
(Table 19) Off balance sheet transaction

[Sumitomo Mitsui Financial Group (Consolidated)]

(Billions of yen)

Mar. 31, '05 Mar. 31, '06 Mar. 31, '05 Mar. 31, '06

Financial futures contracts 126,102.5 126,433.6 - -

Interest rate swaps 283,342.9 314,081.9 3,625.8 4,208.0

Currency swaps 18,098.4 20,394.8 1,440.2 1,290.4

Foreign exchange forward
contracts 40,194.7 45,179.9 936.1 1,060.4

Interest rate options (buy) 5,635.6 7,509.7 74.0 69.6

Currency options (buy) 2,564.9 3,254.4 181.8 170.8

Other derivative instruments 21,186.5 23,092.1 134.0 225.9

Effect of Master Netting
agreements - - (3,136.2) (3,985.4)

Total 497,125.5 539,946.4 3,255.6 3,039.7

(Note) Figures shown above were computed according to capital adequacy guidelines set by the BIS.

            Followings were also added.

                  - Listed transactions

                  - Options (sell) 

                  - Transactions for which the original contracts have maturity of 14 days or less

Contract amount or
notional amount Credit risk equivalent amount

(21)


