Year/Month:2004/9

Key Statistics for Straight Bonds

Bonds

Trading Volume

Trading Value

1 1
orYﬁzgth Trading | No.of Newly E?;%ZZ Newly Amount ) ) ] Total Market Dail ) Dail ]
Days |lssuers Listed| 1ssues |Listod Listed Newly Listed | Redemption Delisted Value Total Average High Date Low Date Total Average High Date Low Date
mil. mil. mil. mil. thous. thous. thous. thous. thous. thous. thous. thous.
13 2001 246 3 1 181 68 | 339,785,363| 109,000,743 - 46,578,391 362,075,045 - - - - - - - - - - - -
14 2002 246 3 - 200 36 | 404,610,357 73,937,659 - 29,808,090 430,986,550 - - - - - - - - - - - -
15 2003 245 3 - 223 42 | 456,966,122 88,714,352 695,298| 40,709,683 472,785,588 - - - - - - - - - - - -
15 2003 9 20 3 - 217 3 | 447,412,750 7,349,685 150,100 4,053,793 461,481,349 - - - - - - - - - - - -
10 22 3 - 220 4 | 452,881,636 7,735,620 48,000 2,266,734 466,875,918 - - - - - - - - - - - -
11 18 3 - 223 4 | 458,557,085 7,556,976 49,600 2,380,827 473,958,423 - - - - - - - - - - - -
12 21 3 - 223 4 | 456,966,122 7,863,686 150,100 9,010,148 472,785,588 - - - - - - - - - - - -
16 2004 1 19 3 - 223 1 | 462,355,749 2,229,039 50,100 2,225,996 478,517,463 - - - - - - - - - - - -
2 19 3 - 226 4 | 467,908,290 7,721,738 50,101 2,119,097 485,652,938 - - - - - - - - - - - -
3 23 3 - 228 5 | 470,427,148 8,127,802 150,200 5,458,744 483,925,437 - - - - - - - - - - - -
4 21 3 - 232 5 | 476,015,471 7,982,341 150,013 2,244,005 488,778,077 - - - - - - - - - - - -
5 18 3 - 232 1 | 480,887,063 2,162,237 350,500 2,309,225 494,287,451 - - - - - - - - - - - -
6 22 3 - 234 5 | 483,010,168 8,985,599 300,000 7,162,594 490,029,044 - - - - - - - - - - - -
7 21 3 - 236 3 | 488,487,301 7,569,110 150,200 2,269,577 495,699,054 - - - - - - - - - - - -
8 22 3 - 238 3 | 494,238,692 5,492,777 50,000 2,244,418 505,502,869 - - - - - - - - - - - -
9 20 3 - 239 5 | 492,733,397 9,024,184 300,003| 10,229,475 507,305,515 - - - - - - - - - - - -

Note:

" No. of Issuers",”

No. of Listed Issues","Amount Listed" and

)

"Total Market Value" are as of the end of each year or month.
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Year/Month:2004/9

Key Statistics for Convertible Bonds

Bonds

Trading Volume Trading Value
1 1
Year . No.of No.of
or Month TFD?;; ’ Léz;t-ed LNies\,NtIe)él ll'gzsgg I_I\lies‘,/vtle{i ﬁT::gg I_I\lies‘,/vtle{i Exercised|Redemption| Delisted TOtaVIalMl?erket Total A\D,:i;ge High Date Low Date Total A\D,:i;ge High Date Low Date
mil. mil. mil. mil. mil. thous. thous. thous. thous. thous. thous. thous. thous.

13 2001 246 110 1 177 515,347,583 82,363| 12,437 32,027 581,139| 5,707,777| 9,548,000( 38,813 1,703,000( 12.3 - | 9.28] 9,602,759 39,036| 1,718,710| 12.3 - 9.28
14 2002 246 90 1 125 1| 4,371,367| 30,000( 7,549 50,132 1,162,459| 4,371,367| 1,448,000 5,886 75,000| 3.13 - | 12.2] 1,424,976 5,792 76,153| 3.13 - | 12.2
15 2003 245 49 - 57 - | 2,644,839 - | 22,748 15,608| 1,474,272 2,779,970 4,435,000/ 18,102| 1,283,000 1.9 - | 12.8| 4,634,879 18,917| 1,295,830 1.9 - | 12.8
15 2003 9 20 52 - 61 - | 2,715,314 - 6,959 440 519,717 2,859,598 301,000 15,050 65,000 16 - 22 322,477 16,123 70,508 16 - 22
10 22 52 - 61 - | 2,714,760 - 554 - - 2,872,112 186,000 8,454 80,000 14 - 2 198,291 9,013 85,413 14 - 2

11 18 51 - 59 - | 2,653,053 - 251 - 61,456 2,786,382 331,000 18,388 86,000 6 - 20 445,957 24,775 117,807 - 20

12 21 49 - 57 - | 2,644,839 - 474 - 7,740 2,779,970 117,000 5,571 55,000 22 - 8 135,823 6,467 56,064 22 - 8

16 2004 1 19 49 - 57 - | 2,638,568 - 6,271 - - 2,793,245 107,000 5,631 22,000 19 - 5 137,830 7,254 31,882 19 - 5
2 19 49 - 58 1| 2,649,622| 15,000( 3,946 - - 2,810,471 71,000 3,736 39,000 20 - 2 81,550 4,292 43,321 20 - 2

3 23 38 - 42 - | 1,961,702 - 3,824 417| 683,679 2,096,994 743,000 32,304 180,000 15 - 3 852,045 37,045 209,473 15 - 3

4 21 38 - 42 - | 1,961,021 - 681 - - 2,100,076 59,000 2,809 20,000 1 - 5 103,668 4,936 31,852 - 5

5 18 38 - 42 - | 1,959,643 - 1,378 - - 2,073,510 1,000 27 1,000 27 - 6 1,701 94 1,701 27 - 6

6 22 39 - 43 1| 1,966,866| 10,000( 2,777 - - 1,966,866 15,000 681 4,000 23 - 3 27,204 1,236 7,346 23 - 3

7 21 39 - 43 - | 1,965,612 - 1,246 8 - 2,051,159 17,000 809 2,000 6 - 1 33,258 1,583 4,040 - 1

8 22 39 1 43 1| 1,959,544| 5,000 1,078 - 9,997| 2,043,075 79,000 3,590 60,000 9 - 4 158,682 7,212 120,600 - 4

9 20 32 1 36 2 |1,238,551| 23,000( 1,542 - 742,450 1,299,462 6,000 300 2,000 9 - 3 12,467 623 4,109 - 3

Note: " No. of Listed Companies”,” No. of Listed Issues”,"Amount Listed" and "Total Market Value" are as of the end of each year or month.
D)
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Trading Volume & Value (Daily)
Year/Month:2004/9

Year/Month:2004/9

Convertible Bond

Index

Bonds

Convertible Bonds Index
Straight Bonds Convertible Bonds 100 Parity of 100 or more 100 Parity of less then 100
Year
i or fenth f?ééﬂz éféfhgigig Parity Dizgiggte %jﬂgif No.of | Arithmetic i Disparate | Simple | No.of [Arithmeti . |Disparate| Simpl
Trading Trading Trading Volume | Trading Value Issues Ave. Ave. Ave. Ave. Lis-ted C.B.Price Parity Rgigﬁ ° Ylimeplde Lios-toed Cr.IB.FEnr?icleC Parity Isgigﬁ ) Ylimeplde
Volune Value Issues Ave. Ave. Ave. Ave. Issues Ave. Ave. Ave. Ave.
¥thous ¥thous ¥thous ¥thous
9.1 - - 1,000 2,150 13 2001 176 104.10 59.46 156.74 1.34 19 134 .51 128.07 6.29 0.98 157 100.42 51.15 | 174.94 1.38
2 - - 1,000 2,101 14 2002 122 103.29 50.36 216.50 1.15 10 138.40 133.48 4.27 0.88 112 100.16 | 42.94 | 235.45 1.18
3 - - - - 15 2003 56 109.08 67.22 127.30 1.16 9 148.33 147.06 1.92 0.89 47 102.04 51.93 | 151.30 1.21
4
5 15 2003 9 60 107.06 62.79 130.43 1.15 9 135.13 130.28 3.94 0.84 51 102.10 50.87 | 152.76 1.20
6 - - - - 10 58 109.64 67.35 12464 1.16 10 14448 143.02 1.68 0.83 48 102.39 | 51.59 | 150.26 1.23
7 - - - - 11 57 109.20 64.90 137.70 1.16 9 148.78 144 14 4.08 0.90 48 101.78 50.04 | 162.76 1.20
8 - - - - 12 56 109.48 67.22 127.30 1.16 9 148.33 147.06 1.92 0.89 47 102.04 | 51.93 | 151.30 1.21
9 - - o 2,000 o 4,109
10 - - - - 16 2004 1 56 109.44 68.41 121.90 1.16 9 149.70 146.37 3.19 0.81 47 101.73 | 53.49 | 144.64 1.22
11 2 58 109.78 71.12 110.94 1.11 10 146.76 146.33 1.11 0.89 48 102.08 55.45 | 133.82 1.16
12 3 42 109.12 73.65 92.93 1.01 9 130.26 128.28 2.54 0.70 33 103.35 | 58.75 | 117.58 1.10
13 - - - - 4 42 111.49 76.30 89.08 1.00 10 137.12 133.12 9.33 0.70 32 103.47 58.54 | 115.57 1.10
14 - - - - 5 42 109.96 73.69 92.92 1.01 9 134.92 130.78 3.90 0.78 33 103.15 | 58.12 | 117.21 1.07
15 - - - - 6 43 111.32 77.74 82.09 0.99 11 137.36 134.09 3.81 0.70 32 102.36 58.37 | 109.00 1.08
16 - - - - 7 43 109.65 75.06 88.88 0.99 9 138.68 138.07 1.55 0.72 34 101.96 | 58.38 | 112.00 1.06
17 - - - - 8 42 111.10 75.91 90.50 0.96 11 137.88 135.50 2.69 0.58 31 101.60 5477 | 121.66 1.10
18 9 36 112.12 83.90 58.50 0.83 9 142.62 140.60 2.48 0.52 27 101.95 65.01 77.17 0.93
19 Note: Number of Listed Issues and each average of “Listed Convertible Bond index” are as of the end of each year or month.
20
21 - - 1,000 2,064
22 - - - -
23
24 - - - -
25
26
27 - - 1,000 2,043
28 - - - -
29 - - - -
30 - - - -

o]

Note:

o indicates highest and

lowest

)
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& %

Bonds
i E R R FPOEMNEE MEEE (H )
Listed Convertible Bond [ndex ( Daily ) 2004 #£ 9 A Year/Month
2 # L] Ny F 41 0 0 Bk Y 4 10 0 K O
Composite Parity of 100 or more Parity of less than 100
A A WK B Ea] TR i H % (Wl B # R EiAl P H ¥ oA E ® H TR i H B
Date No.of i ¥& 3E 3 s ¥ 3§ ¥ A | 3 No. of i ¥& SE 35 o ¥ g 5] FESEY | No.of i 4% S 85 ¥ ¥ E ¥ Al | S 8
Listed Arithmetic = Disparate Simple Listed Arithmetic - Disparate Simple Listed Arithmetic - Disparate Simple

Issues C.B.Price Ave. Parity Ave. Ratio Ave. Yield Ave. Issues C.B.Price Ave. Parity Ave. Ratio Ave. Yield Ave. Issues C.B.Price Ave. Parity Ave. Ratio Ave. Yield Ave.

My ¥ % % My My % % My My % %
9 1 | 4| nLes | 742 | 8931 [ O 0.9 [ 11 [A 138,25 [ 136.84 [ 187 | O 0.58 [ 31 [ 101.64 | A 5498 | 120.34 | 1.10
% | 42 o un2s o 763 8836 |  0.96 | 11 138.2T A 136.16 | 248 | 098 | 31 | 101.66 |~ 95.14 [ 118.83 | 1.10
3 | 4 uli1z A 7556 | 8393 | 086 | 9 | 14409 | 14241 | 169 | 052 | 33 |  102.12 | 57.33 | 114.00 | 1.08 _
I U D B B DU B R S D BTSN S S S N R
A O o e o o o v e AR
6 | 4 100 | 76,48 | 8715 | 0.9 | 10 |  140.60 | ~ 139.31 . ~  1.84 | A 0.47 | 32 | ~ 10L.76 | 56.85 | 113.81 | O _l.12
T ey oM p o 7646 ) 8672 | 0.96 | 9 |  143.68 | 14337 | 0.66 | 002 | 33 |O 102.22 | 98.21 | 110.19 ) 1.08
8 | 42 ) o nle4 | 7644 | 87.23 | 0.96 | 9 (O 14440 | 14373 ¢ 0.91 |} 0.5l | 33 | 1019 | 58.10 | 110.78 |  1.08
|8 | 4 o ulet | 7617 | 8843 | 0096 | 9 | 142t |O 14379 | 0.8 | 052 | 33 | 10218 | or.72 \  112.31 | 1.08
|10 | 42 | 1116 | 7590 |  89.48 |  0.96 | 9 |  144.28 |  143.39 | L2z | 0.52 | 33 |  102.11 | 57.49 | _ 113.56 | 1.08
D S I I o I O N O A S S
e 2 1 N N N KO N S S R R N N S
oo B | 4 11078 7712 p  84.96 | 0.96 | 10 | ~ 140.69 | ~ 139.54 | L.76 | 0.47 | 33 |  101.72 | . 98.20 | ~ 110.16 1.1l _
4 4 uerz o T7.lz | 85,08 | 0.96 | 10 | 140.44 | 139.18 | 1.66 047 | 33 |  10LT7L |~ 98.32 |  110.36 | 1.1l
16 | 44| 11056 | 7690 |  85.63 | 094 | 10 | 140.47 | 139.41 | 1.67 | 047 | 34 | 10076 | 58.02 | 110.32 |~ 1.08
16 | 44 | 11050 | 76.6o | ~ 8.76 |  0.94 | 10 140.36 |  139.07 | L.77 | 047 | 34 | _ 10L.72 | 58.29 | 110.46 | 1.08
| 1T | 44 | 110.46 | 76.47 | 86.34 |  0.94 | 10 |  140.32 |  138.79 | 1.94 | 0.47 | 34 | 101.68 |  58.14 | 11117 | 1.08
18 L
O ot o I o S S BN
20
el o4 11019 0 76.20 | o 86.47 | 0.94 | 10 | 139.47 | 138.56 | 1.53 | 0.47 | 34 |  101.58 | 97.92 | 1l1.45 |~ 1.08
2 | M |aA 110,04 ) 76,10 | 86.99 | 094 | 10 | 139.39 |  138.36 | 1.56 | _ _ 0.47 | 34 | A 10141 |  57.79 112,06 | _1.08

23

[ | 3% | 1211 (O 842l [ 57.9 [ A 0.8 [ 10 [ 13901 | 187.99 | 147 [ 047 | 26 [ 10176 |  63.53 | _ 79.67 [ 0.97
EERE R S O S R B S O St AR ! SRS RO A RO R
A O o S s S N (S S SO SO SR S
2 | 3 | L84 | 838 | 9860 083 | 9  1dz14 | 141.66 | 1.36 | 0.53 | 27 |  10L75 | . 6455 | 77.69 | A 0.93
|28 | 3% | 11197 | 83.48 |\  59.26 | 0.8 | 9 |  142.68 | ~ 140.84 | ___2.00 | 0.3 | 27 . 10173 | 64.36 | 7834 | 0.94
29 | % | 11182 |  83.46 |  89.11 | 0.83 | 9 |  142.26 | ~ 140.36 | 2.18 | 0.83 | 27 | ~ 101.67 | 64.49 | ~  78.09 |  _0.93
30 4 36 |O 11212 | 83.90 | 5850 | 0.8 | 9 |  142.62 |  140.60 |  2.48 0.5z | 27 |  101.95 |O _ 65.01 | 7717 | 0.93_

LS HE 20 2,222.41 1,565.27 601.21 18. 45 2,827.68 2, 803.35 32.91 10.09 2,036. 33 1,184.94 80.76 21.04

Trading Days , . s . . . ) . ) . . . ) . s . . .
¥ ernge 111,12 78.26 80. 06 0.92 141.38 140. 17 1.65 0.50 101. 82 59. 25 104. 04 1.05

(k) 2R AT
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