8-2

== oo
=N

TEAE (BAD

2016£10R
Trading Volume & Value (Daily) Oct. 2016

W 3 FRMAT R T RE T MR A AL 15
AR Straight Bonds Convertible Bonds
REE | i, | EEA e
(CEif) e H A (C&if) . I R A 5t
Month Tradi ToSTNeT ToSTNeT
or vral ns Trading  Trading Volume iy Trading s
Day S © 1{me Value (Per Value) Value
(Per Value) ToSTNeT ToSTNeT
=5 ¥mil. B 7 ¥mil. B0 ¥mil. &5 ¥mil. B M ¥mil. B ¥mil.
10.1
2
3 = = 258 = 268 =
4 - - 504 = 533 —
5 - - 317 - 332 -
6 - = 742 = 783 -
7 - = 605 = 633 -
8
9
10
1 - = 475 = 501 -
12 - = 288 = 309 -
13 = = 307 = 328 =
14 - = 516 = 554 -
15
16
17 - = 249 = 267 -
18 = = 270 = 286 =
19 - = 223 = 237 -
20 - - 336 - 356 -
21 - = 162 = 1m -
22
23
24 - = 301 = 318 -
25 - - 431 - 452 -
26 - = 272 = 287 -
27 - = 281 = 294 -
28 = = 294 = 319 =
29
30
31 - = 231 = 242 -
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Key Statistics for Straight Bonds
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Yo |Toing | No.of | Newty | SO\ Newy | Amount Amount | S rading Value
Month ays Issuers = Listed [ssues Listed Issued Listed (Per Value)

BHJ7 M ¥mil. BN ¥Ymil., HOM ¥mil. H5H ¥mil

23 (2011) 245 1 - 300 39 672,531, 436 667,992, 147 - -

24 (2012) 248 2 1 308 40 706,037,575 701, 547,190 - -

25 (2013) 245 2 - 309 38 748, 790, 835 743,962, 139 - -

26 (2014) 244 5 3 312 36 780, 758, 523 7717, 400, 214 = -

27 (2015) 244 1 6 322 43 813,322,083 811, 021, 304 — -

23.4~24.3 246 1 = 303 40 680, 209, 414 675, 670, 725 = =

24.4~25.3 245 2 1 308 40 714,910, 890 709, 733, 849 - -

25.4~26.3 245 2 - 307 35 757, 882, 455 753,002, 464 = -

26.4~27.3 246 6 4 315 39 789, 619, 985 786,087, 282 = =

27.4~28.3 245 13 7 321 42 821,111,115 820, 177, 057 = -

26 (2014) 10 22 5 - 312 2 781, 835, 284 771,572,121 - -

" 18 5 - 312 1 790, 176, 598 785,913, 441 = -

12 21 5 = 312 5 780, 758, 523 7717, 400, 214 = =

27 (2015) 1 19 5 = 313 2 789, 332, 837 785,974,529 - -

2 19 5 - 313 1 797, 238, 337 793, 880, 029 - -

3 22 6 1 315 7 789, 619, 985 786,087, 282 = -

4 21 6 = 316 2 798, 144,679 794,611,976 = =

5 18 7 1 317 2 805, 582, 532 802, 049, 829 = -

6 22 7 = 317 5 798, 242, 335 795, 060, 155 = =

7 22 8 1 321 5 806, 210, 530 803, 028, 294 - -

8 21 8 - 321 1 814,695, 216 811,512,979 = -

9 19 8 = 319 5 806, 887, 544 804, 136, 766 = =

10 21 9 1 322 4 815, 139, 765 812, 388, 986 = -

" 19 9 = 322 1 823,186, 165 820, 435, 387 = =

12 21 " 2 322 8 813, 322,083 811, 021, 304 - -

28 (2016) 1 19 1 = 322 1 821,274,158 818,973, 380 — -

2 20 13 2 324 3 829, 493, 446 827,192, 668 = -

3 22 13 = 321 5 821,111,115 820, 177, 057 = =

4 20 13 - 322 2 828,932, 508 826, 998, 450 - -

5 19 14 1 325 4 836, 990, 103 835, 056, 045 = -

6 22 16 2 327 7 829, 788, 066 828, 049, 808 = =

7 20 16 - 327 1 837,333, 484 835, 595, 226 = -

8 22 16 = 327 1 845, 036, 637 843,298, 379 = =

9 20 16 - 326 5 836, 232, 007 834,934, 740 - -

10 20 16 - 327 2 844,398, 288 843,101, 021 = -

E: (DRITER B, B BITERUTA Notes: (1) “No. of Issuers”, “No. of Listed Issues” and “Amount Listed” are as

REUE,

)FATHRRF K O ES#RAIZIEL, TOKYO PRO
BOND Market E386% & F700,

of the end of each year or month.
(2)TOKYO PRO-BOND Market-listed issues are not included in Amount

Issued or Amount Listed.
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Key Statistics for Convertible Bonds
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Year Tradin N.O' of Newly N.O' of Newly Amount Newly . . . ToSTNeTifi%; ToSTNeTi%; Average Turnover Market
or g Listed || . Listed || . . . Converted | Redemption Delisted B .
Month Days | Cos. LISted jggyes Listed - Listed Listed Total ToSTNeT \L? aily High Date Low Date Total ToSTNeT Daily Value Ratio Value
Average Average
EH ¥mil. EO7M Ymil, &5 ¥mil. EJ7F Ymil. M ¥mil., E 5 ¥mil. 7 ¥mil, HJ7H ¥mil. &5 ¥mil. H 7 ¥mil. 7 ¥mil. 7 ¥mil. &5 ¥Ymil, My % 5 ¥mil.
23 (2011) 245 20 2 23 3 1,048,987 67,500 7,560 5,537 244,903 238, 369 93,599 973 6,537 8. 2 90 7.6 245, 622 97, 340 1,003 103. 04 20.83 1,081, 156
24 (2012) 248 17 1 17 2 772,729 8,500 95, 736 3,715 185, 307 137, 628 51,753 555 2,519 5.15 44 11.27 125, 339 51,231 505 91.07 15. 11 815, 049
25 (2013) 245 17 7 17 7 226, 322 75, 500 210, 342 - 411, 565 161, 538 44,666 659 9,257 3.13 43 8.12 172, 353 46,111 703 106. 70 32.34 271,702
26 (2014) 244 19 7 19 7 133, 319 44,000 41,161 - 95, 842 52, 547 4,433 215 2,184 3.5 1 5.19 57, 680 5,126 236 109. 77 29.22 151, 869
27 (2015) 244 22 5 22 5 258, 488 160, 000 33,776 - 1,055 143, 560 2,414 588 43,511 1.22 17 3.10 153, 870 2,567 631 107.18 73.28 282,021
23.4~24.3 246 18 2 19 3 867,371 67,500 47, 340 3,715 310, 006 198, 329 80, 946 806 6,537 8. 2 63 3.26 197,215 81,487 802 99. 44 19. 56 965, 237
24.4~25.3 245 15 2 15 3 500, 825 28, 500 172, 364 - 222,688 150, 420 48,311 614 9,257 3.13 44 11.27 140, 336 48, 415 573 93.30 21.99 543, 280
25.4~26.3 245 16 10 16 10 119, 903 76, 500 124, 201 - 333, 221 136, 073 33, 847 555 8,873 9.18 43 8.12 149, 219 35, 351 609 109. 66 43.84 137,578
26.4~27.3 246 20 5 20 5 136, 271 37,000 20, 591 - 41 38,190 3,694 155 1,095 4. 2 1 5.19 41, 304 4,11 168 108. 16 29.82 155, 371
27.4~28.3 245 22 3 23 4 271,995 166, 000 23,262 - 1,014 149, 256 1,397 609 43,511 1.22 32 2.19 159, 747 1,488 652 107.03 72.06 296,575
26 (2014) 10 22 19 1 19 1 135,175 5,000 1,376 - - 3,761 445 1m 392 2 66 22 3,869 484 176 102. 89 2.82 151, 690
1 18 19 - 19 - 134,080 - 1,095 - - 2,940 100 163 425 12 43 21 3,151 102 175 107.18 2.18 151, 806
12 21 19 - 19 - 133, 319 - 761 - - 3,429 697 163 588 25 38 15 3,844 943 183 12. 11 2.56 151, 869
27 (2015) 1 19 19 - 19 - 127, 668 - 5,651 - - 2,534 62 133 324 21 28 16 2,765 62 146 109. 15 1.94 144,970
2 19 19 - 19 - 125,234 - 2,434 - - 2,363 280 124 240 13 47 10 2,581 325 136 109. 27 1.87 142,229
3 22 20 2 20 2 136, 271 14,000 2,922 - 41 5,206 820 231 847 17 17 10 5,489 875 250 105. 45 3.98 165, 371
4 21 20 - 20 - 134, 488 - 1,783 - - 4,363 909 208 715 30 62 3 4,601 924 219 105. 46 3.22 151, 875
5 18 20 - 20 - 133, 181 - 1,307 - - 5,837 229 324 822 12 70 7 6,457 248 359 110. 63 4.36 158, 802
6 22 20 - 20 - 127,412 - 5,769 - - 3,554 102 162 421 12 38 18 4,143 113 188 116. 58 2.73 153, 731
7 22 21 2 21 2 241,318 126, 000 5,080 - 1,014 70,378 - 3,199 43,511 22 107 7 75,148 - 3,416 106. 78 37.56 219, 238
8 21 21 - 21 - 243,478 - 3, 840 - - 13, 887 - 661 1, 451 28 192 26 14,897 - 709 107.28 5.66 268, 860
9 19 21 - 21 - 239, 493 - 3,985 - - 5,728 - 301 1,013 9 82 24 5,996 - 316 104. 69 2.37 255, 060
10 21 21 - 21 - 239,078 - 415 - - 10, 853 - 517 1,338 16 178 13 11, 661 - 555 107. 45 4.54 266, 580
1 19 21 - 21 - 238,973 - 105 - - 5,485 12 289 699 5 80 16 5,971 17 314 108. 86 2.29 262, 402
12 21 22 1 22 1 258, 488 20, 000 485 - - 13,372 - 637 6, 940 22 36 16 14,156 - 674 105. 86 5.38 282,021
28 (2016) 1 19 22 - 22 - 258, 367 - 121 - - 6,215 - 321 736 6 94 18 6,584 - 3417 105. 94 2.40 2176, 755
2 20 22 - 22 - 258,298 - 69 - - 3,003 115 150 454 1 32 19 3,221 154 161 107. 48 1.16 211,127
3 22 22 - 23 1 271,995 20, 000 303 - - 6, 581 30 299 1,266 24 41 22 6,902 29 314 104. 89 2.45 296,575
4 20 22 1 23 1 280, 959 8,000 37 - 4,999 10, 668 312 533 2,420 19 21 18 11, 458 434 573 107. 41 3.82 300, 157
5 19 22 - 23 - 280, 892 - 67 - - 6,234 361 328 1,195 25 62 12 6,888 638 363 110. 51 2.22 308, 197
6 22 24 2 25 2 294,870 14,000 22 - - 7,437 70 338 801 8 55 13 7,784 111 354 104. 67 2.58 320, 034
7 20 24 - 25 - 294,743 - 127 - - 6,717 60 336 734 1 156 26 7,131 68 357 106. 16 2.28 326, 468
8 22 24 - 25 - 292, 354 - 2,389 - - 3,898 110 177 495 1 1 12 4,100 122 186 105.19 1.33 318, 750
9 20 25 1 26 1 316, 371 30, 000 5,983 - - 23,243 30 1,162 13,245 15 83 14 24,490 33 1,225 105. 37 7.64 342,428
10 20 25 - 26 - 316, 189 - 182 - - 7,062 - 353 142 6 162 21 7,479 - 374 105. 92 2.23 346, 790
VE: B3R BRI, BRRRE . BRIAKEITAE R U A KB, Note: “No. of Listed Companies.”, “No. of Listed Issues”, “Amount Listed” and “Market Value” are as of the end of each year or month.
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Convertible Bonds Index

N0 10084 464 Parity of 100 or more

20T 100AY# 8647 Parity of less than 100

HH SRS HAERR YT MNDR - EHER ] #4 #4
S7 A S HA NI LS NZHA % NIE: AR 5% | L% NIE: AR 5% |
(a) B R R ) T AR 1 $$E% /%;4 ] %3\)1’ IE%EE AR 1 i E@égﬁ% /qi;;% ] %3\)1’ IE%EE
Month N f Arithmeti Di; t Simpl. SRl ) ) ) ) SR ) ) ) )
von 0 0 l‘r m)e‘ ¢ Parity sparate mpe No. of Arithmetic . Disparate Simple No. of Arithmetic . Disparate Simple
o Listed | C. B. Price Ave. Ratio Vield Listed = %to(a) | C.B. Price Parity Ratio Vield Listed = %to(a) | C.B. Price Parity Ratio Vield
ay Issues Ave. Ave. Ave. Ave. Ave.
Issues Ave. Ave. Ave. Issues Ave. Ave. Ave.
M ¥ % % % M ¥ % % M ¥ % %
27 (2015) 10 21 118. 60 107.58 13.28 0.02 " 52. 61 132. 717 128.58 3.62 0.02 10 47.39 102.99 84.38 24.03 0.01
" 21 121.52 113.32 10. 07 0.02 12 56. 64 135.39 133.93 1.45 0.02 9 43. 36 103. 41 86. 38 21.34 0.01
12 22 122. 83 113.68 11.31 0.02 12 56.83 138.08 135. 82 1.91 0.02 10 43.17 102. 77 84.55 23.67 0.01
28 (2016) 1 22 120.10 105. 69 17.72 0.02 " 48. 56 138. 27 130. 87 5. 71 0.03 " 51.44 103.03 81.85 29.05 0.01
2 22 115.99 98. 60 23.42 0.02 1 35.68 139. 34 132.56 5.63 0.02 15 64. 32 103. 01 79.78 33.05 0.02
3 23 115.16 100. 64 19.59 0.02 7 36.73 137. 85 134.32 3.52 0.03 16 63. 27 102. 09 81.22 28.84 0.02
4 23 116. 27 100. 85 20. 48 0.02 8 35. 61 142. 49 138. 21 3N 0.02 15 64. 39 102. 14 80.51 29.71 0.02
5 23 117.50 103. 70 18.21 0.02 10 36. 84 143. 36 140. 87 2.23 0.02 13 63.16 102.57 82.11 27. 56 0.02
6 25 116. 03 100. 63 20. 11 0.02 8 35.07 140. 74 136. 27 3.73 0.02 17 64.93 102. 69 81.38 28.93 0.01
1 25 115. 36 101. 89 17.72 0.01 10 36. 60 137.07 134.71 2.21 0.03 15 63. 40 102. 97 83.07 26. 62 0.01
8 25 115.09 101.03 18.37 0.01 10 35. 45 137. 41 135.25 1.91 0.03 15 64. 55 102. 87 82.34 21.31 0.01
9 26 115.10 102. 15 17.60 0.01 " 40.99 132. 84 131.29 1.57 0.03 15 59.02 102. 80 81.94 28.73 0.01
10 26 117. 64 105. 49 16. 44 0.01 13 45.39 134.59 132.53 1.70 0.02 13 54. 62 103. 62 83.10 28.70 0.01
10. 1
2
3 26 116. 83 103. 22 18.45 0.01 " 42. 31 136. 16 132. 96 2.85 0.02 15 57.69 102. 65 81.41 29.89 0.01
4 26 117.01 103. 98 17.67 0.01 " 42. 31 136. 46 133.29 2.64 0.02 15 57.69 102. 75 82.49 28.69 0.01
5 26 116. 91 104. 27 17.04 0.01 " 42. 31 136. 09 133.35 2.13 0.02 15 57.69 102. 84 82.95 27.98 0.01
6 26 116. 86 104. 75 16. 68 0.01 " 42. 31 135.53 133. 717 1.76 0.02 15 57.69 103. 17 83.48 27.63 0.01
1 26 116. 75 105. 02 16. 28 0.01 12 46.15 132. 46 131. 60 1.17 0.02 14 53.85 103. 29 82.23 29.22 0.01
8
9
10
" 26 117.32 105. 06 16. 53 0.01 12 46.15 133.52 131.38 1.85 0.02 14 53.85 103. 44 82.51 29.12 0.01
12 26 117.10 103.93 17.79 0.01 " 42. 31 135.93 132.72 2.65 0.02 15 57.69 103. 29 82.83 28.90 0.01
13 26 117.12 104. 39 17. 41 0.01 " 42. 31 135.03 133.57 1.10 0.02 15 57.69 103.99 82.99 29.38 0.01
14 26 17.13 105. 05 16. 64 0.01 " 42. 31 135.12 134.30 0.72 0.02 15 57.69 103. 94 83. 61 28.32 0.01
15
16
17 26 17.19 105. 10 16. 59 0.01 " 42. 31 135. 26 134. 21 0.70 0.02 15 57.69 103.93 83.76 28.25 0.01
18 26 117. 62 105. 24 16. 92 0.01 " 42. 31 136. 06 134. 21 1.42 0.02 15 57.69 104.09 84.00 28.29 0.01
19 26 117.74 105. 52 16. 85 0.01 " 42. 31 135.97 134.85 0.99 0.02 15 57.69 104.37 84.00 28.48 0.01
20 26 118. 21 106. 22 16. 25 0.01 12 46.15 134.43 132. 67 1.32 0.02 14 53.85 104. 31 83.54 29.05 0.01
21 26 117.91 105. 70 16. 24 0.01 12 46.15 134.02 131.50 1.78 0.02 14 53.85 104.10 83.59 28.62 0.01
22
23
24 26 118.22 106. 45 15.79 0.01 13 50. 00 132.98 130. 42 2.09 0.02 13 50. 00 103. 46 82.48 29.49 0.01
25 26 118.37 106. 90 15.39 0.01 13 50. 00 132.98 130. 81 1.74 0.02 13 50. 00 103. 75 82.99 29.04 0.01
26 26 118.48 107.07 15. 34 0.01 13 50. 00 133.23 131.11 1.73 0.02 13 50. 00 103. 72 83.03 28.96 0.01
21 26 118.59 106. 82 15. 68 0.01 13 50. 00 133. 44 130. 95 2.05 0.02 13 50. 00 103.73 82.70 29.30 0.01
28 26 118. 40 107. 82 14.37 0.01 13 50. 00 133.07 132.00 0.98 0.02 13 50. 00 103. 74 83.64 21.71 0.01
29
30
31 26 119. 00 107. 38 14.98 0.01 13 50. 00 134.09 130. 95 2.38 0.02 13 50. 00 103.92 83. 81 21.51 0.01
(DA OSWIEUT A KBIE, 28It T 2RI A Py, Notes : (1)Monthly figures for “No. of Listed Issues” are as of the end of each month. However,”% to (a)” is indicated by monthly average.
()Y FE = (C.BAMHE —3UT 1) + /0T 4 X 100 (2)Diparate ratio=(Market Price of Convertible Bond—Parity)/Parity X 100
(bR R RIE S B | BT
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