List of disclosure materials related to risk management (FY2018)

Overview of Risk Management

(US GAAP) (Pillar 3)
IR Presentation

Appendices

Integrated Report

Form 20-F Form 6-K

Mar. 2018 Mar. 2018 Mar. 2018 Mar. 2018

Comprehensive risk management systems P.81

Major Risk Types and Management Appendix P113-124

Allocation of Risk Capital P.82 P.14
Risk Appetite Framework (RAF) P.79-80

Credit Risk

Credit Risk Management Structure

Appendix P.113

Status of Credit Risk Exposure Appendix P.271 p.18
Credit Risk—weighted Assets by Asset Class and Ratings Segment Appendix P.267 P.15
Credit Risk Mitigation Techniques Appendix P.280 pP.27
Counterparty Credit Risk Appendix P.281 P.29

Outstanding Loan Balances and Non-Accrual, Past Due & Restructured Loans

Appendix P.135-139

Connection between obligor ratings, definition of obligor classifications of self-
assessments, claims disclosed under the FRA and non-accrual, past due &
restructured loans

Appendix P.114

Securitization Exposures

Appendix P.285 P.32

Market Risk

Market Risk Management Structure

Appendix P.117

Status of Mizuho Financial Group’s market risk

Appendix P.118

IRRBB Appendix P.290 P.37
Liquidity Risk[J

Liquidity Risk Management Structure Appendix P.120 P.155 -

Status of Liquid Assets Appendix P.313 - pP.58

Status of Major Funding Appendix P.313 - P.58

Operational Risk

[Operational Risk Management Structure

Appendix P.122

BIS Capital
Key Metrics Appendix P.247 P.2
Composition of Capital Appendix P.250 P.5

Overview of Risk-weighted Assets

Appendix P.266 P.14
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