
Composition of Leverage ratio as of June 30, 2016

<Sumitomo Mitsui Trust Holdings, Inc. >
 [Consolidated] (Millions of yen, except percentages)

56,707,924     55,694,009     

1a Total assets reported in the consolidated balance sheet 59,642,931     58,229,948     

1b -                     -                     

1c -                     -                     

1d 2,935,007       2,535,938       

The amount of adjustment items pertaining to Tier1 capital (deduction) 208,023          197,805          

Total on-balance sheet exposures (A) 56,499,900     55,496,204     

Replacement cost associated with derivatives transactions, etc. 604,330          571,207          

Add-on amount associated with derivatives transactions, etc. 832,028          889,596          

393,506          494,847          

-                     -                     

253,448          317,580          

78,550            77,279            

69,400            70,900            

Total exposures related to derivative transactions (B) 1,585,566       1,644,449       

The amount of assets related to repo transactions, etc 459,430          436,834          

The amount of deductions from the assets above (line 12) (deduction) -                     -                     

The exposures for counterparty credit risk for repo transactions, etc 34,358            38,271            

The exposures for agent repo transaction

The Total exposures related to repo transactions, etc. (C) 493,788          475,106          

Notional amount of off-balance sheet transactions 7,356,701       7,570,074       

4,730,742       4,803,025       

Total exposures related to off-balance sheet transactions (D) 2,625,958       2,767,049       

The amount of capital (Tier1 capital) (E) 2,407,520       2,415,375       

Total exposureｓ (F) = (A)+(B)+(C)+(D) 61,205,214     60,382,809     

Leverage ratio on a consolidated basis (G) = (E)/(F) 3.93% 4.00%

The amount of receivables arising from providing cash marginin relation to derivatives transactions, etc.

The amount of adjustments for conversion in relation to off-balance sheet transactions (deduction)

Leverage ratio on a consolidated basis

10 The amount of deductions from effective notional amount of written credit derivatives (deduction)
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Adjusted effective notional amount of written credit derivatives
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Exposures related to repo transactions

12

13

3

Exposures related to derivative transactions

4

7 The amount of deductions of receivables (out of those arising from providing cash variation margin)
(deduction)

8 The amount of client-cleared trade exposures for which a bank or bank holding company acting as
clearing member is not obliged to make any indemnification (deduction)

June 30,
2016

The amount of assets of subsidiaries that are not included in the scope of the leverage ratio on a
consolidated basis (deduction)

The amount of assets of subsidiaries that are included in the scope of the leverage ratio on a consolidated
basis (except those included in the total assets reported in the consolidated balance sheet)

The amount of assets that are deducted from the total assets reported in the consolidated balance sheet
(except adjustment items) (deduction)

2

1

2
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3

The amount of receivables arising from providing cash margin, provided where deducted from the
consolidated balance sheet pursuant to the operative accounting framework
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On-balance sheet exposures
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On-balance sheet exposures before deducting adjustment items
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Exposures related to off-balance sheet transactions

7

6

8

5


	告示様式_英文

