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On-balance sheet exposures (1)

1 On-balance sheet exposures before adjustments 6,783,839
la 1 Total assets reported in the consolidated balance sheet 6,910,750
1b 2 The amoun_t of a:@ets_of subsidiaries that are not included in the scope of the leverage ratio )
on aconsolidated basis (-)
The amount of assets of subsidiaries that are included in the scope of the leverage ratio on a
1c 7 consolidated basis (excluding those included in the total assets reported in the consolidated -
balance sheet)
1d 3 The amount pf assets other than adjustments that are deducted from the total assets reported 126.911
in the consolidated balance sheet (-) ’
2 7 The amount of adjustmentsto Basel III Tierl capital (-) 23,614
3 Total on-balance sheet exposures (a) 6,760,224
Derivative exposures (2)
4 Replacement cost associated with derivatives transactions, etc. 16,740
5 Add-on amounts associated with derivatives transactions, etc. 36,788
The amount of cash collateral provided in derivatives transactions, etc. 15,425
6 The amoupt of cash margin provided in derivatives transactions, etc. that are deducted from )
the consolidated balance sheet
7 The amount of deductions of cash variation margin provided in derivatives transactions, etc. )
(O]
8 The amount of client-cl egred tragg @(powresfor which abank acting as clearing member is
not obliged to make any indemnification (-)
9 Adjusted effective notional amount of written credit derivatives -
10 Adjusted effective notional offsets and add-on deductions for written credit derivatives (-) -
11 4 Total derivative exposures (b) 68,954
Securities financing transaction (SFT) exposures (3)
12 The amount of SFT assets, etc. -
13 The amount of deductions from SFT assets, etc. (-) -
14 The exposures for counterparty credit risk for SFTs, etc. 3,052
15 The exposures for agent transaction
16 5 The Total exposures of SFT, etc. () 3,052
Other off-balance sheet exposures (4)
17 Notional amount of off-balance sheet exposure 637,819
18 The amount of adjustments for conversion in relation to off-balance sheets (-) 364,578
19 6 Total amount of off-balance sheet items (d) 273,241
Leverage ratio on a consolidated basis
20 The amount of capital (e) 444,465
21 8 Total exposures ((a)+(b)+(c)+(d)) (f) 7,105,472
22 Leverage ratio on a consolidated basis ((e)/(f)) 6.25%




