QFINDR+ L7R—k Credit Pricing Corporation

2021 &£ 03 B QFINDR+ L7Rh— bk

AL KR— b QFINDR+ https://plus.qfindr.jp/ D 2021 £ 03 BEHT—RICBESVWTERTINTE D £9,

IR T — 248
F—AE%ER 2021 F 02 A%

CPCH%E {¥H THEDF XNaH Xe6NHAF TFHESP XNHA XNehHAd "PDHAM XA X6 HAH

2k 3,764 0.36% i I 175bp ) 1 385 I 1w

KE - BE 9 0.08% 1 1 124bp 1 1 0 — —
Ei/E 6 0.07% 1 1 51bp 1 1 0 — —
BHARIEE 124 0.08% 11 1 99bp 1 1 8 — 1
TR R EIE R 54 0.6% ) T 224bp i T 10 T e
JAVIAWARE x4 25 0.23% 1 0 100bp 1 1 0 — —
EFRAEIEE 203 0.1% 1 1 95bp 1 1 4 1 1
ERREER 75 0.13% 1 il 128bp H T 23 " M
B - ARBEEIEE 9 0.46% s 1 174bp 1 T 0 1 —
JLRREIEE 19 0.3% i N 169bp N { 3 — )
HSR - TRBREEHE 59 0.14% 1 1 137bp ) 1w 3 — 1
HIMBLERE 41 0.3% 1 1 117bp 1 1 0 — 1

R ERIEE 33 0.2% 1 1 98bp 1 1 1 — i
SEHEMBEE 80 0.16% 1 1 114bp 1 W 1 — 1
eSS 216 0.13% 1 1 94bp 1 1 6 11 1

B aEHE 259 0.18% s s 182bp 1 1 15 1 1
XA RIEE 105 0.36% N ) 167bp 1w 1w 7 1 1
R EIEE 44 0.13% 1 4 128bp 1 1 1 — 1
F DMt mBLEE 105 0.25% 1 0 185bp 1 1 5 1 1
=54 167 0.19% i i 132bp W W 10 4 W

FEIRES 321 0.19% 1 ) 104bp ! 1w 16 — 1

UNE S 365 0.76% 1 T 258bp I 1 74 1 T

BR - HRE 21 0.14% 1 1 31bp 1 1 0 — —
FEE 65 0.13% 1 1 60bp 1 1 0 — —

BB 15 0.95% s 1 341bp 1 T 3 — 1

TEE 3 1.6% N ) 245bp 11 T 2 — T

B - EHEEE 37 0.11% 1 1 59bp 1 ! 0 — —
53R - WIEE 470 0.26% i I 168bp 1 1 36 1 1w

F OB R 53 0.94% s 1 261bp 1 1 11 1 1
TEIEX 149 1.61% 1 1 750bp 1 1 90 1 1
H—ER¥ 512 0.43% ! 1 174bp i T 56 1w 1
RITH 89 0.43% 1 1 48bp 1 1 0 — —

SESE 21 0.11% 1 1 54bp 1 i 0 — -

1R ZE 10 0.02% 1 1 39bp 1 1 0 — —

I EDF : FEHHET 7 4 )L MRESR
FHESP : FIEHHERTL v R (5 /% JGB)
= PD 0 B PD 75— LREHLHK

Credit Pricing Corporation 1


https://plus.qfindr.jp/

QFINDR+ LR— k

Credit Pricing Corporation

SHSEREMET T )L FEHE

BE5ER EE3NEH
0.6 -
0.5 -
S
v
v
=
~ 4
l\ 0.4
i
W
= 02/1 92/182/26
0.3 -
0.2 -
2LIBEAEMTEITL v Fitig
BEEEM B30 AR
225 -
200
Q
)
H.
©
s
N
a 02/192/1
X 175 =
B 02/26
#
150 =

Credit Pricing Corporation



QFINDR+ L7R—k Credit Pricing Corporation

HEMET 7 4L R
BESFE Bif3hHM

0.5 =
g oo ¢+, |
M 04 -
3
i
*
N
QR 0.3
Ay
#
A
=
& 0.2 4
N
ik %
I
#

0.1 4

—o— HETFTIAINIE —o— AVTSAREER

TUT51F - #ET T 2L FREHR

BESERH BEf3h8H
0.3 -
g
#
A
=
=
N
#
#
®
i’z
n
N 0.1 o
AY
N
0.0 o
© 2 % & 2 d @
’\9 r\? q?r\, E’T“'} % )

Credit Pricing Corporation 3



QFINDR+ L7R—k Credit Pricing Corporation

FAEEEREA
[#ET 7 # )L FEEE]
QFINDR +#HETILICK ZHET 74 FEXRTHERINZ2 22 HEEOEHOER X UK
i%?t%ﬁ¥®£&?7jwh%ﬁiwatLtﬁ%%?»t&élﬁﬂ@??j»h%iﬁ%%
(1) 277 # )L FEEE
2 FBEEICHT BHET 7 + )L MEROFHME,
(2) #ET 7 # )L MEEE
AFEBRTESEMMEN DR IND LIBREICHTIHET 7 1)L MEROFHIE,
(3) #tfEr > F 51 FEEE

AHEMRTESEMMEICEDISKXTILY R (JGB) o BHEINZ 1 FEAVTSA1RTT#)L
b EER DO RITHRFEIE,

~1F#HEXTL v FORELBIE,
(4) &1 2T 51 FRER-11ET 7 )L bFEX

[3)-(2)) TEHING. HET 74/ bERCHEFFBORITL Y RIZHBITZER) X VEZERE

@IJ&_\/ZKZEO
(EEXTL v K]

QFINDR+ BHETILICEDHEX LY RETIWICEIDBHINS LHBEEDODRZRERICHTT S
MEXTL YR, IIEEHaTERERMMEICBITARBRA L Yy REHRENRE LIZHETETILIC
&3, R THERTETSIBADERERZ T I,

(& PD75—L1]

QFINDR+ BEETILICLZHET 7 4L FERHD—EKELZBZX ZBEIE. REOT 74 MR

ERXHNFE% BBZR D DS, QFINDR+ ETIEEV XA VEE LTV S —LBREEREL TV,

ALER=FZOWVWT

ALR— FDBRICHRDIEIEE. INMEEIIKIAESTEILS YL FS02 00 - O—RL—>avIlREL.
BIROEIMEIE—Mrend. ER. HE. R, FE. BEHRIZ3FDTAEZRLELEFT, ALKR— FDBERIE.
MR IL Sy bk P30T s A—RL—Y a3 > ORMBEORBICEDIERIN-HDOTHD., EEE. &
B, BRAMICOVWTRIETNZ DD TIEHRL . RLAR—FOBHREFBALFERE LTEL %, B%k. 8
FEICH LT, —VUIHEITZIHDTIEHD £H Ao

(ERVWEDHHE]
MREHILIY b - TSP 0 - O—KL—> 3>
QFINDR+ 1B

email : gfindrplus@credit-pricing.com

Credit Pricing Corporation 4


mailto:qfindrplus@credit-pricing.com

	収録データ件数
	全上場企業推定デフォルト率推移
	全上場企業推定スプレッド推移
	社債推定デフォルト率推移
	インプライド - 推定デフォルト率差推移
	用語説明
	【推定デフォルト確率】
	【推定スプレッド】
	【高PDアラーム】

	本レポートについて
	【お問い合わせ】


