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2 “Average Yield” is based on the figures at the end of each month. Method of Computation

“Average Yield’= Sum total of yield to maturity of each issue

/Number of issues. Yields are computed at simple interest for all bond issues. In the colum of “Average Yield” annual figures reflect arithmetic averages
of monthly figures. Average yields of Govement bonds are computed on prices of small-lot transaction and those of Foreign bonds in yen on prices of

standard transactions

3 Since December, 1998, each figure of the total market value has been calculated according to quotations published by the Japan Securities Dealers Association.

4 “Amount Listed” and “Aggregate Market Value” of this month are preliminary figures
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Summary of Statistics on Listed Bonds
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Trading Volume Trading Value Average Yield
No. of Aggregate
Year or |Trading| No.of | "oy Amount Varket Dail o Other . Foreign Year or
h y . Govt. Municipal Govt. ¢ Bank Industrial
flonth Days |ISSUers| | ccues Listed Value Total Av. High Low Total Daily Av Bonds Bands Guaranteed Sg:ﬁr'{il Debentures Bonds iBnoan:n flonth
X mil BAMA| ¥ il BHAEMA|¥ mil HAMA X mil. BHAMAdateAR ¥mil. B5M|date A B ¥mil. BAMA¥ mil BHAEM ¥ il BAA % % % % % % %
14 45| 246 2 199 404, 595, 357 432,047, 453 - - - - - - 0. 685 - 0.31 - - - - 2002
16 4£| 246 2 222 457, 395, 622 473, 949, 372 - - - - - - 0. 552 - 0.18 - - - - 2003
16 45| 246 2 243 510,719, 463 525,414,315 - - - - - - 0.875 - 0.13 - - - - 2004
17 4£| 246 1 258 556, 525, 477 566,009, 616 - - - - - - 0.838 - - - - - - 2005
18 4£| 248 1 275 561,596, 117 566,027,810 - - - - - - 1.307 - - - - - - 2006
19 45| 245 1 278 571,208,912 579, 683, 735 - - - - - - 1.349 - - - - - - 2007
20 4| 245 1 285 571,752,825 591, 062, 552 - - - - - - 1.228 - - - - - - 2008
21 4| 243 1 290 589, 627, 307 607,193, 032 - - - - - - 1.010 - - - - - - 2009
22 4| 245 1 296 638, 000, 079 658, 682, 962 - - - - - - 0. 860 - - - - - - 2010
22. 6 22 1 292 613, 554, 182 637,878,193 - - - - - 0.813 - - - - - - J 2010
7 21 1 294 621, 609, 391 647, 695, 800 - - - - - 0.775 - - - - - - J
8 22 1 296 629, 947, 931 657, 285, 115 - - - - - 0.740 - - - - - -l A
9 20 1 294 626, 267, 895 655, 959, 769 - - - - - 0.710 - - - - - -S
10 20 1 297 634, 296, 443 661, 566, 851 - - - - - 0.748 - - - - - -1 0
1 20 1 297 642, 150, 735 661,942, 224 - - - - - 0.901 - - - - - - N
12 21 1 296 638, 000, 079 658, 682, 962 - - - - - 0.887 - - - - - - D
23. 1 19 1 296 646, 332, 544 664, 965, 560 - - - - - 0.922 - - - - - - J 2011
2 19 1 298 6563, 773, 869 670, 831, 730 - - - - - 0. 956 - - - - - - F
3 22 1 293 645, 559, 681 662, 837, 809 - - - - - 0. 968 - - - - - -l M
4 20 1 295 653, 861, 925 671, 896, 051 - - - - - 0. 950 - - - - - -l A
5 19 1 298 661, 736, 606 683, 179, 669 - - - - - - 0.882 - - - - - -l M
6 22 1 295 654, 457,729 676,511, 687 - - - - - - 0. 880 - - - - - - J
@ 1 REH, FBLE Note : 1 Number of Issuers, Number of Listed Issues, Amount Listed and Aggregate Narket Value are as of last trading day of each year or month
atL, LRI, FERIEY 1T
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2 Issues transferred to the “Securities to be Delisted” are excluded for computation of the Convertible Bond Price Index.

3 J-NET Market was establ ished January 25, 1999
4 Transactions in J-NET include those in non-auction transaction
5 “Amount Listed” and “Aggregate Market Value” of this month are preliminary figures
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Summary of Statistics on Listed Convertible Bonds (Auction Market)
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No. of Aggregate Trading Volume Trading Value Non— % of
Yag;tgr TrDa:y\sng Ncoo:f Listed t’\“gigg ’;m“”; Amount R:EZ::;d Anount Market - - - - - - Adjusted | Issues V;i;tﬁr
Issues Listed Converted /Bought. in Delisted Value Total J-NET Daily Av. High Low Total J-NET Daily Av High Low Price Av. | Traded
¥ mil BAMA ¥ nil. BAMA|¥ nil. BEAEA[¥ nil. @AM ¥nil. BAEA ¥mil BAM| ¥nil BAMA ¥ nil. BHAEMA |¥nil BAM|date AR ¥nil. BXHM |date AR ¥mil. BAMA | ¥mil BAMA ¥ nil. BHFA |¥mil BAM|dateAR ¥nil. BHM |date AR ¥mil. BHM | ¥ A %
13 4£| 246 282 414 8,491,059 158,012 33,006 64,463 1,182,501 9,005, 332 378,014 330, 949 1,540/ 2.6 8,310 1.4 15 423, 698 3176, 377 1,722 2.6 9,307 1.4 14) 112.39 3.4 2001
14 ££| 246 220 295 6,659,507 45, 000 58, 160 79,870 1,738,145 6,877,083 411, 386 385, 594 1,672 10.4 13,955 1.4 46 452,101 426, 869 1,838/ 10.4 16,411 1.4 39| 106.45 2.7 2002
16 4£| 245 107 129| 4,089,004 18, 000 34, 857 12,537 2,541,109 4,339,416 284, 566 280, 139 1,162) 9.11 8,838 10.10 - 299, 583 295, 180 1,223/ 9.11 8,982 10.10 —| 106.75 1.2 2003
16 45| 246 56 67| 2,409,449 65, 000 51,748 931| 1,693,015 2,575,309 154, 850 1563, 6562 629 2.2 6,858 5.7 - 161, 428 160, 221 656 2.2 6,934 5.7 — 114.82 0.7 2004
17 4£| 246 29 35 1,088,604 - 123,573 10,101| 1,187,260 1,437,277 70, 148 70,011 286 3.18 11,751 4.12 1 73, 430 13, 293 230 3.18 11,784 1.6 1 104.68 3.0 2005
18 4£| 248 20 26 870, 089 235, 000 93,101 - 360,403 1,121,253 9,413 9,413 38 1.19 952 2.23 4 10, 593 10, 593 43 2.2 1,000 2.23 6 160.11 1.2 2006
19 45| 245 16 19 628,574 20, 000 113,455 - 148, 097 767,212 5, 668 5, 668 23| 9.7 500 8.14 4 7,938 7,938 32| 9.7 531 8.28 4| 162.62 1.9 2007
20 4| 245 1 12 421,070 - 30, 497 - 177,007 392,593 2,520 2,520 10| 2.20 500/ 3.19 20 3,024 3,024 12| 2.20 652 19 21| 120.00 0.3 2008
21 4| 243 5 5 350, 627 - 4,484 1,990 67,418 340, 693 - - - - - - - - - - 101.48 - 2009
22 4| 245 5 5 350, 627 - - - - 346, 969 - - - - - - - - - - 98.99 - 2010
22. 6 22 5 5 350, 627 - - - - 346, 003 - - - - - - - - 98. 86 J 2010
7 21 5 5 350, 627 - - - - 346, 938 - - - - - - - - - - 98.91 - J
8 22 5 5 350, 627 - - - - 346, 292 - - - - - - - - - - 99. 01 -l A
9 20 5 5 350, 627 - - - - 346,192 - - - - - - - - - - 98.97 - s
10 20 5 5 350, 627 - - - - 346, 499 - - - - - - - - - - 98. 96 -l 0
1 20 5 5 350, 627 - - - - 347,054 - - - - - - - - - - 99.17 - N
12 21 5 5 350, 627 - - - - 346, 969 - - - - - - - - - - 99. 32 - D
23. 1 19 5 5 350, 627 - - - - 347,837 - - - 0. 950 - - - - - - 99. 66 - J 201
2 19 5 5 350, 627 - - - - 348, 030 - - - - - - - - - - 99.77 -l F
3 22 4 4 347,619 - - - 3,008 342,927 - - - - - - - - - - 98.89 -l M
4 20 4 4 347,619 - - - - 343, 844 - - - - - - - - - - 99.25 -l A
5 19 4 4 347,619 - - - - 343,968 - - - - - - - - - - 99.19 -l M
6 22 4 4 347,619 - - - - 344,593 - - - - - - - - - - 99. 30 - J
() 1 %t T ET T TEX Note: 1 Number of Companies Listed, Number of Listed issues, Amount Listed and Ageregae Market Value are as of last trading day of each year or month



