Interest Rate
1. Notional Amounts Outstanding by Currency (Other than cross-currency transactions)

(Unit: Trillion Japanese Yen/ The Number of Contracts)

JPY usD EUR GBP Other Total
982.9 187.8 38.9 7.9 21.5 1,239.1
Banks, etc.
(213,838) (32,785) (5,604) (1,813) (9,843) (263,883)
) 941.5 183.9 38.5 7.8 21.3 1,193.1
Major Banks, etc.
(180,432) (31,382) (5,424) (1,795) (9,128) (228,161)
) 20.3 1.0 0.1 0.0 0.0 21.4
Regional Banks
(27,928) (773) (73) (4) (52) (28,830)
Foreign Bank Branches 21.1 2.9 0.4 0.1 0.2 24.7
and Others (5,478) (630) (107) (14) (663) (6,892)
Type | Financial Instruments 526.3 38.5 3.3 0.4 12.2 580.7
Business Operators (78,152) (4,463) (721) (108) (3,026) (86,470)
Japan Securities Clearing 1,437.9 - - - - 1,437.9
Corporation (136,946) - - - - (136,946)
el 2,947.2 226.3 42.3 8.3 33.7 3,257.8
ota
(428,936) (37,248) (6,325) (1,921) (12,869) (487,299)

(Note 1) The figures in upper columns show the amounts gross notional outstanding whereas the figures in brackets of lower columns show the number of
contracts of OTC derivative transactions, which are reported by Financial Instruments Business Operators, etc. and a Clearing Organization as of
the end of March 2014. The figures of transactions reported by both reporting entities are aggregated twice.

(Note 2) "Major Banks, etc." include Major Banks, Shokochukin Bank, Development Bank of Japan, Shinkin Central Bank and Norinchukin Bank.

(Note 3) Pursuant to Article 156-62, a Clearing Organization is a reporting entity for the transactions subject to central clearing requirements. The amounts
outstanding in the table of Banks, etc. and Type | Financial Instruments Business Operators do not include the transactions subject to central
clearing requirements.

(Note 4) The figures are public dissemination of tentatively aggregated results under the premises above, and are subject to change due to the alteration
of the method of aggregation or further examination.




(2) Interest Rate
2. Notional Amounts Outstanding by Currency (Cross-currency transactions)
(Unit: Trillion Japanese Yen/ The Number of Contracts)

JPY usD EUR GBP Other Total
101.2 113.3 11.5 20 17.2 2453
Banks, etc.
(22,940) (27,682) (2,291) (229) (7,402) (60,544)
. 83.5 98.8 8.0 20 16.5 208.7
Major Banks, etc.
(16,397) (22,093) (1,543) (209) (7,092) (47,334)
5.9 5.6 0.2 0.0 0.1 11.8
Regional Banks
(4,256) (4,049) (137) (5) (67) (8,514)
Foreign Bank Branches 11.9 8.9 3.3 0.0 0.6 24.8
! OULES (2,287) (1,540) (611) (15) (243) (4,696)
Type | Financial Instruments 30.0 33.9 1.6 0.2 4.9 70.6
Business Operators (6,461) (6,689) (769) (152) (1,323) (15,394)
Japan Securities Clearing - - - - - -
Corporation - - - - - -
el 131.2 147.2 13.1 23 22.1 315.9
ota
(29,401) (34,371) (3,060) (381) (8,725) (75,938)

(Note 1) The figures in upper columns show the amounts gross notional outstanding whereas the figures in brackets of lower columns show the number of
contracts of OTC derivative transactions, which are reported by Financial Instruments Business Operators, etc. and a Clearing Organization as of
the end of March 2014. The figures of transactions reported by both reporting entities are aggregated twice.

(Note 2) "Major Banks, etc." include Major Banks, Shokochukin Bank, Development Bank of Japan, Shinkin Central Bank and Norinchukin Bank.

(Note 3) The figures above are aggregated twice because each side of currencies is in principle referenced respectively in a single Cross-currency
transaction.

(Note 4) Pursuant to Article 156-62, a Clearing Organization is a reporting entity for the transactions subject to central clearing requirements. The amounts
outstanding in the table of Banks, etc. and Type | Financial Instruments Business Operators do not include the transactions subject to central
clearing requirements.

(Note 5) The figures are public dissemination of tentatively aggregated results under the premises above, and are subject to change due to the alteration
of the method of aggregation or further examination.




(2) Interest Rate

3. Notional Amounts Outstanding by Remaining Maturity (Other than cross-currency transactions)
(Unit: Trillion Japanese Yen/ The Number of Contracts)

To 3 months | 3 to 6 months | 6 to 12 months| 1 to 2 years 2to 5 years 5to 10 years | 10 to 30 years | over 30 years Total
67.3 63.2 96.5 188.5 446.8 317.6 58.9 0.3 1,239.1
Banks, etc.

(11,151) (11,216) (17,160) (35,749) (96,347) (69,975) (22,114) (161) || (263,873)
) 62.4 61.0 94.0 182.3 433.2 307.1 52.8 0.2 1,193.1

Major Banks, etc.
(9,658) (9,629) (14,916) (30,532) (82,404) (61,448) (19,525) @1)| (228,153)
) 0.8 0.9 1.5 3.5 8.2 5.2 1.3 - 21.4

Regional Banks
(1,162) (1,348) (1,928) (4,586) (12,353) (6,391) (1,062) - (28,830)
Foreign Bank Branches 4.1 1.2 1.1 2.7 5.4 5.3 4.8 0.1 24.7
2 Qe (331) (239) (316) (631) (1,590) (2,136) (1,527) (120) (6,890)
Business Operators (1,960) (1,941) (3,446) (7,869) (21,282) (27,520) (22,220) (225) (86,463)
Corporation (2,176) (1,792) (4,422) (7,554) | (32,276) | (66,628) | (22,072) (26) | (136,946)
S 178.2 165.6 296.9 470.6 1,001.1 946.9 197.6 0.8 3,257.7

ota

(15,287) (14,949) (25,028) (51,172) | (149,905) | (164,123) (66,406) 412) | (487,282)

(Note 1) The figures in upper columns show the amounts gross notional outstanding whereas the figures in brackets of lower columns show the number of
contracts of OTC derivative transactions, which are reported by Financial Instruments Business Operators, etc. and a Clearing Organization as of
the end of March 2014. The figures of transactions reported by both reporting entities are aggregated twice.

(Note 2) "Major Banks, etc." include Major Banks, Shokochukin Bank, Development Bank of Japan, Shinkin Central Bank and Norinchukin Bank.

(Note 3) Pursuant to Article 156-62, a Clearing Organization is a reporting entity for the transactions subject to central clearing requirements. The amounts
outstanding in the table of Banks, etc. and Type | Financial Instruments Business Operators do not include the transactions subject to central

clearing requirements.

(Note 4) The figures are public dissemination of tentatively aggregated results under the premises above, and are subject to change due to the alteration
of the method of aggregation or further examination.




(2) Interest Rate
4. Notional Amounts Outstanding by Remaining Maturity (Other than cross-currency transactions)

(Unit: Trillion Japanese Yen/ The Number of Contracts)

To 3 months 3 to 6 months 6 to 12 months 1 to 2 years 2 to 5 years 5to 10 years 10 to 30 years over 30 years Total
11.0 8.9 20.6 25.4 40.2 11.6 4.8 - 122.6
Banks, etc.
(2,177) (2,103) (4,369) (6,453) (11,393) (2,677) (1,100) - (30,272)
94 7.7 17.9 21.3 33.3 10.3 4.4 - 104 .4
Major Banks, etc.
(1,652) (1,484) (3,288) (5,043) (8,712) (2,438) (1,050) - (23,667)
_ 0.5 0.5 1.1 1.0 2.5 0.3 0.0 - 59
Regional Banks
(314) (482) (771) (865) (1,697) (127) (1) - (4,257)
Foreign Bank Branches 1.1 0.7 1.6 3.0 4.5 1.0 0.4 - 12.4
2 Gtz (211) (137) (310) (545) (984) (112) (49) - (2,348)
Type | Financial |nstruments 30 24 44 67 105 58 24 00 353
Business Operators (378) (312) (585) (990) (2,492) (2,014) (912) (14) (7,697)
Japan Securities Clearing - - - - - - - - -
Corporation - - - - - - - - -
S 14.1 11.3 25.0 32.2 50.8 17.5 7.2 0.0 157.9
ota
(2,555) (2,415) (4,954) (7,443) (13,885) (4,691) (2,012) (14) (37,969)

(Note 1) The figures in upper columns show the amounts gross notional outstanding whereas the figures in brackets of lower columns show the number of
contracts of OTC derivative transactions, which are reported by Financial Instruments Business Operators, etc. and a Clearing Organization as of
the end of March 2014. The figures of transactions reported by both reporting entities are aggregated twice.

(Note 2) "Major Banks, etc." include Major Banks, Shokochukin Bank, Development Bank of Japan, Shinkin Central Bank and Norinchukin Bank.

(Note 3) Pursuant to Article 156-62, a Clearing Organization is a reporting entity for the transactions subject to central clearing requirements. The amounts
outstanding in the table of Banks, etc. and Type | Financial Instruments Business Operators do not include the transactions subject to central
clearing requirements.

(Note 4) The figures are public dissemination of tentatively aggregated results under the premises above, and are subject to change due to the alteration
of the method of aggregation or further examination.



(2) Interest Rate
5. Notional Amounts Outstanding by Product(Other than cross-currency transactions)

(Unit: Trillion Japanese Yen/ The Number of Contracts)

Fixed —Float Basis oIS FRA Swaption Other Total
1,082.8 80.3 1.6 0.6 44.1 29.7 1,239.1
Banks, etc.
(231,811) (9,629) (89) (39) (9,742) (12,573) (263,883)
_ 1,045.7 78.8 1.4 0.3 43.7 23.2 1,193.1
Major Banks, etc.
(201,375) (9,076) (71) (2) (8,938) (8,699) (228,161)
17.4 1.0 0.2 - 0.3 2.6 21.4
Regional Banks
(24,800) (465) (18) - (627) (2,920) (28,830)
Foreign Bank Branches 19.7 0.5 - 0.3 0.2 3.9 24.7
2 Gtz (5,636) (88) - (37) (177) (954) (6,892)
Type | Financial |nstruments 4091 442 59 - 1022 193 5807
Business Operators (65,962) (5,323) (272) - (10,899) (4,014) (86,470)
Japan Securities Clearing 1,263.1 174.9 - - - - 1,437.9
Corporation (127,298) (9,648) - - - - (136,946)
Total 2,755.0 299.3 75 0.6 146.4 49.0 3,257.8
ola
(425,071) (24,600) (361) (39) (20,641) (16,587) (487,299)

(Note 1) The figures in upper columns show the amounts gross notional outstanding whereas the figures in brackets of lower columns show the number of
contracts of OTC derivative transactions, which are reported by Financial Instruments Business Operators, etc. and a Clearing Organization as of
the end of March 2014. The figures of transactions reported by both reporting entities are aggregated twice.

(Note 2) "Major Banks, etc." include Major Banks, Shokochukin Bank, Development Bank of Japan, Shinkin Central Bank and Norinchukin Bank.

(Note 3) "Fixed-Float" means interest rate swaps exchanging a fixed interest rate and floating interest rates, and "Basis" means interest rate swaps
exchanging floating interest rates. "OIS" is an abbreviation for Overnight Index Swap and generally means interest rate swaps referencing the
overnight interest rate. "FRA" is an abbreviation for Forward Rate Agreement and generally means forward rate transactions. "Swaption"

generally means option transactions of which the underlying asset is the right to enter into a swap agreement.

(Note 4) Pursuant to Article 156-62, a Clearing Organization is a reporting entity for the transactions subject to central clearing requirements. The amounts
outstanding in the table of Banks, etc. and Type | Financial Instruments Business Operators do not include the transactions subject to central

clearing requirements.

(Note 5) The figures are public dissemination of tentatively aggregated results under the premises above, and are subject to change due to the alteration
of the method of aggregation or further examination.




(2) Interest Rate
6. Notional Amounts Outstanding by Product(Cross-currency transactions)

(Unit: Trillion Japanese Yen/ The Number of Contracts)

Cross-currency Fixed—Float| Cross-currency Fixed-Fixed Cross-currency Basis Total
16.6 28.4 77.7 122.6
Banks, etc.
(6,378) (12,712) (11,182) (30,272)
_ 14.3 17.0 73.1 104.4
Major Banks, etc.
(5,927) (7,413) (10,327) (23,667)
_ 0.2 5.0 0.7 5.9
Regional Banks
(112) (3,889) (256) (4,257)
Foreign Bank Branches 21 6.4 3.9 12.4
IR (339) (1,410) (599) (2,348)
Type | Financial Instruments 2.8 3.2 293 35.3
Business Operators (669) (2,037) (4,991) (7,697)
Japan Securities Clearing - - - -
Corporation - - - -
19.4 31.6 107.0 157.9
Total
(7,047) (14,749) (16,173) (37,969)

(Note 1) The figures in upper columns show the amounts gross notional outstanding whereas the figures in brackets of lower columns show the number of
contracts of OTC derivative transactions, which are reported by Financial Instruments Business Operators, etc. and a Clearing Organization as of
the end of March 2014. The figures of transactions reported by both reporting entities are aggregated twice.

(Note 2) "Major Banks, etc." include Major Banks, Shokochukin Bank, Development Bank of Japan, Shinkin Central Bank and Norinchukin Bank.

(Note 3) "Cross-currency Fixed-Float" means interest rate swaps exchanging a fixed interest rate and floating interest rate, "Cross-currency Fixed-Fixed"
means interest rate swaps exchanging a fixed interest rates, and "Cross-currency Basis" means interest rate swaps exchanging floating interest
rates.

(Note 4) Pursuant to Article 156-62, a Clearing Organization is a reporting entity for the transactions subject to central clearing requirements. The amounts
outstanding in the table of Banks, etc. and Type | Financial Instruments Business Operators do not include the transactions subject to central
clearing requirements.

(Note 5) The figures are public dissemination of tentatively aggregated results under the premises above, and are subject to change due to the alteration
of the method of aggregation or further examination.




(2)

Interest Rate

7. Notional Amounts Outstanding by Reference Rate (Other than cross-currency transactions)

(Unit: Trillion Japanese Yen/ The Number of Contracts)

LIBOR TIBOR EURIBOR Other Total
1,076.9 161.4 37.8 32.6 1,308.7
Banks, etc.

(174,351) (74,286) (5,486) (12,792) (266,915)
_ 1,041.5 155.3 376 31.9 1,266.3

Major Banks, etc.
(155,854) (58,812) (5,341) (11,837) (231,844)
_ 14.8 5.6 0.1 0.3 20.8

Regional Banks
(12,893) (15,253) (61) (213) (28,420)
Foreign Bank Branches 20.6 0.5 0.1 0.4 21.6
and Others (5,604) (221) (84) (742) (6,651)
Type | Financial Instruments 538.5 37.6 3.3 29.3 608.7
Business Operators (80,143) (3,909) (692) (3,809) (88,553)
Japan Securities Clearing 1,452.3 160.5 - - 1,612.8
Corporation (140,394) (6,200) - - (146,594)
Total 3,067.7 359.5 41.0 83.2 3,551.5

ota

(394,888) (84,395) (6,178) (16,601) (502,062)

(Note 1) The figures in upper columns show the amounts gross notional outstanding whereas the figures in brackets of lower columns show the number of
contracts of OTC derivative transactions, which are reported by Financial Instruments Business Operators, etc. and a Clearing Organization as of
the end of March 2014. The figures of transactions reported by both reporting entities are aggregated twice.

(Note 2) "Major Banks, etc." include Major Banks, Shokochukin Bank, Development Bank of Japan, Shinkin Central Bank and Norinchukin Bank.

(Note 3) The figures above are aggregated when one or both sides of interest rates reference floating interest rates in transactions. Regarding the swap
transactions exchanging floating interest rates (Basis Swap etc.), the figures above are aggregated twice because each side of interest rates is in
principle referenced respectively in a single transaction.

(Note 4) Pursuant to Article 156-62, a Clearing Organization is a reporting entity for the transactions subject to central clearing requirements. The amounts
outstanding in the table of Banks, etc. and Type | Financial Instruments Business Operators do not include the transactions subject to central
clearing requirements.

(Note 5) The figures are public dissemination of tentatively aggregated results under the premises above, and are subject to change due to the alteration
of the method of aggregation or further examination.




(2) Interest Rate
8. Notional Amounts Outstanding by Reference Rate (Cross-currency transactions)

(Unit: Trillion Japanese Yen/ The Number of Contracts)

LIBOR TIBOR EURIBOR Other Total
160.7 0.1 6.0 8.3 1751
Banks, etc.
(25,145) (112) (1,037) (2,564) (28,858)
) 150.3 0.1 5.6 7.9 164.0
Major Banks, etc.
(23,408) (78) (962) (2,371) (26,819)
_ 1.5 0.0 0.1 0.0 1.6
Regional Banks
(572) (34) (25) (4) (635)
Foreign Bank Branches 8.9 - 0.3 0.3 9.5
and Others (1,165) - (50) (189) (1,404)
Type | Financial Instruments 55.7 0.0 1.1 4.0 60.8
Business Operators (9,578) (1) (275) (789) (10,643)
Japan Securities Clearing - - - - -
Corporation . - - - -
216.5 0.1 71 12.3 235.9
Total
(34,723) (113) (1,312) (3,353) (39,501)

(Note 1) The figures in upper columns show the amounts gross notional outstanding whereas the figures in brackets of lower columns show the number of
contracts of OTC derivative transactions, which are reported by Financial Instruments Business Operators, etc. and a Clearing Organization as of
the end of March 2014. The figures of transactions reported by both reporting entities are aggregated twice.

(Note 2) "Major Banks, etc." include Major Banks, Shokochukin Bank, Development Bank of Japan, Shinkin Central Bank and Norinchukin Bank.

(Note 3) The figures above are aggregated when one or both sides of interest rates reference floating interest rates in transactions. Regarding the swap
transactions exchanging floating interest rates (Basis Swap etc.), the figures above are aggregated twice because each side of interest rates is in
principle referenced respectively in a single transaction.

(Note 4) Pursuant to Article 156-62, a Clearing Organization is a reporting entity for the transactions subject to central clearing requirements. The amounts
outstanding in the table of Banks, etc. and Type | Financial Instruments Business Operators do not include the transactions subject to central
clearing requirements.

(Note 5) The figures are public dissemination of tentatively aggregated results under the premises above, and are subject to change due to the alteration
of the method of aggregation or further examination.




