Settlement Rates (Interest Rate Swaps)

JPY OIS JPY 3M Japanese Yen TIBOR JPY 6M Japanese Yen TIBOR JPY 1M Japanese Yen TIBOR
(3M DTIBOR) (6M DTIBOR) (1M DTIBOR)

1D | 0.47800 % 3M(0X3) 0.92628 % 6M(0X6) 0.94106 % im 0.68625 %
1W | 0.47792 % 4M(1X4) 0.97063 % TM(1X7) 1.01220 % 3m 0.80250 %
2W | 0.47875 % 5M(2X5) 1.01500 % 8M(2X8) 1.08125 % 6M 0.84375 %
3W | 0.55488 % 6M(3X6) 1.06000 % 9M(3X9) 1.14780 % oM 0.89500 %
1M | 0.60508 % TM(4X7) 1.10373 % 10M(4X10) 1.20500 % 1y 18.50000 bp
2M | 0.66219 % 8M(5X8) 1.15313 % 11M(sX11)| 1.25720 % 18M | 16.50000 bp
3M | 0.68148 % 9IM(6X9) 1.20155 % 1 -1.70833 bp 2Y 17.00000 bp
4M | 0.69469 % 10M(7X10)| 1.28465 % 18M -1.87500 bp 3Y 16.00000 bp
5M | 0.70567 % 11M(8X11)| 1.34000 % 2Y -1.75000 bp 4Y 15.25000 bp
6M | 0.71786 % 1y 32.50000 bp 3y -1.87500 bp 5Y 14.62500 bp
7M | 0.73406 % 18M 32.87500 bp 4Y -2.00000 bp 6Y 13.87500 bp
8M | 0.75010 % 2Y 33.50000 bp 5Y -2.12500 bp A4 13.12500 bp
9M | 0.76625 % 3Y 35.50000 bp 6Y -1.87500 bp 8Y 13.50000 bp
10M | 0.78180 % 4y 37.25000 bp Al -1.25000 bp oY 14.12500 bp
11M | 0.79853 % 5Y 38.87500 bp 8Y -0.75000 bp 10Y | 14.87500 bp
1y | 0.81209 % 6Y 40.37500 bp Y -0.37500 bp 12Y | 16.37500 bp
15M | 0.86375 % 1Ad 41.62500 bp 10Y -0.12500 bp 15Y | 17.00000 bp
18M | 0.91500 % 8Y 43.00000 bp 12y 0.25000 bp 20Y | 17.50000 bp
2Y | 1.01083 % 9Y 44.00000 bp 15Y 1.00000 bp 25Y | 18.00000 bp
3Y | 1.16042 % 1oy 44.87500 bp 20Y 2.50000 bp 30Y | 18.12500 bp
4Y | 1.27021 % 12y 47.00000 bp 25Y 2.50000 bp
5Y | 1.36000 % 15Y 46.12500 bp 30Y 2.50000 bp
6Y | 1.44104 % 20Y 46.37500 bp
7Y | 1.52208 % 25Y 46.75000 bp
8Y | 1.60000 % 30Y 46.75000 bp
9Y | 1.67808 %
10Y | 1.75833 %
11Y | 1.83613 %
12Y | 1.91354 %
15Y | 2.13719 %
20Y | 2.45699 %
25Y | 2.66075 %
30Y | 2.77960 %
35Y | 2.85750 %
40Y | 2.90750 %

[EEMBERDTET/Definition of Settlement rates]

-0IS : OISR MOl — MW TR,

-3M DTIBOR : 3M~11METIFSPS (Single Period Swap) L —M%EMITRR. 1YUEEOISEOR~YZZTLYR (3M DTIBOR vs OIS+~ ZZTLYK) ZbpHAI THRR.

-6M DTIBOR : 6M~11METIZSPS (Single Period Swap) L —Me%EfI TR, 1YLUEE3M DTIBOREDA—ZXTLYR (6M DTIBOR vs 3M DTIBOR+R—SZ2FLyR) ZbpHfI TRz
1M DTIBOR : IM~9MET(EDTIBORTI NS4 hDL — Me% I TR, 1YUBEF3M DTIBOREDR—YZZTLYK (1M DTIBOR+R—SZATL YR vs 3M DTIBOR) %bpEfITRR.

-0IS: The OIS outright rate in percentage.

+3M DTIBOR: From 3M to 11M, the SPS (Single Period Swap) rate in percentage and from 1Y and onwards, the basis spread with OIS (3M DTIBOR vs OIS + basis spread) in basis points (bp).

+6M DTIBOR: From 6M to 11M, the SPS (Single Period Swap) rate in percentage and from 1Y and onwards, the basis spread against 3V DTIBOR (6M DTIBOR vs 3M DTIBOR + basis spread) in basis points (bp).

+1M DTIBOR: From 1M to 9M, DTIBOR outright rate in percentage and from 1Y and onwards, the basis spread with 3M DTIBOR (1M DTIBOR + basis spread vs 3M DTIBOR) in basis points (bp).

-This is the reference translation of the original Japanese document. Japan Securities Clearing Corporation shall accept no responsibility or liability for damage or loss caused by any error, inaccuracy, or misunderstanding with regard to this translation.

[F&HBIE/Disclaimer]

-BASESIUT TS (UTFTISCCIEVVETD) (L& TARSNZEEHERT —FICRET 3INTOHERIE. ISCCIIIBMUET.

+ISCCICIO TARENSHEHIBRT —SOINEINDBEEIHEETY,

AEBERT -3, BIRSHVFUZISHEDOH 2 O IVCRE S BT S NEEE R EE B H I BT, ISCCICL TEHEANTLEY,

AEBERT -3 ARE15:028 R 0B MHiEEERL GHESNETIMETY., TSI ARRERMRRBE, ISCCHURIER ERBEHIIUILISE. ISCCIIRET 3 TIIBZIEIET LN BET,
- FRCIRS Y ISCCIHBEBEROFTEAEERBURD. StEEFIEURD, ERAZHIELEDTZIENBET .

AEEERT —YOERIECONTE, HREHLTVEIN, HHELZBROFIABECHL. —I0EFEZAEVEEA.

+Any and all rights related to the rates published by Japan Securities Clearing Corporation (hereinafter referred to “JSCC”) shall be vested in JSCC.

+External redistribution of the rates published by JSCC is strictly prohibited.

+The rates published by JSCC are calculated by JSCC for the purpose of calculating the current market values as well as Initial Margin, etc. pertaining to each IRS Clearing Participant's day-to-day positions.

+The rates published by JSCC are the average values calculated using the current market prices as of 15:02 on the publication date. When JSCC deems necessary for its risk management, such as in the volatile market condition, JSCC may revise the relevant average value.
+Not limited to the foregoing, JSCC may change the calculation method of, suspend calculation of, or cease any use of, the rates published by JSCC.

+JSCC seeks to ensure the accuracy of the rates. However, JSCC shall accept no liability for inaccuracies in the data in this report.
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