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B Indicators for assessing Global Systemically Important Banks (G-SIBs)

(Millions of yen)
GSIB1: G-SIB indicators
Tzerlnsellaltlfe As of March 31, | As of March 31,
p 2019 2018
No.
1 Cross-jurisdictional Cross—jurisdictional claims 52,187,827 48,875,306
2 activity Cross-jurisdictional liabilities 35,256,002 33,413,137
3 Size Total exposures 220,856,829 213,232,120
4 Intra-financial system assets 32,216,204 30,134,718
5 Mutual relevance Intra-financial system liabilities 18,722,769 19,890,105
6 Securities outstanding 28,193,246 30,224,944
7 Assets under custody 11,466,654 13,064,236
Substitutability/ Annual total amount of payments settled through settlement
8 financial institution systems 3,431,377,752 3,311,542,881
infrastructure Annual total amount of underwritten transactions in debt and
9 equity markets 9,149,209 9,439,668
10 Total amount of not]onal almount of IOTC 'derlvat'lve's and long 778,148,994 716,218,388
settlement transactions with other financial institutions
1 . Level 3 assets 1,003,465 879,267
Complexity - — -
Held-for-trading (HFT) securities and available-for-sale (AFS)
12 securities, excluding HFT and AFS securities that meet the 10,131,349 10,321,538
definition of Level 1 assets and Level 2 assets with haircuts

Note: Terms in this form shall, unless otherwise prescribed separately, be used in accordance with the terminology used in the Notification as well as the Bank Holding Company Equity
Capital Adequacy Notification.

a. Basel III Template No. (hereinafter referred to as “Item No.” in this form) 3 “Total exposures” shall state the total amount of the
following.
(1) The amount of on-balance sheet assets (total assets reported in the non-consolidated balance sheet or the consolidated balance

sheet, less the amount of customers’ liabilities for acceptance and guarantees, less the amounts reported with respect to (2)
and (3) reported in the non-consolidated balance sheet or the consolidated balance sheet)

(2) The amount of derivative transactions, etc. (referring to forward contract, swap, option, and other derivatives and long
settlement transactions; hereinafter the same in (2) and (4)) (the amount of exposure calculated in respect of derivative
transactions, etc. (the amount of replacement cost calculated by using current exposure method (which shall be zero if such
amount turned out to be a negative value), added by the add-on amount, as well as the notional amount of the credit
derivative that provides protection), added by the consideration of the margin deposited in cash in connection with derivative
transactions, etc.)

(3) The amount of SFTs (amount of cash receivables in SFTs added by the amount of exposure at the counterparty of transaction
calculated for each unit of SFTs (which shall be zero if such amount turned out to be a negative value))

(4) The amount of off-balance sheet transactions (excluding derivative transactions, etc., and SFTs) (the amount of credit risk
exposure at the counterparty of transaction, added by the amount of exposure arising from the underlying asset, as well as the
amount of securitisation exposure)

b. Item No.4 “Mutual relevance - Intra-financial system assets” shall state the total amount of the following balances concerning
the credit granted to financial institutions, etc. (including financial instruments business operators prescribed under Article 2,
Paragraph 9 of the Financial Instruments and Exchange Act, insurance companies, central counterparty, pension funds and
other business operators of the similar kind; hereinafter the same in b. and c.).

(1) Funds deposited with or lent to other financial institutions and undrawn committed lines extended to other financial

institutions

(2) Holdings of securities issued by other financial institutions (referring to secured bonds, general unsecured bonds,
subordinated bonds, short-term bonds, negotiable certificates of deposit and stock; hereinafter the same in Item No. 6)

(3) Net positive current exposure of SFTs with other financial institutions (which can take into account the effect of legally
binding netting contracts, but cannot have a negative value)

(4) The add-on amount calculated based on the amount measured at fair value and by using the current exposure method as
adopted for the derivative instruments transactions and long settlement transactions with other financial institutions, without
involving financial instruments markets as defined under Article 2, Paragraph 14 of the Financial Instruments and Exchange
Act, and foreign financial instruments markets as defined under Article 2, Paragraph 8, Item 3(b) of the same Act (which can
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take into account the effect of legally valid bilateral netting contracts, but cannot have a negative value; hereinafter
collectively referred to as “financial instruments markets, etc.” in Item No. 10 and c.)

c. Item No. 5 “Mutual relevance - Intra-financial system liabilities” shall state the total amount of the following balances.
(1) Deposits due to, and loans obtained from other financial institutions (including undrawn committed lines)

(2) Net negative current exposure of SFTs with other financial institutions (which can take into account the effect of legally valid
bilateral netting contracts, but cannot exceed zero)

(3) The add-on amount calculated based on the amount measured at fair value and by using the current exposure method as
adopted for the derivative instruments transactions and long settlement transactions with other financial institutions, without
involving financial instruments markets, etc. (which can take into account the effect of legally valid bilateral netting contracts,
but cannot exceed zero)

d. Item No. 8 “Substitutability/financial infrastructure — the annual total amount of payments through settlement systems” shall
state the annual total amount of payments settled through the BOJ-NET, the Japanese Banks’ Payment Clearing Network and
other similar settlement systems but excluding intra-group payments in the most recently ended fiscal year.

e. Item No.9 “Substitutability/financial infrastructure — the annual total amount of underwritten transactions in debt and equity
markets” shall state the annual total amount of transactions underwritten in debt and equity markets in the most recently ended
fiscal year (referring to securities underwriting as prescribed in Article 2, Paragraph 8, Item 6 of the Financial Instruments and
Exchange Act).

f. Financial institutions mentioned in Item No.10 “Complexity — total amount of notional amount of OTC derivatives and long
settlement transactions with other financial institutions” refer to financial institutions, etc. as defined in b. above.

g. Item No.12 “Complexity — Held-for-trading (HFT) securities and available-for-sale (AFS) securities” shall state the total amount
of balances of Held-for-trading (HFT) securities and available-for-sale (AFS) securities (excluding HFT and AFS securities that
are considered to have high liquidity).

h. In each item in this form, if there is no specific applicable amount in the submitting financial institution, the item in question
shall not be deleted but just be marked with{ - }.

i. In this form, all amounts shall be stated in the designated unit herein, and any fraction less than such unit shall be rounded
down.

j. This form shall be prepared only by a bank subject to the uniform international standards (excluding the bank that is a
consolidated subsidiary of a bank as well as the bank that is a consolidated subsidiary not of a bank but of a banking holding
company, and consolidated subsidiary of a regulated foreign entity), or a holding company subject to the uniform international
standards that states in Item No. 3 an equivalent to an amount in excess of 200 billion euros at the exchange rate as at the end of
its most recently ended fiscal year, or that is designated by the Commissioner of the Financial Services Agency of Japan as an
equivalent to a bank or a holding company subject to the uniform international standards.

312 SMBC Group Annual Report 2019



