201941 H 22 H

& A
SHER T AL« AT g T AR S

2018 7 4 A7 v — % —§hds L O 2018ANNUAL REPORTDETIEIZDUNT

WH-D 12018 F 4 27 m— v —3k BEHE . 35 X U [2018ANNUAL REPORT-FINANCTAL DATA SECTTON- |
D—FICFEONTINWELZOT, BEORWEZLETE L HIC, FRROBYVEITIESE WS
ESc I

2018 7 4 A7 o —y v —3E  &EEHR

P228 =HERFSA b Hm—ILTo5R N—EILIEETF—4S
i BEBRRIC L BBREE

IRRBB1 : €FI1JR4H

(&) (B < E 5 1) (EE] (AL - 1)
TRRBBI1 TRRBBI1
Kt | =t A | =
TR /IEVE i /IEVE
R0 4E3 R B 453 I 0 AR P9 43 AR
1| EFRTLAYT b 84, 141 IS A AR 133, 810
2 |Fh"7 L7 b 22,577 2 [Fh <Ly 7k 15, 192
3 |27 4 —71k 24, 055 3 (AT 4—T1b 75, 958
4 |77 v Mk 47, 351 4 |77 v M 129
5 [E4F) E5- 56, 586 5 |EeR L5 22, 305
6 [EHIEFIRT 5,618 6 EIEFIKT 5, 109
[ ZN 84, 141 7 PeKfE 133, 810
P296 =3H4EREMART N—EILOEET—F
EE  AEHRRIC K SRATREER
IRRBB1 : &FIVJ XY
€2 R [IE]) Bz FT)
TRRBB1 IRRBB1
A [ A | E
THE] /IEVE T /IEVE
PR30 AE3 A SR04 AR P04 A SRR AR
I A A AN 83, 542 1 |k Z vy 7 b 132, 854
2 |Fl"F7 Ly 7 b 23,176 2 |FHRXF Ly 7 b 15, 192
3 AT 4 —71k 24, 055 3 | AT 4 —71k 76, 509
4 |77 v Mb 46,918 4 |77y Mk 129
5 [EHeF) B 56, 021 5 [EHeF LA 21, 394
6 [EIAFIET 5,618 6 [EMEFKT 5,109
[ ZN 83, 542 7 [EeKAE 132, 854
P327 =ZHERERSBT N\—E/ILIEET—4
Bk Bl#ERRIC & HBATREE
IRRBB1 : &) X &
(] (B < E 5 1) (E] (HUAE : 1)
TRRBBI1 IRRBB1
+ | 1 A | E
TEE /IEVE TEE% /EVE
PR30 43 HA) SR AR P03 AR RO AR
1| EFRXTLLy 7 b 74, 382 1 | EFZ vy 7 b 123, 693
2 |[FH_RF L7k 32, 336 2 |[FH"F Ly 7 b 15,192
3 [(xTF 44—k 24, 055 3 (RT4—7k 75, 790
4 |75 v M 45,617 4 |77 v Mb 129
5 [EaF F5 51,166 5 [EEIAH] R 16, 539
6 [EHIRFIE T 5,618 6 [EMEFKT 5,109
T KA 74, 382 [ eN: 123, 693




[2018ANNUAL REPORT-FINANCIAL DATA SECTION-]

P273 Sumitomo Mitsui Trust Holdings
Consol idated: Quantitative Disclosure Data

IRRBB1: Interest rate risk

Basel I Disclosure Data

=
{ih] (Millions of yen) [IE] (Millions of yen)
1RRBB1 TRRBB1
a | b a | b
{ifm IEVE {;em /IEVE
B March 31, 2018 | March 31, 2017 o March 31, 2018 | March 31, 2017
1 |Parallel up ¥84, 141 1 [Parallel up ¥133, 810
2 [Parallel down 22,571 2 [Parallel down 15, 192
3 [Steepener 24, 055 3 [Steepener 75, 958
4 [Flattener 47,351 4 [Flattener 129
5 [Short rate up 56, 586 5 |Short rate up 22, 305
6 [Short rate down 5,618 6 [Short rate down 5,109
7 Maximum 84, 141 7 Maximum 133,810

P345 Sumitomo Mitsui Trust Bank, Limited Basel II Disclosure Data
Consol idated: Quantitative Disclosure Data

IRRBB1: Interest rate risk
{Eﬁ] (Millions of yen) [IE] (Millions of yen)
TRRBB1 TRRBB1
It a | b Ttem 2 | b
W EVE . EVE
o March 31, 2018 | March 31, 2017 o March 31, 2018 | March 31, 2017
1 |Parallel up ¥83, 542 I |Parallel up ¥132, 854
2 [Parallel down 23, 176 2_[|Parallel down 15,192
3 [Steepener 24, 055 3 |Steepener 76, 509
4 |Flattener 46, 918 4 |Flattener 129
5 [Short rate up 56, 021 5 [Short rate up 21, 394
6 [Short rate down 5,618 6 [Short rate down 5,109
7 Maximum 83, 542 7 Maximum 132, 854
P378 Sumitomo Mitsui Trust Bank, Limited Basel II Disclosure Data
Non-consol idated: Quantitative Disclosure Data
IRRBB1: Interest rate risk
@
{ik] (Millions of yen) [IE] (Millions of yen)
IRRBB1 TRRBB1
It 2 | b Ttem 2 | b
No. | LJEVE o ZEVE
o March 31, 2018 | March 31, 2017 o March 31, 2018 | March 31, 2017
1 [Parallel up ¥74, 382 1 |Parallel up ¥123, 693
2 [Parallel down 32,336 2 [Parallel down 15,192
3 [Steepener 24, 055 3 [Steepener 75, 790
4 [Flattener 45,617 4 [Flattener 129
5 [Short rate up 51, 166 5 |Short rate up 16, 539
6 [Short rate down 5,618 6 [Short rate down 5,109
7 Maximum 74, 382 7 Maximum 123, 693
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