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Key Statistics for Straight Bonds Trading Volume & Value (Daily) Jan. 2010
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Year P . No. of \ Trading A e A e
P AR e SR T Yelune T ke Gy | e Gy e
M ¥mil. EOM Ymil.| HA M Ymil.| &5 ¥mil. Month Trading ) . ToSTNeT ) ToSTNeT
17 (2005) 245 2 — 259 45 | 561,422,016 | 556,556,477 1,602 1,634 Day Volume | g Trading Volume g5 Trading ks
alue (Per Value) Value
18 (2006) 248 1 — | 215 44 | 575,347,695 559, 549, 717 318 319 (Per Value) ToSTNeT ToSTNeT
19 (2007) 245 1 - 278 34 586, 592, 452 571,208, 798 242 24 B ¥mil. [E AW ¥mil.| &M ¥mil.| &4 H ¥mil.| &5 ¥mil.| &5 ¥mil.
20 (2008) 245 1 — | 285 41 580, 077, 379 571, 752, 802 2 2 1.1
21 (2009) 243 1 — | 290 39 596, 375, 131 589, 627, 301 29 29 2
3
16.4~17.3 245 3 — | 248 43 532,115, 710 528, 899, 077 2,582 2,682 4 - - 900 - 979 -
17.4~18.3 246 1 — | 261 45 564, 691, 810 557, 808, 375 557 569 5 - - 5,047 2,000 5,274 2,054
18.4~19.3 246 1 — | 215 41 578, 898, 484 560, 509, 319 338 338 6 - - 6, 025 500 6, 325 481
19.4~20.3 245 1 — | 276 33 585, 327, 052 570, 426, 990 153 153 7 - - 5,954 630 6, 328 623
20.4~21.3 245 1 — | 286 44 | 575,102, 329 568, 036, 795 - - 8 - - 8,714 399 9,315 393
9
20 (2008) 1 19 1 — | 219 2 | 592,465,545 577, 089, 391 2 2 10
2 20 1 — | 219 1 597, 692, 969 582, 312, 415 - - 11
3 20 1 — | 276 4 585, 327, 052 570, 426, 990 - - 12 - - 7,889 1,783 8,479 1,771
4 21 1 — | 218 3 590, 621, 898 575, 721, 836 - - 13 - - 4,884 745 5, 421 853
5 20 1 — | 282 5 595, 821, 365 579, 092, 003 - - 14 - - 4,540 26 5,013 25
6 21 1 — | 280 4 581,080, 010 569, 129, 183 - - 15 - - 6, 444 102 7,297 111
7 22 1 — | 283 4 586, 498, 377 572,707, 450 - - 16
8 21 1 — | 286 4 591,032, 210 577,241, 284 - - 17
9 20 1 — | 282 4 581, 144, 515 568, 837, 205 - - 18 - - 1,878 203 2,052 216
10 22 1 — | 285 4 586, 781, 742 573, 253, 191 - - 19 - - 1,764 109 1,956 108
1 18 1 — | 286 2 592, 052, 648 578, 549, 997 - - 20 - - 1,448 81 1,622 94
12 21 1 — | 285 4 580, 077, 379 571, 752, 802 - - 21 - - 1,070 40 1,183 47
22 - - 3,075 18 3,561 18
21 (2009) 1 19 1 — | 288 4 | 585,620,669 577, 296, 093 - - 23
2 19 1 — | 289 2 590, 931, 808 582, 607, 232 - - 24
3 21 1 — | 286 4 575, 102, 329 568, 036, 795 - - 25 - - 2,140 100 2,434 119
4 21 1 — | 289 4 580, 456, 880 573, 391, 346 - - 26 - - 2,511 52 2,904 51
5 18 1 - 3 585, 915, 275 578, 849, 741 - - 27 - - 1,039 - 1,143 -
6 22 1 — | 289 4 579, 392, 994 572, 338, 160 11 11 28 - - 1,982 300 2,135 286
7 22 1 — | 292 4 586,973, 217 579, 930, 383 8 7 29 - - 1,755 100 1,937 99
8 21 1 — | 292 1 594, 843, 114 587, 835, 980 10 10 30
9 19 1 — | 289 4 588,012, 348 581, 263, 324 - - 31
10 21 1 — | 292 4 595, 348, 367 588, 599, 343 - -
1 19 1 — | 292 1 602, 847, 448 596, 098, 424 - -
12 21 1 — | 290 4 596, 375, 131 589, 627, 301 - -
22 (2010) 1 19 1 — | 29 1 604, 271, 257 597, 523, 427 - -

VD BATE S L. BRI R UTA R Note: “No. of Issuers”, “No. of Listed Issues” and “Amount Listed” are as

HTE, of the end of each year or month.
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Key Statistics for Gonvertible Bonds

S b5 . b5 . s T (% Trading Volume (Par Vlue) FeE e Trading Value 4 e I
TR B RREWRR SRS g b ks | R0 ke S . : Y ey | e
Year Tradin | No. of No. of a o on 15 A & 2 AH e o & o 15 S .
or g | Lisied | N | pigoq | Newly | Amount - Newly oo orioq | Rodemption | Delisted Rtiid . TOSNTI® | | Aversse | Tumover|  Marker
Month Days | Cos. Issues Total ToSTNeT Avea:;ge High Date Low Date Total ToSTNeT Av::;ge
B 5 M ¥mil. | B9 ¥mil.| &5 ¥mil. | 551 ¥mil. 7 M Ymil.|  E 5 ¥mil. B 5 ¥mil. | 55 ¥mil. |5 5 ¥mil. E 71 ¥mil. T 511 ¥mil. B 5 M ¥mil. |55 ¥mil. M ¥ % 5 M ¥mil.
17 (2005) 245 98 8 | 117 9 | 1,821,272 65,000 | 507, 562 10, 687 1,393, 680 601, 508 169, 578 2, 455 12,918 2.2 409 12.30 671, 841 190, 607 2,742 111.69 | 21.91 2,406, 075
18 (2006) 248 86 13 98 15 | 1,723,418 | 553,000 @ 310, 381 149 340, 324 525, 602 89, 301 2,119 23,986 | 10.18 179 6. 5 593,793 113, 387 2,39 112.97 | 29.66 2,141, 246
19 (2007) 245 72 - 81 3 | 1,396,678 30,000 | 174,430 2,500 179, 810 306, 471 91, 831 1,251 11,693 | 10.19 137 7.30 346, 633 109, 334 1,415 113.10 | 19.64 1, 644, 255
20 (2008) 245 57 1 62 11 1,240,916 150, 000 45, 309 3,687 256, 766 297, 643 93, 265 1,215 9,273 | 10. 1 87 8.20 295, 053 96, 267 1,204 99.13 | 22.57 1,145, 240
21 (2009) 243 35 3 39 4 1 1,202,433 | 203,500 25,584 6, 881 209, 518 496, 458 109, 060 2,043 34,074 | 12.15 271 1. 4 474, 635 98, 279 1,953 95.60 | 40.64 1,215,017
16.4~17.3 245 | 125 15 | 151 19 | 2,648,168 191,000 | 341,293 10, 654 1,596,974 666, 184 171,721 2,719 12,918 2.2 629 12.30 724,376 189, 817 2,957 108.74 | 18.89 2,920, 389
17.4~18.3 246 90 12 | 104 13 | 1,461,489 113,000 | 546, 854 293 752,532 539,733 127,709 2,194 10, 272 9.27 409 12.30 617, 282 149, 695 2,509 114.37 | 26.27 1,986, 220
18.4~19.3 246 79 7 87 9 | 1,481,576 | 490,000 @ 198, 356 2,500 269, 057 510, 877 80, 839 2,077 23,986 | 10.18 179 6. 5 569, 015 100, 686 2,313 111.38 | 34.72 1,848,011
19.4~20.3 245 69 - 11 3 | 1,346,078 30, 000 62, 769 - 102, 729 241,052 96, 160 984 11,693 | 10.19 137 7.30 211,327 112,728 1,107 112. 56 17.05 1,426, 498
20.4~21.3 245 47 1 52 1 1,124,438 150, 000 49, 626 7,517 314,497 329,974 92,763 1,347 9,273 | 10. 1 87 8.20 314,771 92,226 1,285 95.39 | 26.71 1,008, 647
20 (2008) 1 19 72 - 81 — | 1,396,012 — 666 - - 12, 695 5,897 668 1,989 22 172 25 13, 750 6,713 124 108. 31 0.91 1,550, 167
20 20 n - 80 — | 1,387,415 — 698 — 7,899 17,521 9,738 876 3,719 29 140 22 19, 467 11,050 973 1.1 1.26 1,543, 445
320 69 - 71 — | 1,346,078 — 2,275 — 39, 062 19,016 4,402 951 3,507 14 204 5 19,291 4,519 965 101. 45 1.39 1,426, 498
4 21 69 - 71 — | 1,344,935 — 1,143 — - 20, 889 6, 206 995 2,448 " 318 18 21,629 6, 684 1,030 103. 54 1.55 1,444,552
5 20 69 - 71 — | 1,342,147 — 1,788 1,000 - 14,933 6, 054 ey 1,607 14 m 27 16, 151 6, 687 808 108. 16 1.1 1,467,470
6 21 69 - 76 — | 1,339,244 — 2,210 — 693 16, 395 9,317 781 3,571 5 129 16 17,773 10, 408 846 108. 41 1.22 1,422,520
7 22 69 - 76 — | 1,337,209 — 2,035 — - 17,479 9,579 795 5,064 14 125 25 17,721 9,797 806 101. 39 1.31 1,389, 380
8 21 69 - 76 — | 1,335,062 — 2,147 — - 13,190 4,254 628 1,992 5 87 20 13,185 4,226 628 99. 96 0.99 1,368,414
9 20 60 - 65 — | 1,222,633 — 6,616 — 105, 813 25,120 6,917 1,256 4,930 30 147 9 24,310 6,593 1,216 96.78 1.96 1,178,128
10/ 22 60 - 65 — | 1,203,096 — 19, 537 — - 77,499 19, 863 3,523 9,273 1 1,044 20 73,339 19,274 3,334 94. 63 6.39 1,108, 064
11 18 58 - 63 — | 1,201,776 — 922 — 398 32,351 5, 850 1,797 2,670 6 876 25 30, 087 5,427 1,672 93. 00 2.69 1,129, 782
12| 21 57 1 62 1 1,240,916 150, 000 5,272 2,687 102, 901 30, 552 5,187 1,455 3, 662 25 312 9 28, 345 4,884 1,350 92.78 2.50 1,145, 240
21 (2009) 1 19 57 - 62 — | 1,240, 498 — 418 - - 27,591 7,673 1,452 2,446 20 343 5 25, 481 7,217 1,341 92.35 2.22 1,123, 480
219 57 - 62 — | 1,239,319 — 1,179 — - 26, 564 6, 480 1,398 3,143 6 601 2 23,433 5, 866 1,233 88.22 2.14 1,090, 149
3 21 47 - 52 — | 1,124,438 — 6, 359 3,830 104, 692 27, 407 5, 381 1,305 2,796 24 172 3 23,311 5,159 1,110 85.05 2.32 1,008, 647
4 21 47 - 52 — | 1,124,037 — 240 161 - 29,726 9,733 1,416 3,983 3 174 27 25, 622 8,596 1,220 86. 20 2.64 1,033,919
5 18 45 - 50 — | 1,107,722 — 316 — 15,999 67,310 13,141 3,739 9,325 " 1,018 1 63, 740 11,895 3,541 94.70 6.03 1,060, 300
6 22 45 - 50 — | 1,107,544 — 178 — - 47,938 7,687 2,179 7,053 15 660 25 44, 350 5,994 2,016 92.52 4.33 1,058, 064
7 22 44 - 49 — | 1,088,151 — 323 — 19,070 43, 346 17,095 1,970 6, 383 3 412 17 36,930 12,551 1,679 85.20 3.95 1,068, 624
8 21 44 - 49 — | 1,081,927 — 4,234 1,990 - 41,981 4,026 1,999 5,249 4 903 13 43, 858 4,129 2,088 104. 47 3.87 1,093, 180
9 19 35 - 39 — | 1,027,333 — 12, 256 900 41,438 23,558 8,244 1,240 2,293 17 440 24 22,761 8,022 1,198 96. 62 2.23 1,003, 246
10 21 35 - 39 — | 1,027,285 — 48 — - 18,339 9,688 873 1,652 5 403 27 17,763 9,496 846 96. 86 1.79 1,008, 117
1) 19 34 1 39 2 | 1,123,025 100, 000 13 — 4,247 28,428 7,677 1,496 7,721 26 271 4 28,197 7,242 1,484 99.19 2.64 1,098, 345
12| 21 35 2 39 2 | 1,202,433 103, 500 20 — 24,072 114, 269 12,234 5,441 34,074 15 1,439 14 119,183 12,106 5,675 104. 30 9.83 1,215,017
22 (2010) 1 19 35 - 38 — | 1,202,147 — 7 - 279 69, 059 7,188 3,635 8,714 8 900 4 75, 365 7,354 3,967 109.13 5.74 1,239, 535
e (D) RGatts, RIGEREL, RIRREE, IR AT R ST A RBE, Notes: (1)"No. of Listed Companies.”, “No. of Listed Issues”, “Amount Listed” and “Market Value” are as of the end of each year or month.
(219 B ToSTNet ¥y 1%, YRk 194E12H ETIHIBRAT IE &2 G DAt (2)Through December 2007, the “ToSTNeT” column shows the aggregation of transactions for correction of errors and off-auction transactions.
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Convertible Bonds Index

Lo s WS | U7 | ook R AT L0 B Par ol (00 ormore P OATR Pty ol than 10—
*F ok - - - - PRI S - - - -
Month No. of Arithmetic . Disparate Simple . . . . . . . .
or Listed C. B. Price Parity Ratio Vield No. of Arithmetic Parity Disparate Simple No. of Arithmetic Parity Disparate Simple
Day [ssues Ave. Ave. Ave. Ave. Listed % to (a) C. B. Price Ave. Ratio Yield Listed % to (a) C. B. Price Ave. Ratio Yield
Issues Ave. Ave. Ave. Issues Ave. Ave. Ave.
My % % ¥ % % % My %
21 (2009) 1 62 96. 58 56.22 144.08 0.36 5 7.98 131.53 130. 15 1.37 0.83 57 92.02 93. 55 49. 81 156. 45 0.32
2 62 94.93 52.16 165. 77 0.38 5 1.72 120. 59 117.30 3.16 0.91 57 92.28 92.71 46.70 179. 34 0.33
3 52 93.94 51.82 164. 00 0.36 3 5.72 118. 22 118. 30 0.05 0.99 49 94.28 92.48 47. 81 173.89 0.33
4 52 95. 55 55.19 127.92 0.30 3 5.71 127.92 127.79 0.15 0.76 49 94.23 93. 57 50. 75 135. 74 0.27
5 50 97. 49 58.97 115.29 0.30 5 7.80 131.91 130. 98 1.07 0.57 45 92.20 94. 62 52.92 124.95 0.28
6 50 98.83 63.18 99.74 0.30 7 13.00 123. 66 123. 44 0.25 0.46 43 87.00 95.15 54.20 114.59 0.28
7 49 99. 66 63. 58 106. 35 0.30 7 14.11 125. 71 124. 26 1.47 0.47 42 85.89 95. 38 53.62 123.57 0.27
8 49 102. 45 66. 83 101. 26 0.30 8 14. 68 135. 41 132.72 2.29 0.45 41 85.32 96. 79 55.51 118.28 0.27
9 39 101. 02 62.17 118.15 0.26 3 13.01 125.73 121.55 4.05 0.33 36 86.99 97.08 53.01 135. 01 0.24
10 39 98.10 54.20 125.33 0. 21 3 7.32 111.37 110. 19 1.27 0.00 36 92. 68 97.04 49.75 135.13 0.23
" 39 98. 35 52.28 141.49 0. 21 2 5.30 119. 81 119.72 0. 61 0.00 37 94.70 97.18 48.53 149. 34 0.23
12 39 99. 00 55. 71 127.48 0.22 2 5.07 120.12 120. 26 0.15 0.00 37 94. 93 97.87 52.217 134.27 0.23
22 (2010) 1 38 100. 57 59.07 114.83 r 0.21 1 6. 66 119. 82 114. 65 5.1 r 0.18 37 93.34 99. 14 55.10 122. 60 0.22
1.1
2
3
4 39 99. 62 58.29 115.79 0.22 2 5.13 120. 65 124.06 -2.58 0.00 37 94.87 98. 48 54.74 122.19 0.23
5 39 99.93 58.50 114.49 r 0.21 2 5.13 123.90 123.38 0.52 0.00 37 94.87 98. 63 54.99 120. 65 0.23
6 39 100. 18 59.23 113. 24 r 0.21 3 7.69 121.97 116. 74 5.32 r 0.28 36 92.31 98. 36 54. 44 122.23 0.21
7 39 100. 47 59.28 113.46 r 0.21 3 7.69 123.43 116. 50 6. 61 r 0.28 36 92. 31 98. 55 54. 51 122.36 0.21
8 39 100. 63 60.16 111.47 r 0.21 3 7.69 123.43 118. 54 5.01 r 0.28 36 92.31 98.73 55.29 120. 35 0.21
9
10
"
12 39 100. 92 60. 68 108. 59 0. 21 3 7.69 124.40 118. 27 5.85 r 0.27 36 92.31 98. 96 55.88 117.15 0.21
13 39 100. 86 60. 29 109. 83 r 0.21 3 7.69 124.07 116. 98 6.84 r 0.28 36 92.31 98.93 55. 56 118. 41 0.21
14 39 101. 06 60. 79 107.95 0. 21 3 7.69 124.82 118. 27 6.17 r 0.27 36 92.31 99.08 56. 01 116. 44 0.21
15 39 101.29 60. 88 108. 14 0.21 3 7.69 125. 05 117.54 7.04 r 0.27 36 92. 31 99. 32 56.16 116. 57 0.21
16
17
18 39 101. 32 60. 42 110. 66 0. 21 3 7.69 124.38 116. 65 1.317 r 0.27 36 92.31 99. 40 55.74 119. 26 0. 21
19 39 101.19 60. 56 110. 84 0.21 2 5.13 124.85 124. 36 0.59 0.00 37 94.87 99. 91 57.11 116.79 r 0.22
20 39 101. 07 60. 30 111.91 0. 21 2 5.13 122.70 123. 68 -0.78 0.00 37 94.87 99.90 56. 87 118.00 r 0.22
21 39 101.16 60. 84 110. 98 0.21 3 7.69 121.32 117. 60 4.25 r 0.28 36 92. 31 99. 48 56. 11 119. 88 0.21
22 38 100. 26 57.96 117.90 0.22 2 5.26 115.10 106. 10 8.7 r 0.41 36 94.74 99. 44 55.28 123.96 0.21
23
24
25 38 100. 28 58.08 118.15 0.22 4 10. 53 115. 11 102. 96 11.97 r 0.23 34 89. 47 98. 54 52.80 130. 65 0.22
26 38 100. 20 56. 89 122.39 0.22 1 2.63 110. 00 107.74 .10 0.00 37 97.37 99. 94 55.52 125. 64 r 0.22
27 38 100. 18 56. 43 125. 08 0.22 2 5.26 111.00 103. 54 7.34 0.00 36 94.74 99. 57 53.82 131.62 0.23
28 38 100. 17 56. 76 123.22 0.22 4 10. 53 113. 81 101.77 11.98 r 0.23 34 89. 47 98. 57 51. 47 136. 31 0.22
29 38 100. 08 55.90 127. 60 0.22 1 2.63 106. 50 103. 65 .15 0.00 37 97.37 99. 91 54. 61 130. 97 r 0.22
30
31

T (1) A OGN A KBUE, 284
()N = (C.BAlit% — VT 4) +/30 71 X100

TR BHAIEA o,

Notes : (I)Monthly figures for “No. of Listed Issues” are as of the end of each month. However,”% to (a)” is indicated by monthly average.

(2)Diparate ratio=(Market Price of Convertible Bond—-Parity)/Parity X 100
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