Mizuho Trust & Banking
As of December 31, 2018

Composition of Leverage Ratio

(In million yen, except percentage)

Correspondi |Correspondi
ng line # on | ng line # on
d?sislzlsljl rl o d?sislzlshlrle Item As of December 31, 2018 | As of September 30, 2018
template template
(Table 2) | (Table 1)
On-balance sheet exposures (1)
1 On-balance sheet exposures before deducting adjustment items 6,577,921 6,574,474
la 1 Total assets reported in the consolidated balance sheet 7,038,226 7,029,428
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 460,305 454,954
2 7 The amount of adjustment items pertaining to Tierl capital (-) 97,763 97,341
3 Total on-balance sheet exposures (a) 6,480,157 6,477,133
Exposures related to derivative transactions (2)
4 Replacement cost associated with derivatives transactions, etc. 13,141 12,921
5 Add-on amount associated with derivatives transactions, etc. 37,978 35,515
;I;Zssz;r:t?s:;(z?ceivables arising from providing cash margin in relation to derivatives 17,884 16,257
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) 69,003 64,694
Exposures related to repo transactions (3)
12 The amount of assets related to repo transactions, etc 328,632 327,772
13 The amount of deductions from the assets above (line 12) (-) - -
14 The exposures for counterparty credit risk for repo transactions, etc 5,521 4,141
15 The exposures for agent repo transactions
16 5 Total exposures related to repo transactions, etc. (c) 334,154 331,913
Exposures related to off-balance sheet transactions (4)
17 Notional amount of off-balance sheet transactions 497,766 480,025
18 The amount of adjustments for conversion in relation to off-balance sheet transactions (-) 266,884 265,854
19 6 Total exposures related to off-balance sheet transactions (d) 230,881 214,171
Leverage ratio on a consolidated basis (5)
20 The amount of capital (Tierl capital) (e) 498,188 522,608
21 8 Total exposures ((a)+(b)+(c)+(d)) (f) 7,114,197 7,087,912
22 Leverage ratio on a consolidated basis ((e)/(f)) 7.00% 7.37%




