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EaE - 201647 A5AEH
T
aft A TvIAEE YUY NA—LER
A EBRERS | BBRERXE | BBEREES | BBERERR | BBRAERE | BBEREES | BBERENRE | BBRERE | BBEREES
# BAA BAA # BEA BAA # BEA 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 1,416,164 306 443,370 1,335,374 183 85,350 80,790
2016 195 256,290 1,053,930 153 238,000 959,270 42 18,290 94,660
2015.6 31 23,680 1,313,275 13 16,000 1,261,095 18 7,680 52,180
2015.7 45 47,780 1,319,055 36 45,000 1,264,095 9 2,780 54,960
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 35,000 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 11,000 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
<AVTYIR>
iTraxx Japan, ) — X25 iTraxx Japan, 1) — X24 iTraxx Japan, 1) — X23 iTraxx Japan, 1) —X22 iTraxx Japan, 1) — X21 iTraxx Japan, 1) — X20
#A ‘EHEAEEY | BEAESE | BREAEES | BEREAY | BEAESE | BEREES | BEREAY | BEAESE | BREREES | BEREEY | BEAERE | REREES | BEREEY | BEAESE | BREREES | BEREEY | BERESE | BEREES
# BEA BEA # B5A B5A [ B5A B5A # B5A B5A # B5A B5A # B5A B5A
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 3 4,000 191,000 - - 178,000
2016 61 91,000 76,000 83 124,500 128,000 6 15,500 115,000 - - 71,000 - - 135,000 - - 95,000
2015.6 12 15,000 72,000 1 1,000 159,000 - - 206,500 - - 188,000
2015.7 36 45,000 113,000 - - 159,000 - - 206,500 - - 188,000
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
iTraxx Japans ) — X19 iTraxx Japan, 1) — X18 iTraxx Japan, ) —X17 iTraxx Japan, ) — X16 -
#A EEAEEY | BEAERE | BRERERS | BEREEY | BERERE EHEAEHY | BERERE EHEAEEY | BHERERE EEABEY | BEAESE | BREREES
# BEA BEA # BEA # BEA # B5A # B5A B5A
2012 47 52,000 60 63,000 16 17,200
2013 132 204,000 201,000 86 124,070 20 35,400 6 8,000
2014 5 8,500 209,500 4 6,000 4 3,800 1 1,000
2015 1 1,000 188,500 3 4,000 3 4,000 1 1,000
2016 - - 106,000 - - - - 2 6,000
2015.6 - - 210,500 - - 183,070 - - 100,200 - -
2015.7 - - 210,500 - - 183,070 - - 84,200 - -
2015.8 - - 210,500 - - 183,070 - - 84,200 - -
2015.9 - - 210,500 - - 183,070 - - 84,200 - -
2015.10 - - 210,500 - - 183,070 - - 84,200 - -
2015.11 - - 192,500 - - 177,070 - - 84,200 - -
2015.12 - - 188,500 2 2,000 170,070 1 1,000 83,200 - -
2016.1 - - 188,500 - - 170,070 - - 83,200 1 2,000
2016. 2 - - 188,500 - - 170,070 - - 83,200 - -
2016.3 - - 188,500 - - 170,070 - - 83,200 - -
2016. 4 - - 188,500 - - 170,070 - - 83,200 - -
2016. 5 - - 171,500 - - 163,070 - - 75,200 - -
2016. 6 - - 106,000 - - 115,070 - - 75,200 1 4,000




(B%)BMEDA =2 )—X

iTraxx Japan® 1) —X15 iTraxx Japan® 1) —X14 iTraxx Japan® 1) —X13 iTraxx Japan® 1) —X12 iTraxx Japan® 1) —X11 iTraxx Japan® 1) —X10
A EpaERE | RBAESE | RHADAS | RHARFY | RHAELE | READAS | GUAEAY | RPARGE | RHAERE | RHAEAY | RHANSH | AUADAS | RHARFY | RHAELE | READAS | GHAEAY | RHARSE | RBAEEE
I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A
2012 - - 63,000 1 3,000 10,000 1 5,000 5,000 - - - - - 13,031 - - 1,500
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 1) — X9 iTraxx Japan® 1) — X8 iTraxx Japan® 1) — X7 iTraxx Japan® 1) — X6 - -
A EpaERE | RBAESE | RPADAS | RHARFY | RHAELE | READAS | GHAEAY | RPARGE | RHAERE | RHAERY | RHANSH | RUADAS | RHARFY | RHAESE | READAS | GHAEAY | RHARSE | RBAEEE
I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A
2012 - - 2,000 - - - - - - - - -
2013 - - - - - - - - - - - -
2014 - - - - - - - - - - - -
2015 - - - - - - - - - - - -
2016 - - - - - - - - - - - -
LSV NR—L>
1 JFER—ILFAVT R AT ey =3t BANA
A EpaERE | RBAESE | RPADAS | RHARFY | RHAELE | RGADAS | GOAEAY | RPARGE | RHAERE | RHAERY | RHANSH | RUADAS | RHARFY | RHAESE | RGADAS | GUAEAY | RHARSE | RBAEEE
I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A
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 10 5,290 15,440 6 2,000 5,510 8 3,220 9,050 6 2,180 8,490 9 5,070 13,260
2015.6 - - 9,500 - - 5,370 1 500 2,300 3 800 3,850 7 3,240 4,100 250 2,530
2015.7 1 700 10,200 - - 5,370 - - 2,300 1 500 4,350 4 650 4,750 - - 2,530
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
FaKES BEEDE EFA—ATFAVIR Y=y v=— =3
A EpaERE | RBAESE | RHADAS | RHARFY | RHAELE | RGADAS | GHAEAY | RPARGE | RHAERE | RHAERY | RHALSH | AUADAS | RHARFY | RHAESE | READAS | GHAEAY | RPARSE | RBAEEE
I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A I3 E5A E5A
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
2015.6 2 1,090 2,040 - - 2,530 - - 1,880 2 1,050 3,850 - - 5,210 2 750 9,020
2015.7 - - 2,040 - - 2,530 - - 1,880 - - 3,850 2 680 5,890 1 250 9,270
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
avILwiay .
1T IO PN
#A SRR | BAROAR | BBeB SROMR | BHROAR | BBeB
[ ¥ E5A [ [ E5A
2015 152 24| 158,000 3 1 1,000
2016 361 25 499,500 85 5 3,920
2015.6 26 2 30,000 - - -
2015.7 33 5 40,000 - - -
2015.8 1 1 2,000 - - -
2015.9 20 4 14,000 - - - CEESE]
2015.10 20 5 20,000 - - - O MBRBREHEETAN-RERS THOHT,
2015.11 29 4 26,000 - - - O WBRIBMHS, MRERBEERUMBERIIERES THEN—RER> THEDET.
2015.12 23 3 26,000 3 1 1,000 O Wit(d, WAHEIIRT BBACOHIRMETT— SO - SIMERHET, BRAENTRNSZTSBE, FHOBHFTTME LA,
2016. 1 4 - 4,000 1 1 500 O AHE T~ SOBBOERIECONTIE, FREMUTNETA, S EHHBBORBECH L, —OMEERVELA,
2016. 2 - - - - - -
2016.3 65 4 85,000 - - - [BraE%E]
2016. 4| 925 8 107,000 - - - (%) BAIEHSUTU>IH OTCF U7« TBEIIL—T
2016.5 79 6 116,000 05 0.5 240 fBEE : 03-3665-1405
2016.6 1205 7 187,500 7 35 3,180 e-mail : otc@jscc.co.jp




