Mizuho Financial Group [ Consolidated]
As of September 30, 2017

Explanation of ""Composition of Capital Disclosure’

(in million yen)

Consolidated Balance sheet

Cross-reference to Appended

Reference # of common disclosure
template under the

Items as in published financial statements template Composition of Capital Disclosure
As of September 30, 2017 | As of September 30, 2016

(Assets)
Cash and Due from Banks 50,982,819 42,715,384
Call Loans and Bills Purchased 894,076 899,865
Receivables under Resale Agreements 9,408,646 9,258,984
Guaranteg Deposits Pgld under Securities 3,585,200 3,195,977

Borrowing Transactions
Other Debt Purchased 2,666,336 2,527,270
Trading Assets 12,465,215 12,511,953 6-a
Money Held in Trust 269,577 227,975
Securities 32,072,076 32,705,104 2-b, 6-b
Loans and Bills Discounted 79,811,834 73,030,669 6-c
Foreign Exchange Assets 1,951,926 1,452,483
Derivatives other than for Trading Assets 1,844,878 2,957,197 6-d
Other Assets 5,299,252 4,272,085 6-e
Tangible Fixed Assets 1,113,753 1,071,524
Intangible Fixed Assets 1,083,617 869,070 2-a
Net Defined Benefit Asset 824,534 673,562 3
Deferred Tax Assets 56,567 77,011 4-a
Customers' Liabilities for Acceptances and 5,543,662 4,675,296

Guarantees
Reserves for Possible Losses on Loans (364,743) (441,438)
Total Assets 209,509,243 192,679,978
(Liabilities)
Deposits 124,646,612 110,171,994
Negotiable Certificates of Deposit 11,992,948 9,568,325
Call Money and Bills Sold 1,602,970 1,791,651
Payables under Repurchase Agreements 19,521,855 17,739,258
Guararjtee Dep05|t§ Received under Securities 2,640,306 1,314573

Lending Transactions
Commercial Paper 339,787 827,552
Trading Liabilities 7,815,999 9,878,751 6-f
Borrowed Money 5,353,682 7,243,394 8-a
Foreign Exchange Liabilities 426,712 582,971
Short-term Bonds 122,566 408,033
Bonds and Notes 8,060,465 7,131,121 8-b
Due to Trust Accounts 4,692,390 4,053,768
Derivatives other than for Trading Liabilities 1,656,576 2,001,471 6-g
Other Liabilities 4,902,561 5,755,737
Reserve for Bonus Payments 46,173 47,174
Reserve for Variable Compensation 1,614 1,488
Net Defined Benefit Liability 56,163 52,668
Rese_rve for Dlrectqr and Corporate Auditor 1,284 1,376

Retirement Benefits
Reserve for Possible Losses on Sales of Loans 124 3
Reserve for Contingencies 5,473 4,889
Reserve for Reimbursement of Deposits 19,378 15,828
Reserve for Reimbursement of Debentures 28,132 35,273
Reserves under Special Laws 2,285 2,219
Deferred Tax Liabilities 369,526 337,644 4-b
Deferred Tax Liabilities for Revaluation Reserve 66,237 67,247 sc

for Land
Acceptances and Guarantees 5,543,662 4,675,296
Total Liabilities 199,915,493 183,709,717
(Net Assets)
Common Stock and Preferred Stock 2,256,548 2,256,275 1-a
Capital Surplus 1,134,768 1,111,299 1-b
Retained Earnings 3,837,710 3,464,082 1-c
Treasury Stock (6,475) (5,098) 1d
Total Shareholders' Equity 7,222,552 6,826,558
Net Unrealized Gains (Losses) on Other Securities 1,409,766 1,134,348
Deferred Gains or Losses on Hedges (7,714) 167,078 5
Revaluation Reserve for Land 144,817 146,794
Foreign Currency Translation Adjustments (75,579) (85,900)
Remeasurements of Defined Benefit Plans 148,906 65,055
Total Accumulated Other Comprehensive Income 1,620,196 1,427,376 3
Stock Acquisition Rights 1,173 1,754 1b
Non-Controlling Interests 749,827 714,572 7
Total Net Assets 9,593,750 8,970,260
Total Liabilities and Net Assets 209,509,243 192,679,978

Note:

The regulatory scope of consolidation is the same as the accounting scope of consolidation.



(Appended template)

1. Shareholders' equity
(1) Consolidated balance sheet

(in million yen)

Ref. No. Consolidated balance sheet items As of September 30, 2017 | As of September 30, 2016 Remarks
1-a Common Stock and Preferred Stock 2,256,548 2,256,275
1-b Capital Surplus 1,134,768 1,111,299
1-c Retained Earnings 3,837,710 3,464,082
1-d Treasury Stock (6,475) (5,098)
Total Shareholders' Equity 7,222,552 6,826,558
(2) Composition of capital
Basel I1l Template No. | Composition of capital disclosure As of September 30, 2017 | As of September 30, 2016 Remarks

Directly issued qualifying common share capital plus related stock

Shareholders' equity attributable to common shares (before

- . 7,221,989 6,825,966 |adjusting national specific regulatory adjustments (earnings to be
surplus and retained earnings s
distributed))
la of which: capital and stock surplus 3,391,317 3,367,574
2 of which: retained earnings 3,837,147 3,463,490
1c of which: treasury stock (-) 6,475 5,098
of which: other than above - -
Directly issued qualifying Additional Tier 1 instruments plus
3la related stock surplus of which: classified as equity under applicable - -
accounting standards and the breakdown
2. Intangible fixed assets
(1) Consolidated balance sheet
Ref. No. Consolidated balance sheet items As of September 30, 2017 | As of September 30, 2016 Remarks
2-a Intangible Fixed Assets 1,083,617 869,070
2-b Securities 32,072,076 32,705,104
of which: share of goodwill of companies accounted for Share of goodwill of companies accounted for using the equity
. . 19,383 28,147
using the equity method method
[Income taxes related to above [ (308,227) | (257,585) |

(2) Composition of capital

Basel I1l Template No. Composition of capital disclosure As of September 30, 2017 | As of September 30, 2016 Remarks
8 Goodwill (net of related tax liability, including those equivalent) 91,928 50,844
Other intangibles other than goodwill and mortgage servicing rights
9 (net of related tax liability) 702,845 588,788 [Software and other
Mortgage servicing rights (net of related tax liability) - -
20 Amount exceeding the 10% threshold on specified items - -
24 Amount exceeding the 15% threshold on specified items - -
74 Mortgage servicing rights that are below the thresholds B ;
for deduction (before risk weighting)
3. Net Defined Benefit Asset
(1) Consolidated balance sheet
Ref. No. Consolidated balance sheet items As of September 30, 2017 | As of September 30, 2016 Remarks
3 Net Defined Benefit Asset 824,534 673,562
[Income taxes related to above [ (251,996) | (205,762) |
(2) Composition of capital
Basel I1l Template No. Composition of capital disclosure As of September 30, 2017 | As of September 30, 2016 Remarks
15 Net Defined Benefit Asset 572,538 467,799
4. Deferred tax assets
(1) Consolidated balance sheet
Ref. No. Consolidated balance sheet items As of September 30, 2017 | As of September 30, 2016 Remarks
4-a Deferred Tax Assets 56,567 77,011
4-b Deferred Tax Liabilities 369,526 337,644
4-c Deferred Tax Liabilities for Revaluation Reserve for Land 66,237 67,247
[Tax effects on intangible fixed assets [ 308,227 | 257,585 |
[Tax effects on net defined benefit asset [ 251,996 | 205,762 |




(2) Composition of capital

Basel I1l Template No. Composition of capital disclosure As of September 30, 2017 | As of September 30, 2016 Remarks
o . This item does not agree with the amount reported on the
10 Dgf_erred tax assets that r_ely on future profitability excl_udl_n_g those 43,777 59,102 |consolidated balance sheet due to offsetting of assets and
arising from temporary differences (net of related tax liability) liabilities
o . This item does not agree with the amount reported on the
Deferred tax_ assets that rely on future pro_flta_b_lllty arising from 176,254 122,634 |consolidated balance sheet due to offsetting of assets and
temporary differences (net of related tax liability) liabilities
21 Amount exceeding the 10% threshold on specified items - -
25 Amount exceeding the 15% threshold on specified items - -
Deferred tax assets arising from temporary differences
75 that are below the thresholds for deduction (before risk 176,254 122,634
weighting)
5. Deferred gains or losses on derivatives under hedge accounting
(1) Consolidated balance sheet
Ref. No. Consolidated balance sheet items As of September 30, 2017 | As of September 30, 2016 Remarks
5 Deferred Gains or Losses on Hedges (7,714) 167,078
(2) Composition of capital
Basel I1l Template No. Composition of capital disclosure As of September 30, 2017 | As of September 30, 2016 Remarks
11 Deferred gains or losses on derivatives under hedge accounting (7,714) 167,078
6. Items associated with investments in the capital of financial institutions
(1) Consolidated balance sheet
Ref. No. Consolidated balance sheet items As of September 30, 2017 | As of September 30, 2016 Remarks
6-a Trading Assets 12,465,215 12,511,053 ;r;glel::mg trading account securities and derivatives for trading
6-b Securities 32,072,076 32,705,104
6-c Loans and Bills Discounted 79,811,834 73,030,669 |Including subordinated loans
6-d Derivatives other than for Trading Assets 1,844,878 2,957,197
6-e Other Assets 5,299,252 4,272,085 [Including money invested
6-f Trading Liabilities 7,815,999 9,878,751 [Including trading account securities sold
6-g Derivatives other than for Trading Liabilities 1,656,576 2,001,471

(2) Composition of capital

Basel I1l Template No. | Composition of capital disclosure As of September 30, 2017 | As of September 30, 2016 Remarks
Investments in own capital instruments 7,540 3,006
16 Common Equity Tier 1 capital 5,467 2,657
37 Additional Tier 1 capital - -
52 Tier 2 capital 2,073 348
Reciprocal cross-holdings in the capital of banking, financial and
insurance entities ) )
17 Common Equity Tier 1 capital - -
38 Additional Tier 1 capital - -
53 Tier 2 capital - -
Investments in the capital of banking, financial and insurance
entities that are outside the scope of regulatory consolidation, net of
eligible short positions, where the bank does not own more than 767,936 737403
10% of the issued share capital (amount above 10% threshold)
18 Common Equity Tier 1 capital 25,849 41,097
39 Additional Tier 1 capital 122 110
54 Tier 2 capital 10,848 19,236
Non-significant investments in the capital of other
72 financials that are below the thresholds for deduction 731,117 676,959
(before risk weighting)
Significant investments in the capital of banking, financial and
insurance entities that are outside the scope of regulatory 201,052 264,422
consolidation, net of eligible short positions
19 Amount exceeding the 10% threshold on specified items - -
23 Amount exceeding the 15% threshold on specified items - -
40 Additional Tier 1 capital 73,500 147,000
55 Tier 2 capital - -
Significant investments in the common stock of financials
73 that are below the thresholds for deduction (before risk 127,552 117,422
weighting)




7. Non-Controlling Interests
(1) Consolidated balance sheet

Ref. No. Consolidated balance sheet items As of September 30, 2017 | As of September 30, 2016 Remarks
7 Non-Controlling Interests 749,827 714,572
(2) Composition of capital
Basel I1l Template No. Composition of capital disclosure As of September 30, 2017 | As of September 30, 2016 Remarks

Common share capital issued by subsidiaries and held by third

After reflecting amounts eligible for inclusion (Non-Controlling

. N 14,173 14,954 .
5 parties (amount allowed in group CET1) Interest after adjustments)
Qualifying Additional Tier 1 instruments plus related stock surplus After reflecting amounts eligible for inclusion (Non-Controlling
30-31ab-32 ) - . . . - - N
issued by special purpose vehicles and other equivalent entities Interest after adjustments)
Additional Tier 1 instruments issued by subsidiaries and held by After reflecting amounts eligible for inclusion (Non-Controlling
34-35 . . . 30,283 30,890 .
third parties (amount allowed in group AT1) Interest after adjustments)
46 Tier 2 instruments plus related stock surplus issued by special 169.110 151.680 After reflecting amounts eligible for inclusion (Non-Controlling
purpose vehicles and other equivalent entities ' ' Interest after adjustments)
Tier 2 instruments issued by subsidiaries and held by third parties After reflecting amounts eligible for inclusion (Non-Controlling
48-49 K . 10,117 10,481 .
(amount allowed in group Tier 2) Interest after adjustments)
8. Other capital instruments
(1) Consolidated balance sheet
Ref. No. Consolidated balance sheet items As of September 30, 2017 | As of September 30, 2016 Remarks
8-a Borrowed Money 5,353,682 7,243,394
8-bh Bonds and Notes 8,060,465 7,131,121
Total 13,414,148 14,374,515
(2) Composition of capital
Basel lll Template No. Composition of capital disclosure As of September 30, 2017 | As of September 30, 2016 Remarks

Directly issued qualifying Additional Tier 1 instruments plus

32 related stock surplus of which: classified as liabilities under 1,220,000 760,000
applicable accounting standards
Directly issued qualifying Tier 2 instruments plus related stock

46 surplus of which: classified as liabilities under applicable 828,555 495,840

accounting standards

Note:

* Amounts in the *Composition of capital disclosure" are based on those before considering amounts under transitional arrangements and include *Amounts excluded under
transitional arrangements” disclosed in "Composition of Capital Disclosure™ as well as amounts included as regulatory capital. In addition, items for regulatory purposes

under transitional arrangements are excluded from this table.




