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 | 0.72700 % 3M(0X3) 1.23800 % 6M(0X6) 1.36091 % ™ 0.89436 %
1W | 0.72750 % 4M(1X4) 1.30623 % 7M(1X7) 1.47875 % 3M 0.98063 %
2W | 0.72777 % 5M(2X5) 1.37500 % 8M(2X8) 1.54625 % 6M 1.11000 %
3W | 0.72750 % B6M(3X6) 1.44378 % 9M(3X9) 1.60873 % oM 1.23875 %
1M | 0.72805 % TM(4X7) 1.51250 % 10M(4X10)|  1.66250 % 1Y 18.53125 bp
2M | 0.80770 % 8M(5X8) 1.58313 % 11M(5X11)|  1.70500 % 18M | 17.78125 bp
3M | 0.84893 % 9M(6X9) 1.65535 % 1Y 0.75000 bp 2Y 15.78125 bp
4M | 0.87918 % 10M(7X10)| 1.72500 % 18M -0.50000 bp 3Y 13.37500 bp
5M | 0.90375 % 11IM(8X11)|  1.79440 % 2Y -1.50000 bp 4Y 11.62500 bp
6M | 0.92825 % 1Y 45.65625 bp 3Y -2.50000 bp 5Y 9.87500 bp
7M | 0.95397 % 18M 47.15625 bp 4Y -3.12500 bp 6Y 8.62500 bp
8M | 0.98036 % 2Y 48.15625 bp 5Y -3.25000 bp A4 8.00000 bp
9M | 1.01168 % 3Y 50.62500 bp 6Y -3.12500 bp 8Y 7.75000 bp
10M | 1.03641 % 4Y 52.75000 bp 7Y -3.00000 bp Y 7.50000 bp
11M | 1.06373 % 5Y 54.50000 bp 8Y -2.75000 bp 10Y 7.37500 bp
1Y | 1.09094 % 6Y 56.00000 bp 9Y -2.50000 bp 12Y 6.87500 bp
15M | 1.16875 % 7Y 57.37500 bp 10Y -2.37500 bp 15Y 5.87500 bp
18M | 1.24275 % 8Y 58.62500 bp 12Y -1.50000 bp 20Y 5.50000 bp
2Y | 1.37808 % oY 59.87500 bp 15Y -0.50000 bp 25Y 5.37500 bp
3Y | 1.57575 % 10Y 61.12500 bp 20Y 1.18750 bp 30Y 5.62500 bp
4Y | 1.72270 % 12Y 61.50000 bp 25Y 1.25000 bp
5Y | 1.84333 % 15Y 61.00000 bp 30Y 1.25000 bp
6Y | 1.95042 % 20Y 60.12500 bp
7Y | 2.05025 % 25Y 60.00000 bp
8Y | 2.14396 % 30Y 60.00000 bp
9Y | 2.23438 %
10Y | 2.32208 %
11Y | 2.40396 %
12Y | 2.48500 %
15Y | 2.68959 %
20Y | 2.95711 %
25Y | 3.11188 %
30Y | 3.18573 %
35Y | 3.22125 %
40Y | 3.23125 %

(BB DEE/Definition of Settlement rates)

-0IS : OISTY N1 hOL— M %EAI TR,

*3M DTIBOR : 3M~11METIZSPS (Single Period Swap) L—Me%B{ITERR, 1YUEFOISEDR-SAZTLYR (3M DTIBOR vs OIS+R—SZAXTLyR) ZbpHfiI TRz,

+6M DTIBOR : 6M~11METIZSPS (Single Period Swap) L—Me%E{ITERR, 1Y UME3M DTIBOREDA—SZZTL YR (6M DTIBOR vs 3M DTIBOR+R—3ZATLYEK) %ZbpBITTHRR.
-1IM DTIBOR : 1M~9MET(ZDTIBORTI NS hDL — Nz %BAI TR, 1YLAI#(E3M DTIBOREDAR—SZZTLYR (1M DTIBOR+A—3Z2FLwK vs 3M DTIBOR) %ZbpHEfiI TR,

+OIS: 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.
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ABEMERT - IOEREICOVNTE. BREMLTOETH, BHELZBROFIBE YL, —tI0BEEEAVERA.

-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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