A # B5EA B5A # B5A B5A
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 - - 11,020 14 7,290 16,690 18 6,050 9,560 8 3,220 7,650 9 2,930 8,210 9 5,070 12,630
2015. 8, - - 10,200 - - 5,370 - - 2,300 2 680 4,030 - - 4,750 - - 2,530
2015. 9 - - 10,200 - - 5,370 - - 2,300 1 500 4,530 2 500 4,250 2 1,360 3,890
2015.10| - - 10,200 3 3,640 9,010 2 500 2,800 - - 4,530 3 1,310 5,560 3 550 4,440
2015.11] 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
2015.12] - - 11,020 4 1,500 10,150 1 200 4,000 2 1,000 5,830 3 750 6,310 2 500 8,190
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
HEBKES BEEHE EFR—AFATR 1’"FV=vy v=— wE
A EEaERE | EEAESE | | EBREkES | BHABeE | | EBREkES | BBABSE | | EBREkES | BHABSE | [ EBREkES | BBABeE | | EERAEkES | BBAReH | EHABES |
# BEA BEA # B5A B5A # B5A B5A # B5A B5A # B5EA 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 - - 3,040 - - 2,530 - - 1,380 - - 4,690 - - 7,290 3 530 12,960
2015. 8, - - 2,040 - - 2,530 - - 1,880 - - 3,850 1 3,000 8,890 - - 9,270
2015. 9 - - 2,040 - - 2,530 - - 1,880 - - 3,850 - - 8,890 1 460 9,730
2015.10| - - 2,040 - - 2,530 - - 1,880 - - 3,850 - - 8,890 - - 9,730
2015.11] - - 2,040 - - 2,530 - - 1,880 2 840 4,690 - - 8,890 2 500 10,230
2015.12] 2 1,000 3,040 - - 2,530 - - 1,880 - - 4,690 - - 8,890 10 5,030 14,260
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
wS,qs .
AVTIIR DLz N
#A SRS BRI AR SRS AR HIBRE
# # BAA # # BAA
2015 152 24 158,000 3 1 1,000
2016 409.5 30.5 586,000 17 9 6,230
2015. 8 1 1 2,000 - - -
2015. 9 20 4 14,000 - - -
2015.10| 20 5 20,000 - - -
2015.11] 29 4 26,000 - - - CEESIE)
2015.12] 23 3 26,000 3 1 1,000 O EHAESEIRETAN-RERO>THOET,
2016. 1 4 - 4,000 1 1 500 O EBaBrg. )3 BIEETHER-REROTHDET.
2016. 2 - - - - - - O St WAREIIRT 5E[COHART—YDEM - 5IAZRDET. BAEN TEHSZTOHS. FPHOUF TTBBEI LS.
2016. 3 65 4 85,000 - - - O AHETT — S DIBROERECDONTIE. FRZHLTVEIH HHELZITROMAECHL. —NOBEEFEENFERA.
2016. 4 92.5 8 107,000 - - -
2016. 5 79 6 116,000 0.5 0.5 240 (BrMEEE]
2016. 6 120.5] 7 187,500 7 35 3,180 (b)) BASEHOU T I8 OTCT )T« TEEIIL-T
2016. 7, - - - - - - et 03-3665-1405
2016. 8, 48.5 55 86,500 8.5 4 2,310 e-mail : otc@jscc.co.jp




