Composition of Leverage Ratio

Mizuho Trust & Banking
As of September 30, 2017

(In million yen, %)
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(Table 2) | (Table 1)
On-balance sheet exposures (1)
1 On-balance sheet exposures before deducting adjustment items 6,661,049 6,583,250
la 1 Total assets reported in the consolidated balance sheet 7,017,948 6,894,012
1b 2 The amount_ of assets _of subsidiaries that are not included in the scope of the leverage ratio ) :
on a consolidated basis (-)
The amount of assets of subsidiaries that are included in the scope of the leverage ratio on a
1c 7 consolidated basis (except those included in the total assets reported in the consolidated - -
balance sheet)
1d 3 ;’:IZ :Cngostar:;ezt)f( :jzg:)st ?;tuesl:n Sﬁ?iﬁi)ff)m the total assets reported in the consolidated 356,808 310,761
2 7 The amount of adjustment items pertaining to Tierl capital (-) 70,808 48,136
3 Total on-balance sheet exposures (a) 6,590,241 6,535,114
Exposures related to derivative transactions (2)
4 Replacement cost associated with derivatives transactions, etc. 12,222 20,145
5 Add-on amount associated with derivatives transactions, etc. 28,228 31,625
;I;Zssz;r:t?s:;(z?ceivables arising from providing cash margin in relation to derivatives 19,565 27579
6 The amount of r_eceivables arising from providing cash margin, provid_ed where deducted ) :
from the consolidated balance sheet pursuant to the operative accounting framework
7 The a}mount of deductions of receivables (out of those arising from providing cash variation ) }
margin) (-)
8 The amot{nt of client-cleare_d trade_e_xpo_sures for which a bank acting as a clearing member
is not obliged to make any indemnification (-)
9 Adjusted effective notional amount of written credit derivatives - -
10 The amount of deductions from effective notional amount of written credit derivatives (-) - -
11 4 Total exposures related to derivative transactions (b) 60,015 79,350
Exposures related to repo transactions (3)
12 The amount of assets related to repo transactions, etc 216,037 110,036
13 The amount of deductions from the assets above (line 12) (-) - -
14 The exposures for counterparty credit risk for repo transactions, etc 5,760 11,831
15 The exposures for agent repo transactions
16 5 Total exposures related to repo transactions, etc. (c) 221,798 121,868
Exposures related to off-balance sheet transactions (4)
17 Notional amount of off-balance sheet transactions 533,063 586,580
18 The amount of adjustments for conversion in relation to off-balance sheet transactions (-) 290,068 321,924
19 6 Total exposures related to off-balance sheet transactions (d) 242,995 264,656
Leverage ratio on a consolidated basis (5)
20 The amount of capital (Tierl capital) (e) 486,724 451,668
21 8 Total exposures ((a)+(b)+(c)+(d)) (f) 7,115,051 7,000,989
22 Leverage ratio on a consolidated basis ((e)/(f)) 6.84% 6.45%




