
Composition of Leverage ratio as of December 31, 2015

<Sumitomo Mitsui Trust Bank, Limited. >
 [Consolidated] (Millions of yen, except percentages)

45,550,118     44,506,624     

1a Total assets reported in the consolidated balance sheet 48,096,249     47,182,725     

1b -                     -                     

1c -                     -                     

1d 2,546,131       2,676,100       

The amount of adjustment items pertaining to Tier1 capital (deduction) 213,582          192,634          

Total on-balance sheet exposures (A) 45,336,535     44,313,990     

Replacement cost associated with derivatives transactions, etc. 686,152          814,482          

Add-on amount associated with derivatives transactions, etc. 912,351          964,919          

The amount of receivables arising from providing cash marginin relation to derivatives transactions, etc. 626,650          621,290          

-                     -                     

426,608          474,005          

59,000            73,041            

59,000            52,800            

Total exposures related to derivative transactions (B) 1,798,545       1,946,928       

The amount of assets related to repo transactions, etc 470,863          461,780          

The amount of deductions from the assets above (line 12) (deduction) -                     -                     

The exposures for counterparty credit risk for repo transactions, etc 37,983            35,527            

The exposures for agent repo transaction

The Total exposures related to repo transactions, etc. (C) 508,847          497,307          

Notional amount of off-balance sheet transactions 7,348,184       5,191,458       

The amount of adjustments for conversion in relation to off-balance sheet transactions (deduction) 4,715,157       2,765,982       

Total exposures related to off-balance sheet transactions (D) 2,633,027       2,425,476       

The amount of capital (Tier1 capital) (E) 2,203,180       2,190,269       

Total exposureｓ (F) = (A)+(B)+(C)+(D) 50,276,956     49,183,703     

Leverage ratio on a consolidated basis (G) = (E)/(F) 4.38% 4.45%
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Exposures related to off-balance sheet transactions
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Leverage ratio on a consolidated basis

10 The amount of deductions from effective notional amount of written credit derivatives (deduction)
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Exposures related to repo transactions
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7 The amount of deductions of receivables (out of those arising from providing cash variation margin)
(deduction)

8 The amount of client-cleared trade exposures for which a bank or bank holding company acting as
clearing member is not obliged to make any indemnification (deduction)

9 Adjusted effective notional amount of written credit derivatives

The amount of assets of subsidiaries that are not included in the scope of the leverage ratio on a
consolidated basis (deduction)

The amount of assets of subsidiaries that are included in the scope of the leverage ratio on a consolidated
basis (except those included in the total assets reported in the consolidated balance sheet)

The amount of assets that are deducted from the total assets reported in the consolidated balance sheet
(except adjustment items) (deduction)
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Exposures related to derivative transactions
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On-balance sheet exposures before deducting adjustment items

December 31,
2015
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6 The amount of receivables arising from providing cash margin, provided where deducted from the
consolidated balance sheet pursuant to the operative accounting framework
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