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

(In 0.1 billion yen)

As of March 31, As of March 31,
2017 2016

1 Total exposures (a + b + ¢ + d): 2,110,462 1,967,830

a. On-balance sheet assets (other than assets specifically identified below b., c. and contra-account
of guarantees)

b. Sum of counterparty exposure of derivatives contracts, capped notional amount of written credit
derivatives and potential future exposure of derivatives contracts

c. Adjusted gross value of securities financing transactions (SFTs) and counterparty exposure of SFTs

d. Gross notional amount of off-balance sheet items (other than derivatives contracts and SFTs)

2 Intra-financial system assets (a + b + ¢ + d): 293,360 290,434

a. Funds deposited with or lent to other financial institutions and undrawn committed lines extended
to other financial institutions

b.Holdings of securities issued by other financial institutions (Note 1)

c. Net positive current exposure of SFTs with other financial institutions

d. Over-the-counter (OTC) derivatives with other financial institutions that have a net positive fair
value

3 Intra-financial system liabilities (a + b + c): 192,960 184,610
a. Deposits due to, and loans and undrawn committed lines obtained from, other financial institutions
b. Net negative current exposure of SFTs with other financial institutions

c. OTC derivatives with other financial institutions that have a net negative fair value

Iltem No. Description

4 Securities outstanding (Note 1) 291,742 303,703

5 Assets under custody 154,250 121,293

6 Notional amount of OTC derivatives 6,610,354 6,237,931

7 Held-for-trading (HFT) securities and available-for-sale (AFS) securities, excluding HFT and AFS 108,600 99,021
securities that meet the definition of Level 1 assets and Level 2 assets with haircuts (Note 2)

8 Level 3 assets (Note 3) 8,672 8,309
Cross-jurisdictional claims 460,341 442,652

10 Cross-jurisdictional liabilities 423,632 222,418

Item No. Description FY ended FY ended
March 31, 2017 March 31, 2016
11 Payments (settled through the BOJ-NET, the Japanese Banks’ Payment Clearing Network and other 31,291,084 31,745,875
similar settlement systems, excluding intragroup payments)
12 Underwritten transactions in debt and equity markets (Note 4) 97,279 72,413

Notes: 1. Securities refer to secured debt securities, senior unsecured debt securities, subordinated debt securities, commercial paper, certificate of deposits, and common equities.
. Level 1 and Level 2 assets with haircuts are defined in the Basel III Liquidity Coverage Ratio (LCR).

. The amount is calculated in accordance with the International Financial Reporting Standards.

. This refers to underwriting of securities defined in article 2 paragraph 8 item 6 of the Financial Instruments and Exchange Act.
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