
Composition of Leverage ratio as of December 31, 2017

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

51,070,121     52,140,765     

1a Total assets reported in the consolidated balance sheet 53,515,448     54,763,740     

1b -                     -                     

1c -                     -                     

1d 2,445,326       2,622,974       

The amount of adjustment items pertaining to Tier1 capital (deduction) 239,444          236,566          

Total on-balance sheet exposures (A) 50,830,677     51,904,199     

Replacement cost associated with derivatives transactions, etc. 346,004          630,066          

Add-on amount associated with derivatives transactions, etc. 834,360          1,167,951       

The amount of receivables arising from providing cash marginin relation to derivatives transactions, etc. 629,012          655,875          

-                     -                     

219,258          239,508          

79,900            77,900            

79,900            77,900            

Total exposures related to derivative transactions (B) 1,590,119       2,214,384       

The amount of assets related to repo transactions, etc 770,284          691,285          

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

The exposures for counterparty credit risk for repo transactions, etc 161,143          200,120          

The exposures for agent repo transaction

The Total exposures related to repo transactions, etc. (C) 931,428          891,406          

Notional amount of off-balance sheet transactions 7,145,692       7,311,086       

The amount of adjustments for conversion in relation to off-balance sheet transactions (deduction) 4,623,851       4,739,360       

Total exposures related to off-balance sheet transactions (D) 2,521,840       2,571,725       

The amount of capital (Tier1 capital) (E) 2,623,999       2,551,919       

Total exposureｓ (F) = (A)+(B)+(C)+(D) 55,874,065     57,581,715     

Leverage ratio on a consolidated basis (G) = (E)/(F) 4.69% 4.43%
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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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On-balance sheet exposures
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On-balance sheet exposures before deducting adjustment items

December 31,
2017

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)

2

3

Exposures related to derivative transactions

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

10 The amount of deductions from effective notional amount of written credit derivatives (deduction)
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Exposures related to repo transactions

12

13

4

14

15

16

Exposures related to off-balance sheet transactions
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Leverage ratio on a consolidated basis


	告示様式
	告示様式_英文
	ディスクロ誌
	BK連_当期末
	BK連_前四半期末

