Settlement Rates (Interest Rate Swaps)

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

1D | 0.47700 % 3M(0X3) 1.04250 % B6M(0X6) 1.05106 % ™ 0.82625 %
1W_| 0.72000 % 4M(1X4) | 1.07003 % 7M(1X7) 1.08623 % 3M 0.86125 %
2W | 0.71833 % 5M(2X5) 1.10250 % 8M(2X8) 1.15000 % 6M 0.91125 %
3W | 0.71875 % 6M(3x6) | 1.13468 % 9M(3X9) 1.19560 % oM 0.96250 %
1M | 0.72000 % TM(4X7) 1.15470 % 10M(4X10)|  1.23060 % 1Y 17.62500 bp
2M | 0.72203 % 8M(5x8) | 1.20375 % 11M(5X11)| 1.26125 % 18M_| 16.50000 bp
3M | 0.72267 % 9M(6X9) 1.26060 % 1Y -2.62500 bp 2Y 16.25000 bp
4M | 0.72854 % 10M(7X10)| 1.30435 % 18M -2.87500 bp. 3Y | 15.12500 bp
5M | 0.73990 % 11M(8X11)| 1.29720 % 2Y -2.75000 bp 4Y 13.37500 bp
6M | 0.75197 % 1Y 32.87500 bp. 3Y -2.75000 bp. 5Y | 12.12500 bp
7M | 0.77062 % 18M 34.12500 bp 4Y -2.75000 bp 6Y 11.25000 bp
8M | 0.78957 % 2Y 35.00000 bp. 5Y -2.75000 bp. 7Y | 11.00000 bp
9M | 0.80619 % 3Y 37.00000 bp 6Y -2.37500 bp 8Y 11.62500 bp
10M | 0.82241 % 4Y 38.87500 bp. 7Y -2.12500 bp. 9Y | 13.12500 bp
11M | 0.83958 % 5Y 40.75000 bp 8Y -1.75000 bp 10Y | 14.75000 bp
1Y | 0.85551 % 6Y 42.50000 bp. Y -1.37500 bp. 12Y | 17.50000 bp
15M | 0.90875 % 7Y 43.87500 bp 10Y -1.25000 bp 15Y | 18.37500 bp
18M | 0.96000 % 8Y 45.12500 bp. 12Y -0.62500 bp. 20Y | 18.87500 bp.
2Y | 1.05996 % 9Y 46.37500 bp 15Y -0.12500 bp 25Y | 19.00000 bp
3Y | 1.20583 % 10Y 47.50000 bp. 20Y 1.62500 bp. 30Y | 19.25000 bp.
4Y | 1.31021 % 12Y 48.50000 bp 25Y 1.62500 bp
5Y | 1.39583 % 15Y 48.75000 bp. 30Y 1.62500 bp.
6Y | 1.47563 % 20Y. 49.00000 bp
7Y | 1.55583 % 25Y 49.12500 bp.
8Y | 1.63313 % 30Y 49.12500 bp
9Y | 1.71208 %
10Y | 1.79335 %
11Y | 1.87247 %
12Y | 1.95271 %
15Y | 2.17832 %
20Y | 2.49484 %
25Y | 2.69306 %
30Y | 2.80793 %
35Y | 2.87906 %
40Y | 2.92438 %

[BEEROER/Definition of Settlement rates]

OIS : OISTYRFA ML — M % B TR

+3M DTIBOR : 3M~11METIFSPS (Single Period Swap) L—MNe%BEAI TR, 1YLR#EOISEDR—SZATLYR (3M DTIBOR vs OIS+R—YA2TLyK) %bpEfI T&R,

+6M DTIBOR : 6M~11METIFSPS (Single Period Swap) L—MNe%EAI TR, 1YLUF#E3M DTIBOREDR—SZZTLwR (6M DTIBOR vs 3M DTIBOR+R—3ZXTLyR) %bp8fiTHRR.
+1M DTIBOR : 1M~9MF T[EDTIBORTZI NS4 hDL — N %HEAT TR R, 1YLUE(E3M DTIBOREDA—SZZTLYR (1M DTIBOR+A—ZATL WK vs 3M DTIBOR) %bpHfiI T&RR.

+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 3M 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 Japan ities Clearing C ion shall accept no or liability for damage or loss caused by any error, inaccuracy, or misunderstanding with regard to this translation.
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+Any and all rights related to the rates published by Japan ities Clearing Ct { i 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.

[Contact]

Japan urities Clearing C ion OTC Derivatives Clearing Service
Tel : +81-50-3361-1794

e-mail : otc@jpx.co.jp

2025/12/18



