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1. Definitions

(1)Japanese Yen TIBOR

The Japanese Yen TIBOR, one of the JBA TIBOR, is the respective averages of interest rates for five 

tenors (i.e. 1 week, 1 month, 3 months, 6 months and 12 months) provided by reference banks to JBATA 

in accordance with the procedures set out in Attachment 1 as required by the Code of Conduct. In 

calculating the Japanese Yen TIBOR, for each tenor JBATA excludes the two highest and two lowest 

rates provided by reference banks and averages the remaining rates (rounded to the fifth decimal place).

In cases where certain reference banks fail to provide their rates for some reason, the foregoing process is 

followed to derive Japanese Yen TIBOR for each tenor based on the rates provided by other banks.

1 The rates which reference banks deem as prevailing market rates, assuming transactions between prime 

banks on the underlying market (Japan unsecured call market) as of 11:00 a.m. The rates are quoted on 

a 365-day basis, with a spot start, are in increments of 1/1,000% (0.1basis point).
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List of Submission rates by Reference Banks 
              全 銀 協 日 本 円 Ｔ　Ｉ　Ｂ　Ｏ　Ｒ　　　-　呈 示 レ ー ト -

  （ m m / d d ）

A 銀 行 Ｂ 銀 行 Ｃ 銀 行 Ｄ 銀 行 Ｅ 銀 行 Ｆ 銀 行 Ｇ 銀 行 Ｈ 銀 行 Ｉ 銀 行

1W 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX

1M 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX

3M 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX

6M 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX

12M 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX 　X. XX

 

 


