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N° Ticker  Entity

iTraxx Japan Series 7

1 ACOM Acom Co. Ltd
2 JUSCO AEON Co. Ltd
3 AIFUL Aiful Corporation
4 ANAIR All Nippon Airways Co. Ltd
5 CHUBEP Chubu Electric Power Company Inc.
6 EBARA Ebara Corporation
7 FUJITS Fujitsu Ltd
8 HANKYU Hankyu Hanshin Holdings, Inc.
9 HITACH Hitachi Ltd

10 ISHHAR Ishikawajima-Harima Heavy Industries Co. Ltd
11 CITOH ITOCHU Corporation
12 JAPTOB Japan Tobacco Inc.
13 JFEHLD JFE Steel Corporation
14 KAJIMA Kajima Corporation
15 KINKI Kintetsu Corporation
16 KOBSTL Kobe Steel Ltd
17 MARUB Marubeni Corporation
18 MITCO Mitsubishi Corporation
19 MITEST Mitsubishi Estate Company Ltd
20 MITHI Mitsubishi Heavy Industries Ltd
21 MITSCO Mitsui & Co. Ltd
22 MITSOL Mitsui O.S.K. Lines Ltd
23 MIZUHO Mizuho Corporate Bank Ltd
24 NECORP NEC Corporation
25 NECELE NEC Electronics Corporation
26 NIKKO Nikko Cordial Corporation
27 NIPEXP Nippon Express Co. Ltd
28 NUNPC Nippon Paper Group Inc.
29 NIPSTL Nippon Steel Corporation
30 NSANY Nissan Motor Co. Ltd
31 OBACRP Obayashi Corporation
32 ORIX ORIX Corporation
33 POINEL Pioneer Corporation
34 PROMIS Promise Co. Ltd
35 RESONA Resona Bank Ltd
36 SANYO Sanyo Electric Co. Ltd
37 SAPBRW Sapporo Holdings Ltd
38 SNE Sony Corporation
39 SUMI Sumitomo Corporation
40 SUMIML Sumitomo Metal Industries Ltd
41 SUMIBK Sumitomo Mitsui Banking Corporation
42 SUMIRD Sumitomo Realty & Development Co. Ltd
43 TAISEI Taisei Corporation
44 TAKFUJ Takefuji Corporation
45 MTFG The Bank of Tokyo-Mitsubishi UFJ Ltd
46 TOKELP The Tokyo Electric Power Company Inc
47 TOKGAS Tokyo Gas Co. Ltd
48 TOKYU Tokyu Corporation
49 TOSH Toshiba Corporation
50 TOYOTA Toyota Motor Corporation
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N° Ticker  Entity

iTraxx Japan 80 Series 7

1 ACOM Acom Co. Ltd
2 ADVANT Advantest Corporation
3 JUSCO AEON Co. Ltd
4 AIFUL Aiful Corporation
5 ANAIR All Nippon Airways Co. Ltd
6 ASABRE Asahi Breweries Ltd
7 BSTONE Bridgestone Corporation
8 CASIO Casio Computer Co Ltd
9 DAIWA Daiwa Securities Group Inc.

10 EBARA Ebara Corporation
11 ELPIDA Elpida Memory, Inc.
12 FUJIHI Fuji Heavy Industries Ltd
13 FUJITS Fujitsu Ltd
14 HANKYU Hankyu Hanshin Holdings, Inc.
15 HIT Hitachi Capital Corporation
16 HITACH Hitachi Ltd
17 ISETAN Isetan Company Limited
18 ISHHAR Ishikawajima-Harima Heavy Industries Co. Ltd
19 CITOH ITOCHU Corporation
20 JAPTOB Japan Tobacco Inc.
21 JFEHLD JFE Steel Corporation
22 KAJIMA Kajima Corporation
23 KAWHI Kawasaki Heavy Industries, Ltd.
24 DDI KDDI Corporation
25 KINKI Kintetsu Corporation
26 KOBSTL Kobe Steel Ltd
27 MARUB Marubeni Corporation
28 MATSUS Matsui Securities Co Ltd
29 MAZDA Mazda Motor Corporation
30 MITCO Mitsubishi Corporation
31 MITELC Mitsubishi Electric Corporation
32 MITHI Mitsubishi Heavy Industries Ltd
33 MITMAT Mitsubishi Materials Corporation
34 MITSCO Mitsui & Co. Ltd
35 MITTOA Mitsui Chemicals, Inc.
36 MITSRE Mitsui Fudosan Co. Ltd
37 MITSOL Mitsui O.S.K. Lines Ltd
38 MIZUHO Mizuho Corporate Bank Ltd
39 NANKAI Nankai Electric Railway Co. Ltd
40 NECORP NEC Corporation
41 NECELE NEC Electronics Corporation
42 NIKKO Nikko Cordial Corporation
43 NIKON NIKON Corporation
44 NIPEXP Nippon Express Co. Ltd
45 NIPOIL Nippon Oil Corporation
46 NUNPC Nippon Paper Group Inc.
47 NIPSHG Nippon Sheet Glass Company Ltd
48 NIPSTL Nippon Steel Corporation
49 NISHIM Nishimatsu Construction Co. Ltd.
50 NSANY Nissan Motor Co. Ltd
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N° Ticker  Entity

iTraxx Japan 80 Series 7

51 NOMURA Nomura Holdings, Inc.
52 OBACRP Obayashi Corporation
53 OJI Oji Paper Co. Ltd
54 ORIX Orix Corporation
55 POINEL Pioneer Corporation
56 PROMIS Promise Co. Ltd
57 RESONA Resona Bank Ltd
58 SAGRAI Sagami Railway Co. Ltd
59 SANYO Sanyo Electric Co. Ltd
60 SASHIN Sanyo Shinpan Finance Co. Ltd
61 SAPBRW Sapporo Holdings Ltd
62 SEIKOE Seiko Epson Corporation
63 SHNBK Shinsei Bank, Ltd
64 SNE Sony Corporation
65 SUMICH Sumitomo Chemical Co Ltd
66 SUMI Sumitomo Corporation
67 SUMIML Sumitomo Metal Industries Ltd
68 SUMIBK Sumitomo Mitsui Banking Corporation
69 SUMIRD Sumitomo Realty & Development Co. Ltd
70 SUZUKI Suzuki Motor Corporation
71 ONODA Taiheiyo Cement Corporation
72 TAISEI Taisei Corporation
73 TAKASH Takashimaya Company Ltd
74 TAKFUJ Takefuji Corporation
75 MTFG The Bank of Tokyo-Mitsubishi UFJ Ltd
76 NORBK The Norinchukin Bank
77 TOBRAI Tobu Railway Co. Ltd
78 TOKYU Tokyu Corporation
79 TOSH Toshiba Corporation
80 JVC Victor Company of Japan Ltd
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N° Ticker  Entity

iTraxx Japan HiVol Series 7

N° Ticker  Entity Sectors

1 ACOM Acom Co. Ltd
2 AIFUL Aiful Corporation
3 ANAIR All Nippon Airways Co. Ltd
4 EBARA Ebara Corporation
5 ELPIDA Elpida Memory, Inc.
6 HANKYU Hankyu Hanshin Holdings, Inc.
7 ISHHAR Ishikawajima-Harima Heavy Industries Co. Ltd
8 CITOH ITOCHU Corporation
9 JALSTM Japan Airlines Corporation

10 KINKI Kintetsu Corporation
11 MARUB Marubeni Corporation
12 MAZDA Mazda Motor Corporation
13 NANKAI Nankai Electric Railway Co. Ltd
14 NECELE NEC Electronics Corporation
15 ORIX Orix Corporation
16 POINEL Pioneer Corporation
17 PROMIS Promise Co. Ltd
18 SANYO Sanyo Electric Co. Ltd.
19 SASHIN Sanyo Shinpan Finance Co. Ltd
20 SAPBRW Sapporo Holdings Ltd
21 SOFTBK Softbank Corporation
22 SUMIRD Sumitomo Realty & Development Co. Ltd
23 ONODA Taiheiyo Cement Corporation
24 TAKFUJ Takefuji Corporation
25 JVC Victor Company of Japan Ltd
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iTraxx Japan Series 7 Coupons and Recovery Rates

Sector     Year Maturity      Coupon bps Recovery Rate%

iTraxx Japan

iTraxx Japan HiVol

N° Ticker  Entity Sectors

iTraxx Japan First to Default Baskets Series 7

FTD Diversified

FTD HiVol

1 AIFUL Aiful Corporation Financial
2 HANKYU Hankyu Hanshin Holdings, Inc. Transportation, Utility
3 ISHHAR Ishikawajima-Harima Heavy Industries Co. Ltd Capital Goods, others
4 CITOH ITOCHU Corporation Materials
5 SAPBRW Sapporo Holdings Ltd Consumption
6 SNE Sony Corporation Technology

1 AIFUL Aiful Corporation Financial
2 HANKYU Hankyu Hanshin Holdings, Inc. Transportation, Utility
3 ISHHAR Ishikawajima-Harima Heavy Industries Co. Ltd Capital Goods, others
4 SANYO Sanyo Electric Co. Ltd. Technology
5 SAPBRW Sapporo Holdings Ltd Consumption
6 SOFTBK Softbank Corp. Materials

iTraxx Japan 80

3 20-Jun-10 15 35

5 20-Jun-12 25 35
10 20-Jun-17 35 35
5 20-Jun-12 25 35

5 20-Jun-12 60 35
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Index Ticker  Entity  Comment

iTraxx Japan Series 7 vs. Series 6

iTraxx Japan JAPTOB Japan Tobacco Inc. IN
iTraxx Japan KOBSTL Kobe Steel Ltd IN
iTraxx Japan MITSOL Mitsui O.S.K. Lines Ltd IN
iTraxx Japan NIKKO Nikko Cordial Corporation IN
iTraxx Japan NIPEXP Nippon Express Co. Ltd IN
iTraxx Japan NUNPC Nippon Paper Group Inc. IN
iTraxx Japan SUMIRD Sumitomo Realty & Development Co. Ltd IN
iTraxx Japan ASAGLA Asahi Glass Company, Limited OUT
iTraxx Japan ISETAN Isetan Company Limited OUT
iTraxx Japan KAWHI Kawasaki Heavy Industries, Ltd. OUT
iTraxx Japan MITSRE Mitsui Fudosan Co. Ltd OUT
iTraxx Japan NISHIM Nishimatsu Construction Co. Ltd. OUT
iTraxx Japan SUMICH Sumitomo Chemical Co Ltd OUT
iTraxx Japan MILLEA Tokio Marine & Nichido Fire Insurance Co., Ltd. OUT
iTraxx Japan HiVol ELPIDA Elpida Memory, Inc. IN
iTraxx Japan HiVol TOBRAI Tobu Railway Co Ltd OUT

Ticker       Old entity name New entity name

iTraxx Japan Series 7 vs. Series 6 Entity name changes

HANKYU Hankyu Holdings, Inc. Hankyu Hanshin Holdings, Inc.


