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R FEAERY | BpAEen | RGANES | REABRY | REARSE | REARAS | REAEAY | ROAESE | REABRS
# B5A B5A # B5A B5A # B5A B5A
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 30 26,540| 1,437,704 21 22,000 1,353,374 9 4,540 84,330)
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)
8 27 26,680| 1,341,735 24 23,000 1,284,095 3 3,680 57,640)
9 39 40,820 1,360,555 33 38,000 1,301,095 6 2,820 59,460|
10, 86 138,000| 1,477,555 75 132,000| 1,412,095 11, 6,000 65,460|
11, 36 27,710 1,476,265 18 20,000 1,403,095 18, 7,710 73,170|
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)
<AUTIIR>
iTraxx Japani 1) — X24 iTraxx Japani ) —X23 iTraxx Japani ) —X22 iTraxx Japani ) —X21 iTraxx Japani ) —X20 iTraxx Japan ) —X19
R FpAEFY | RAAREE | RBAD BBAERN | BpABes | BBALAS | BBAEAN | BBADSE | BBADAS | RBADES | RBADSH | RBADAS | RBABRR | RBADSH | RBADAS | RBABAN | RBAEZE | RBAED
# B5A B5A # B5A B5A # B5A B5A # B5A B5A # B5A B5A # B5A B5A
2012
2013 54 94,000 93,000 132, 204,000 201,000
2014 79 103,000 99,000 146, 211,500 202,500 74 108,000 188,000 5 8,500 209,500
2015 75 108,000 94,000 170, 241,000 197,000 48 79,000 145,000 3 4,000 191,000 - - 178,000 1 1,000 188,500
2016 19 19,000 109,000 - - 197,000 - - 145,000 - - 191,000 - - 178,000 - - 188,500
2015. 1| 11, 13,000 104,000 2 2,000 204,500 - - 188,000 - - 209,500
2 7 9,000 108,000 - - 204,500 - - 188,000 - - 209,500
3 7 26,000 26,000 12, 32,000 137,000 1 2,000 206,500 - - 188,000 - - 209,500
4 18 26,000 51,000 13 20,000 157,000 - - 206,500 - - 188,000 1 1,000 210,500
5 12, 12,000 57,000 1 1,000 158,000 - - 206,500 - - 188,000 - - 210,500
6 12, 15,000 72,000 1 1,000 159,000 - - 206,500 - - 188,000 - - 210,500
7 36 45,000 113,000 - - 159,000 - - 206,500 - - 188,000 - - 210,500
8 24 23,000 135,000 - - 157,000 - - 206,500 - - 188,000 - - 210,500
9 - - - 33 38,000 166,000 - - 155,000 - - 194,500 - - 188,000 - - 210,500
10, 48 77,000 77,000 27 55,000 214,000 - - 151,000 - - 194,500 - - 178,000 - - 210,500
11, 16, 18,000 93,000 - - 211,000 2 2,000 153,000 - - 194,500 - - 178,000 - - 192,500
12, 11, 13,000 94,000 1 1,000 197,000 1 1,000 145,000 - - 191,000 - - 178,000 - - 188,500
2016. 1| 19 19,000 109,000 - - 197,000 - - 145,000 - - 191,000 - - 178,000 - - 188,500
iTraxx Japani 1) — X18 iTraxx Japan ) —X17 iTraxx Japani ) —X16 iTraxx Japan ) —X15
*R| GpAEFY | RAAEEE | READES | RUAERY | REABSE | RBAERE | RAARAY | RHAREH | READES | REABRY | RBAESE | REARAS
# BAA B5A # B5A B5A # B5A B5A # B5A B5A
2012 47 52,000) 52,000) 60 63,000) 58,000) 16, 17,200) 51,000) - - 63,000)
2013 86 124,070 175,070 20 35,400 93,400 6 8,000 59,000 1 19,234/ 82,234/
2014 4 6,000 181,070 4 3,800 97,200 1 1,000 60,000 - - 82,234/
2015 3 4,000 170,070 3 4,000 83,200 1 1,000 37,000 1 370, 51,604
2016 - - 170,070 - - 83,200 1 2,000 39,000 1 1,000 52,604
2015. 1| - - 181,070 - - 97,200 - - 60,000 - - 82,234/
2 - - 181,070 - - 97,200 - - 60,000 - - 82,234/
3 1 2,000 183,070 - - 97,200 - - 60,000 - - 82,234/
4 - - 183,070 2 3,000 100,200 1 1,000 61,000 1 370, 82,604/
5 - - 183,070 - - 100,200 - - 61,000 - - 82,604
6 - - 183,070 - - 100,200 - - 61,000 - - 52,604
7 - - 183,070 - - 84,200 - - 39,000 - - 52,604
8 - - 183,070 - - 84,200 - - 39,000 - - 52,604
9 - - 183,070 - - 84,200 - - 39,000 - - 52,604
10, - - 183,070 - - 84,200 - - 39,000 - - 52,604
11, - - 177,070 - - 84,200 - - 39,000 - - 52,604
12, 2 2,000 170,070 1 1,000 83,200 - - 37,000 - - 51,604
2016. 1| - - 170,070 - - 83,200 1 2,000 39,000 1 1,000 52,604




(BF)EME DR =2 —X

iTraxx Japani 1) —X14 iTraxx Japan, 1) —X13 iTraxx Japan 1) —X12 iTraxx Japan 1) —X11 iTraxx Japan, 1) —X10 iTraxx Japans 1) — X9
R FEAEFY | RAAREE | RBAD EBREEY | EEAReE | BEAERS | BEAERY | BEARSE | BERERS | BEEABEY | BEAESE | EEAPEES | BHEABEN | BBERE2E | BEBEARES | BEAERY | BEBEABE | BHEANEE
# B5H B5H # B5H B5H # B5H B5H # B5H B5H # B5H B5H # B5H
2012 1 3,000 10,000 1 5,000 5,000 - - - - - 13,031 - - 1,500 - -
2013 3 9,721 19,721 1 2,000 7,000 - - - 1 1,000 14,031 - - - - - -
2014 2 7,500 27,221 1 15,750 22,750 - - - - - - - - - - - -
2015 1 1,000 - - - - - - - - - - - - - - - g
2016 - - - - - - - - - - - - - - - - - g
iTraxx Japan 1) — X8 iTraxx Japani/!)—X7 iTraxx Japan ') — X6 - - -
R FEAEFY | RAAREE | RBAD EBREEY | EBAReE | BEAERS | BEEAERY | BEARSE | BERERS | EEABEY | BEAESE | EEAPEES | BHEABEN | BBERE2E | BEBEARES | BEAERN | BEBEABE | BHEANEE
# B5H B5H # B5H B5H # B5H B5H # B5H B5H # B5H B5H # B5H B5H
2012 - - - - - - - - -
2013 - - - - - - - - -
2014 - - - - - - - - -
2015 - - - - - - - - -
2016 - - - - - - - - -
LYUINER—L>
BtiE JFER—ILT AT R R =3 BR=F BARIR
R FEAEFY | RAAEEE | RBAD EBREEY | EBAReE | BEAERS | EEAERY | BBABSE | BERERS | BEABKY | BEANSE | FERERS | BEABKN | BBEAESE | BEBEAPEES | BHEABEN | BBRE2E
# B5H B5H # B5H B5H # B5H B5H # B5H B5H # B5H B5H # B5H B5H
2014 - - - - - - - - - - - - - - - - - g
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 3 2,040 12,190 - - 4,000 - - 5,830 2 930 7,240 4 1,570 9,760
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 7 3,240 4,100 1 250 2,530
7 1 700 10,200 - - 5,370 - - 2,300 1 500 4,350 4 650 4,750 - - 2,530
8 - - 10,200 - 5,370 - - 2,300 2 680 4,030 - - 4,750 - - 2,530
9 - - 10,200 - - 5,370 - - 2,300 1 500 4,530 2 500 4,250 2 1,360 3,890
10 - - 10,200 3 3,640 9,010 2 500 2,800 - - 4,530 3 1,310 5,560 3 550 4,440
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
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
FEKES BEABHE EFR—ITFAUTR R"FEy=vy y=—— 3
*R GpAEFY | RAAEEE | READES | FUAERY | REABSE | RBARAS | RAAEAY | REARS | FUAERS | GEABRY | RBARSY | RARAUAS | REARRY | FUAESH | READRS | REARRY | RAANSE | REARES
# B5H B5H # B5H B5H # B5H B5H # B5H B5H # B5H B5H # B5H B5H
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 - - 8,890 - - 13,760
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
8 - - 2,040 - - 2,530 - - 1,880 - - 3,850 1 3,000 8,890 - - 9,270
9 - - 2,040 - - 2,530 - - 1,880 - - 3,850 - - 8,890 1 460 9,730
10 - - 2,040 - - 2,530 - - 1,880 - - 3,850 - - 8,890 - - 9,730
11 - - 2,040 - - 2,530 - - 1,880 2 840 4,690 - - 8,890 2 500 10,230
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
avFviay -
A2TIIR TGN FR—L
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# # BAA # # BAA
2015 152 24, 158,000 3 1 1,000
2016 4 - 4,000 1 1 500 [e:3=E 0]
O ABBBEEIRETAN-IEBOTHEDFET,
2015.6 26, 2 30,000 - - - O EBRBtY. BREAELAERVEBRIERS IS THEN-XEBOTHENET,
7 33, 5 40,000 - - - tHd. WAEBIRY BHBACOHAGETT —H DA - 5IA%ERHET. BABENTERSZTOHE. FHOIHETITEEI I,
8 1 1 2,000 - - - O AT — S OBROERIECONTE. AREMUTOEIN, BHELZBROFIBECHL. —tOEEZENFEA.
9 20, 4 14,000 - - -
10 20, 5 20,000 - - g
11 29, 4 26,000 - - - [BrRIaE%E]
12 23, 3 26,000 3 1 1,000 (kK) BARGEFOU T U JHE OTCT U/\F+« EEIIL—T
2016. 1 4 - 4,000 1 1 500 ®5E : 03-3665-1405
e-mail : otc@jscc.co.jp




