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 | 0.72800 % 3M(0X3) 1.20750 % 6M(0X6) 1.32106 % M 0.85750 %
1W | 0.72834 % 4AM(1X4) 1.28625 % TM(1X7) 1.40250 % 3m 0.93625 %
2W | 0.72771 % 5M(2X5) 1.36530 % 8M(2X8) 1.48373 % 6M 1.05625 %
3W | 0.72875 % B6M(3X6) 1.44468 % 9M(3X9) 1.56500 % oM 1.17250 %
1M | 0.72918 % TM(4X7) 1.51155 % 10M(4X10)|  1.64628 % 1Y 26.87500 bp
2M | 0.74594 % 8M(5X8) 1.60250 % 11IM(5X11) 1.72750 % 18M | 25.12500 bp
3M | 0.78974 % IM(6X9) 1.68750 % 1Y -0.56250 bp 2Y 21.12500 bp
4M | 0.82130 % 10M(7x10)| 1.76250 % 18M -1.62500 bp 3y 15.50000 bp
5M | 0.85367 % 11M(8X11)[ 1.84250 % 2Y -2.25000 bp 4Y 12.87500 bp
6M | 0.88125 % 1Y 52.12500 bp 3Y -2.79167 bp 5Y 10.75000 bp
7M | 0.90623 % 18M 55.00000 bp 4Y -3.12500 bp 6Y 9.50000 bp
8M | 0.93245 % 2Y 56.50000 bp 5Y -3.25000 bp Ad 8.75000 bp
9M | 0.95726 % 3Y 59.00000 bp 6Y -3.12500 bp 8Y 9.00000 bp
10M | 0.98130 % 4y 61.50000 bp 1Al -3.00000 bp Y 9.37500 bp
11M | 1.00763 % 5Y 63.50000 bp 8Y -2.75000 bp 10Y 9.87500 bp
1Y | 1.03375 % 6Y 65.25000 bp oY -2.37500 bp 12Y | 11.37500 bp
15M | 1.09500 % 7Y 66.50000 bp 10Y -2.12500 bp 15Y | 12.12500 bp
18M | 1.14875 % 8Y 68.00000 bp 12y -1.62500 bp 20Y | 14.25000 bp
2Y | 1.24750 % Y 69.25000 bp 15Y -1.00000 bp 25Y 14.50000 bp
3Y | 1.38500 % 10Y 70.50000 bp 20Y 0.12500 bp 30Y | 15.00000 bp
4Y | 1.48521 % 12Y 71.75000 bp 25Y 0.37500 bp
5Y | 1.56750 % 15Y 72.50000 bp 30Y 0.37500 bp
6Y | 1.64021 % 20Y 73.50000 bp
7Y | 1.71337 % 25Y 73.75000 bp
8Y | 1.78604 % 30Y 74.00000 bp
9Y | 1.86029 %
10Y | 1.93523 %
11Y | 2.00879 %
12Y | 2.08008 %
15Y | 2.27343 %
20Y | 2.53386 %
25Y | 2.68625 %
30Y | 2.76438 %
35Y | 2.80875 %
40Y | 2.83000 %

[EEMBERDTET/Definition of Settlement rates]

-0IS : OISR ML — Me%EI TR,

+3M DTIBOR : 3M~11METIESPS (Single Period Swap) L—Me%BAITERR. 1YLURFOISEOR—ZZT LR (3M DTIBOR vs OIS+AR—YZ2TLR) ZbpHAITERR.

+6M DTIBOR : 6M~11MET(ESPS (Single Period Swap) L —MNe%BAITERR. 1YLUE(E3M DTIBOREDR - ZZFLR (6M DTIBOR vs 3M DTIBOR+AR—Z2TLYR) ZbpHfiI T&RR.
1M DTIBOR : 1M~9MFE TEDTIBORTY 54 hDL — M %HAI TR, 1YLU#(E3M DTIBOREDAR-IZZTLYR (1M DTIBOR+A—3 22T LK vs 3M DTIBOR) %ZbpHfiI 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 ion of the original Japan . 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 SIS (U TFTISCCIEVVETD) (L& TARSNZEEERT —J(CRET 3TN TOHERIE. JSCCIIIBMUET.

+JSCCICIOTAKREN BEHMERT — YOI EBADBESSHEETT

AEBERT -3, BIRSHVFUZISHEDOH 2 O AVCRE S BRSSO S NEEE R EE B H I BTsIC. JSCCICL TEHEANTLEY,

AEBERT -9 ARE15:028 R 0OhiSMHiEEERL GHESNETIETY., TSI ARERMRRBE, JSCCHURVER ERBEHIIUILISE. JSCCIIRETZTIBEIEIET LN BDET,
- FRCIRS Y JSCCIEBEBERDFTEAEEZRBURD. StEEFIEURED, 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.

[Contact]

Japan Securities Clearing Corporation OTC Derivatives Clearing Service
Tel : +81-50-3361-1794

e-mail : otc@jpx.co.jp
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