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13 =7 XAR—V ¥ —0O%H 46, 865, 337| 46, 838,519| 47,356,321| 47,304, 459| 45,805, 095
14 [HEL ALy DR 4.61% 4. 56% 4. 49% 4. 49% 4.83%

CREAT : H 7M. %)

HRTREE D S L Y DR
15 [BLAWTRES S B E O A SHE 18,617,493| 17,994, 265| 17,824,739| 17,832,318| 17,661,017
16 |#i 4t 8,728,516| 8,716,289 9,993,155 8,974,008 10, 139,836
17 [HEREE D N Ly DR 213. 2% 206. 4% 178. 3% 198. 7% 174.1%
HURR E LR
18 VFI| FH AT RE 22 & R 4E 34, 937, 986
19 TR E AR 27,602, 145
20 HRZEREL 126. 5%




(E]

(AL M. %)

BA
1 R Tier] BADER 1,891,607 1,868,971| 1,858,096 1,857,382| 1,874,965
2 Tierl EADKH 2,161,597| 2,138,961| 2,128,096| 2,127,382| 2,214,965
3 i H S EARDKE 2,574,977| 2,560,419 2,559,523| 2,634,316| 2,736,073
YR7 - Ty b
4 Vxz - TEy L O# | 18,484,376] 18,872, 154] 19,165,759] 19,216,866] 18,653,915
H o EARLE
5 AR RAE Tier] LR 10. 23% 9. 90% 9. 69% 9. 66% 10. 05%
6 Tierl thg 11. 69% 11. 33% 11.10% 11.07% 11.87%
7 i A B AR 13.93% 13. 56% 13.35% 13. 70% 14. 66%
HRL ALy DR
13 e 7 AR—T ¥ —DFA 46, 865, 337| 46, 838,519| 47,356,321| 47,304, 459| 45,805, 095
14 [EkvASL o VIR 4.61% 1. 56% 1. 49% 4. 49% 4.83%
AT < B, %)
HRWREIE D S Ly DR
15 A TREEREINEE EO A 17, 850,810| 17,335, 771| 17,098, 215| 17,269, 415| 17,010, 664
16 |#i 4t 9,310,339 9,370,200| 10,513,519 9,634,913| 10,553, 092
17 [HAERBIED S L D 191. 7% 185. 0% 162. 6% 179. 2% 161, 1%
B E TR
18 VFIFH AT RE 22 i R AR 34,937, 986
19 T S AR 27,602, 145
20 HARZ E R R 126. 5%

() 1. BUKREIED S Ly PHEICOWTE, ART =42 HWARZHEEO M ART—# THRAL, BlZ LTk £,
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P267 =HFEKREFBIT
A REME D N Ly DR
HARGRENME D N L DRI S BREIE

N—E)IMEET—42

BRFREIE A N Ly D HRIZBIS 2 8 BB R FH

(4] Uik < T, %, )
THE 2021 4EFESS 2 U4 2021 4FEESS 1 U
BN E (1)
1 [@sish oo i 18, 617, 493 17, 994, 265
v e (2) ‘et Es ‘et s HamtiEs | GeithiEs
RLUDATOHE | RUELZOKE | RUZ\10% | RULZOH
2 |V 7 VIR SRR IS AR D W AR AR 18, 229, 917 884, 948 18, 215, 989 866, 933
3 S H REHBDH 835, 636 25, 069 807, 178 24, 215
4 SH, WREHADH 8, 569, 408 859, 879 8, 394, 835 842, 717
5 |[R—t— VIR S ERE IR D B A 12, 057, 088 9,252,103 11, 616, 906 8,999, 615
6 55, k&AL — 2 a SRS O = = = =
I b, WAL= g FOVTEE R OEE A TRES:
7 A 5T L L5 5 5 o T 1 2 5 e 9, 279, 037 6, 474, 052 8, 982, 344 6, 365, 053
8 o b AEMEAMEESR O 2,778, 051 2,778, 051 2, 634, 562 2, 634, 562
9 |HHAAE SRS IR L BRI AR 48, 953 80, 141
10 ;i;\i ; ;Ej?!;é ggﬁﬁ;ﬁg 77 SRR - B 5, 229, 738 1,462, 462 5,520, 109 1,527, 406
11 Ib. T UNT 4 THBIEITR D Bt g 291, 359 291, 359 310, 390 310, 390
12 b, BEMET R VT MR EETTE = = = =
13 b, BE WREMET 7 VU T 4 ISR D B e R 4,938, 379 1,171, 103 5,209, 719 1,217,016
14 |[GeREEgIc S EeimilES 437,115 245, 175 406, 754 245, 778
15 |[BFFRICHR D EeI 12, 477, 774 22,573 12, 808, 563 23, 750
16 |G & &34 11,916,214 11, 743, 623
i o A (3) BEWMAEL BEMAEE BeMAEE | BEMAEE
E L HHIDH FE LB FLDHIOFE | RUELBOH
17 EHREESER SR DB 55, 788 — 49, 869 —
18 [HE5 oI D BRI NE 3,676, 817 2, 895, 296 3, 473, 372 2, 783, 352
19 |2 D& AR 615, 807 292, 402 520, 862 243, 982
20 |[&EEAAREE 4,348, 412 3, 187, 698 4,044, 103 3,027, 334
HURTRENE D S Ly PR (4)
21 [ FTRE S TR BN 2E 0 4 31 18, 617, 493 17, 994, 265
22 [l A A 8,728,516 8, 716, 289
23 [HKFREIE D N Ly DR 213.2 206. 4
24 |'FHMEERERT 2% 61 61

HAREME D N Ly DVHRIZET 5 EERIBREH

(1) WERINZIBIT D BUATREIE 1 /S L RO TN B 5 HRE

W DA EAERM OFEIE D S L DRI, HRENICHER L TR £,

@

BRTENE S S L PR OKUEOZHIN B9 % FE

VBRI E S Ly CHEAIT, WEWELERBIH TR S S BRI (1000) 2472 L TR Y, FHEEIFL IO REL & s <5~

o TERY EWA, Eio, AROWEEMED N Ly PHROFE UL, BHEOKRENDRE S DVHET 2 Z LIFEL TR Y A,

3

FONPTREBRS RN PE O A F O WA BTS2 FIH

BONFTREE RS IRENE PR T T R T~ DT &, B2 ICEE B0 Tl £97, 1@

B U IFREEOMACOITERI 38 LWEENIRE L T

D EEA, Eo, FERBEICREOT, BARRREEIBIEPEO AT L MERIRHEOMICE LWBED I A~y FIIREL TRV £

o
Z OAEARFEEE S L PRI B 5 I
ELEHES

@)

11

DEkE A~ L —2 3 FATRSIER DR KO [377 ) AEIC & 2 RS BN ZLENMERAR) 2@ LTl 0 St A,




[E] (Wil < T, v, 1)

THE 2021 4FEEES 2 U 2021 4FFEES 1 U4
BN (1)
| @k B0 iE 17, 850, 810 17, 335, 771
bR (2) EeTH R BT R BeEY | BemHEL
FLZHIOE | RUEZOHE | RUIH0OE | RULBEOE
2 |V T VIR E SRR D BT AR 18, 781, 579 940, 114 18, 748, 119 920, 146
3 S H | REHBDH 835, 636 25, 069 807, 178 24, 215
4 O b, WEREHEEDOHE 9,121, 070 915, 045 8, 926, 965 895, 930
5 |R— -t — VIR E ST IR D BT AR 12, 000, 703 9, 325, 297 11, 646, 764 9, 138, 391
6 55, k&AL — 2 a FATEE O = = = =
b, WA L — g FLTES R OVEAE M i R
7 A0 o e LA (528 4o TV R 8 e O 9, 222, 652 6, 547, 246 9,012, 202 6, 503, 829
5 b, AEMEA MEESE O 2,778, 051 2,778, 051 2, 634, 562 2, 634, 562
9 |[HHRESIRES IR LB 20, 280 51, 422
— S S ETES b7 ;gu\‘ o - °1§-~“
10 Q;;i;;?ézéggﬁf;ﬁu 77 LRUGR - il 5,178, 850 1,610, 983 5, 398, 059 1, 650, 026
11 2B, TUNAT 4 TSR D Ee T 669, 441 669, 441 668, 977 668, 977
12 Sb, BEMET 0 VT MR DL ELEHE = = = =
13 I b, HAE I T 7 VU T 4 IR D EA TR 4, 509, 409 941, 542 4,729, 082 981, 049
14 |[BeREIERE IS BT IS 593, 801 401, 861 554, 765 393, 789
15 |[BRFERICEDEEMHEA 12, 700, 225 22,573 13, 024, 748 23, 750
16 |[&&mbAasHE 12, 321, 108 12, 177,524
e AR (3) BTN EE BTN EE BEERAEE | BEMAEE
FLDHIOFE | RULZOFE | RUD0I0OE | RUILKEOHE
17 ARG ATERS IR D AR IAK 55, 788 — 49, 869 —
18 [SFH% oI FR 2 B A ANBE 3, 388, 641 2,607, 120 3, 164, 749 2,474, 729
19 |Z D& & AKHE 622, 548 403, 649 521, 369 332, 595
20 [E&RAAREE 4,066, 977 3,010, 769 3, 735, 987 2,807, 324
ERTEIME D S Ly DR (4)
21 B FTRE b TN E O A LA 17, 850, 810 17, 335, 771
22 WA AR 9, 310, 339 9, 370, 200
23 [HEARRENE D N L DHER 191.7 185. 0
24 [EEHREHT — 2% 61 61
() 1. RN T, BRT—2 2V _XEHEAO—ME AKRT—2 TRAL, BHELTBY 7,

HAREME D N Ly VHRIZEY 5 BRI REH
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P106 Sumitomo Mitsui Trust Holdings, Inc. Basel

Quantitative Disclosure Data : Sumitomo Mitsui Trust Holdings, Inc.
KM1 : Key Metrics (Consolidated)

[Before Gorrection)

I Disclosure Data

KM1 Millions of Yen, %
Basel III a b @ d e
Template September June March December September
No. 30, 2021 30, 2021 31, 2021 31, 2020 30, 2020
Available capital (amounts)
1 Common Equity Tier 1 (CETI) ¥ 2,490,704 ¥ 2,474,209| ¥ 2,455, 126 ¥ 2,449, 030| ¥ 2, 449, 874
2 Tier 1 2,772,270| 2,755,445 2,736,717| 2,731,950 2,802,616
3 Total capital 3,208,854 3,200,354 3,190,944| 3,264,079 3,349,226
Risk-weighted assets (amounts)
4 Total risk-weighted assets (RWA) | 19, 674, 886| 20, 014, 533| 20, 243, 399| 20, 209, 728| 19, 711, 096
Risk-based capital ratios as a percentage of RWA
5 Common Equity Tier 1 ratio 12. 65% 12. 36% 12.12% 12.11% 12. 42%
6 Tier 1 ratio 14. 09% 13.76% 13.51% 13.51% 14.21%
7 Total capital ratio 16. 30% 15. 99% 15. 76% 16. 15% 16. 99%
Additional CET1 buffer requirements as a percentage of RWA
8 Capital conservation buffer requirement 2. 50% 2. 50% 2. 50% 2. 50% 2. 50%
9 Countercyclical buffer requirement 0. 00% 0. 00% 0. 00% 0. 00% 0. 00%
10 Bank G-SIB and/or D-SIB additional requirements 0. 50% 0. 50% 0. 50% 0. 50% 0. 50%
11 Total of bank CET1 specific buffer requirements 3. 00% 3. 00% 3. 00% 3. 00% 3. 00%
12 CET? availab?o after meeting the bank’ s minimum 8. 09% 7. 76% 7.51% 7.51% 7 99%
capital requirements
Basel Il leverage ratio
13 Total Basel III leverage ratio exposure measure 48,936, 866| 48,967, 773| 49, 441, 295| 49, 395, 230| 47, 847, 547
14 Basel III leverage ratio 5. 66% 5. 62% 5.53% 5.53% 5. 85%
KM1 Millions of Yen, %
Basel I Fiscal Year |Fiscal Year [Fiscal Year |Fiscal Year |Fiscal Year
Template 2021 2021 2020 2020 2020
No. 2nd Quarter |Ist Quarter [4th Quarter |3rd Quarter |2nd Quarter
Consolidated Liquidity Coverage Ratio (LCR)
15 Total HQLA allowed to be included in the calculation| ¥18, 861, 288|¥ 18, 228, 161[¥ 18,052,471 |¥ 18, 053,546([¥ 17,953, 290
16 [Net cash outflows 9,636,918| 9,640,248 10, 841, 449 9, 695,429| 10, 968, 739
17 |Consolidated LCR 195. 7% 189. 0% 166. 5% 186. 2% 163. 6%
Consolidated Net Stable Funding Ratio (NSFR)
18 Total available stable funding 36, 154, 769
19 Total required stable funding 30, 003, 647
20  |Consolidated NSFR 120. 5%

13




[After Correction]

Available capital (amounts)

1 Common Equity Tier 1 (CET1) ¥ 2,490, 704| ¥ 2,474,209| ¥ 2,455,126 ¥ 2,449, 030| ¥ 2,449, 874
2 Tier 1 2,772,270 2, 755, 445 2,736,717 2,731,950 2,802,616
3 Total capital 3, 208, 854 3, 200, 354 3, 190, 944 3,264, 079 3, 349, 226
Risk-weighted assets (amounts)
4 [rotal risk-weighted assets (RWA) | 19,674,886] 20,014,533] 20,243,399] 20,209, 728] 19,711,096
Risk-based capital ratios as a percentage of RWA
5 Common Equity Tier 1 ratio 12. 65% 12. 36% 12.12% 12.11% 12. 42%
6 Tier 1 ratio 14. 09% 13. 76% 13.51% 13.51% 14.21%
7 Total capital ratio 16. 30% 15. 99% 15. 76% 16. 15% 16. 99%
Additional CET1 buffer requirements as a percentage of RWA
8 Capital conservation buffer requirement 2.50% 2. 50% 2.50% 2.50% 2. 50%
9 Countercyclical buffer requirement 0. 00% 0. 00% 0. 00% 0. 00% 0. 00%
10 Bank G-SIB and/or D-SIB additional requirements 0. 50% 0. 50% 0. 50% 0. 50% 0. 50%
11 [Total of bank CET1 specific buffer requirements 3. 00% 3. 00% 3. 00% 3. 00% 3. 00%
12 CET? availab%e after meeting the bank’ s minimum 8. 09% 7. 76% 7.51% 7.51% 7.9%%
capital requirements

Basel Il leverage ratio
13 Total Basel III leverage ratio exposure measure 48,936, 866| 48,967, 773| 49, 441, 295| 49, 395, 230 47, 847, 547
14  [Basel III leverage ratio 5. 66% 5.62% 5.53% 5.53% 5.85%

Consolidated Liquidity Coverage Ratio (LCR)
15 Total HQLA allowed to be included in the calculation|¥18, 094, 605|¥17, 569, 667| ¥17, 325, 947| ¥17, 490, 643 | ¥17, 302, 937
16 et cash outflows 10, 188, 241| 10, 248,542| 11,272,413| 10,298,706| 11, 349, 629
17 Consolidated LCR 177. 6% 171. 4% 153. 7% 169. 8% 152. 4%
Consolidated Net Stable Funding Ratio (NSFR)

18 [Total available stable funding 36, 154, 769
19 [Total required stable funding 30, 003, 647
20  |Consolidated NSFR 120. 5%

Note: Some items of the revised LCRs that should be calculated using daily data are calculated using month-end data

instead in the above figures.
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P162 Sumitomo Mitsui Trust Holdings, Inc.

Basel

Liquidity Coverage Ratio (LCR) (Consolidated)
Quantitative Disclosure Items for the Liquidity Coverage Ratio (LCR) on a consolidated basis

[Before Correction]

Il Disclosure Data
Quantitative Disclosure Data : Sumitomo Mitsui Trust Holdings

Inc.

Items

Millions of Yen, %, the Number of Data

Fiscal Year 2021 2nd Quarter

Fiscal Year 2021 1st Quarter

High-Quality Liquid Assets (1)

1

|Tota1 high-quality liquid assets (HQLA)

¥ 18,861, 288

¥ 18, 228, 161

Cash Outflows (2)

Total
Unweighted Value

Total
Weighted Value

Total
Unweighted Value

Total
Weighted Value

2 |Cash outflows related to unsecured retail funding ¥ 18, 229, 874 ¥ 884, 935 ¥ 18, 215, 935 ¥ 866, 917

3 of which: Stable deposits 835, 636 25, 069 807, 178 24, 215

4 lof which: Less stable deposits 8, 569, 365 859, 866 8, 394, 781 842, 702

5 [Cash outflows related to unsecured wholesale funding 12, 365, 569 9, 560, 063 11, 931, 095 9, 302,616

6 of which: Qualifying operational deposits = = = =
of which: Cash outflows related to unsecured

7 holesale funding other than qualifying 9, 532, 521 6, 727,015 9, 259, 384 6, 630, 905
loperational deposits and debt securities

8 of which: Debt securities 2,833, 048 2, 833, 048 2,671,711 2,671,711

9 |Cash outflows related to secured funding, etc. 48, 953 80, 141

10 Cash-outﬂows related Fo derivejlti\-/e-transa(-:t?or-ls, ete. 6, 148, 407 1, 544, 313 6, 420, 368 1,601, 162

funding programs, credit and liquidity facilities

1 of whichi Cash outflows related to derivative 328, 860 328, 860 340, 517 340, 517
transactions, etc.

12 of which: Cash outflows related to funding programs = = = =

13 pf whichi Cash outflovs related to credit and 5,819, 538 1,215, 444 6,079, 851 1, 260, 645
liquidity facilities

14 Cash 9utf10ws related to contractual funding 649, 689 456, 056 578, 106 417,075

obligations, etc
15 [(Cash outflows related to contingencies 10, 938, 211 22,171 11, 277, 089 23, 356
16 [Total cash outflows 12,516, 491 12, 291, 267
Total Total Total Total
sl lnitlans (2 Unweighted Value | Weighted Value |Unweighted Value [Weighted Value

17 |Cash inflows related to secured lending, etc. ¥ 55,788 ¥— ¥ 49, 869 ¥—

18 [Cash inflows related to collection of loans, etc. 3, 366, 634 2, 548, 383 3, 105, 968 2,376,011

19 |0Other cash inflows 657, 983 331, 190 553, 629 275, 008

20 [Total cash inflows 4, 080, 405 2,879, 573 3, 709, 466 2,651,019

Consolidated Liquidity Coverage Ratio (4)

21 [Total HQLA allowed to be included in the calculation ¥ 18, 861, 288 ¥ 18,228, 161

22 [Net cash outflows 9, 636,918 9, 640, 248

23 |Consolidated Liquidity Coverage Ratio (LCR) 195. 7% 189. 0%

24 [The number of data used to calculate the average value 61 61

Qualitative Disclosure Items for the Liquidity Coverage Ratio (LCR) on a consolidated basis

(1) Items concerning fluctuations in the LCR over time

Our consolidated LCR has trended steadily for the most part in the past two years

(2) Items concerning evaluation of the LCR level

Our consolidated LCR satisfies the regulated level (100%) as required under liquidity ratio regulations and the

actual LCR is roughly in line with our initial
significantly from the current level.

3)

forecast

Up ahead,

Ttems concerning the composition of totals for eligible high—quality liquid assets

we do not expect our LCR to deviate

The majority of our eligible high—quality liquid assets are reserve deposit held at central banks and sovereign

bonds.

There have been no material fluctuations in the composition of currencies, their types and locations. Furthermore
there has been no material difference between totals for eligible high—quality liquid assets and net cash outflows

in major currencies.

(4) Other items concerning LCR
We apply neither the

“treatment for qualifying operational deposit”

to market valuation changes based on the scenario approach.”
we are using month—end data in lieu of daily data for the
consolidated subsidiary companies of minor importance with practical restrictions.

Furthermore, taking account of the impact to LCR

15

nor the

“additional collateral required




[After Correction]

It Millions of Yen, %, the Number of Data
s Fiscal Year 2021 2nd Quarter Fiscal Year 2021 lst Quarter
High-Quality Liquid Assets (1)
1 |Total high-quality liquid assets (HQLA) ¥ 18,094, 605 ¥ 17, 569, 667
Total Total Total Total
Cash Outflows (2) Unweighted Value | Weighted Value |Unweighted Value [Weighted Value
2 |Cash outflows related to unsecured retail funding ¥ 18,781, 567 ¥ 940, 105 ¥ 18, 748, 085 ¥ 920, 132
3 of which: Stable deposits 835, 636 25, 069 807, 178 24, 215
4 of which: Less stable deposits 9, 121, 058 915, 036 8, 926, 931 895, 917
5 |Cash outflows related to unsecured wholesale funding 12, 344, 484 9, 647, 635 11, 998, 199 9, 455, 670
6 of which: Qualifying operational deposits = = = =
of which: Cash outflows related to unsecured
7 wholesale funding other than qualifying 9, 511, 436 6, 814, 587 9, 326, 488 6, 783, 959
loperational deposits and debt securities
8 of which: Debt securities 2, 833, 048 2, 833, 048 2,671,711 2,671,711
9 |Cash outflows related to secured funding, etc. 20, 280 51, 422
10 Cash.outflows related Fo derivatiYe‘transa?t%o?s, etc. 6, 036, 350 1,631, 664 6,249, 423 1,674, 888
funding programs, credit and liquidity facilities
1 of whichi Cash outflows related to derivative 706, 951 706, 951 699, 104 699, 104
transactions, etc.
12 of which: Cash outflows related to funding programs = = = =
13 or vhichi Caéh. 9utf10ws related to credit and 5, 329, 399 924,713 5, 550, 319 975, 784
liquidity facilities
14 Cash 9utf10ws related to contractual funding 806, 374 612, 741 725, 729 564, 698
obligations, etc
15 |Cash outflows related to contingencies 11, 160, 662 22,171 11, 493, 274 23, 356
16 [Total cash outflows 12, 874, 596 12, 690, 166
Total Total Total Total
sl lnitlans (2 Unweighted Value | Weighted Value |Unweighted Value [Weighted Value
17 [Cash inflows related to secured lending, etc. ¥ 55,788 ¥ — ¥ 49, 869 ¥ —
18 [Cash inflows related to collection of loans, etc. 3, 062, 169 2,243,918 2, 807, 960 2,078, 003
19 [0Other cash inflows 664, 724 442, 437 554, 136 363, 621
20 [Total cash inflows 3, 782, 681 2, 686, 355 3, 411, 965 2,441, 624
Consolidated Liquidity Coverage Ratio (4)
21 |[Total HQLA allowed to be included in the calculation ¥ 18, 094, 605 ¥ 17,569, 667
22 et cash outflows 10, 188, 241 10, 248, 542
23 [Consolidated Liquidity Coverage Ratio (LCR) 177. 6% 171. 4%
24 [The number of data used to calculate the average value 61 61
Note: Some items that should be calculated using daily data are calculated using month—end data instead in the above

figures.

Qualitative Disclosure Items for the Liquidity Coverage Ratio (LCR) on a consolidated basis

(1) Items concerning fluctuations in the LCR over time

Our consolidated LCR has trended steadily for the most part in the past two years

()

Items concerning evaluation of the LCR level

Our consolidated LCR satisfies the regulated level (100%) as required under liquidity ratio regulations and the

actual LCR is roughly in line with our initial
significantly from the current level.

3)

forecast

Up ahead

Items concerning the composition of totals for eligible high—quality liquid assets

we do not expect our LCR to deviate

The majority of our eligible high—quality liquid assets are reserve deposit held at central banks and sovereign

bonds.

There have been no material fluctuations in the composition of currencies, their types and locations. Furthermore
there has been no material difference between totals for eligible high—quality liquid assets and net cash outflows

in major currencies.

(4) Other items concerning LCR
We apply neither the

“treatment for qualifying operational deposit”

to market valuation changes based on the scenario approach.”

Furthermore,

nor the

consolidated subsidiary companies of minor importance with practical restrictions.

16

“additional collateral required

taking account of the impact to LCR, we are using month—end data in lieu of daily data for the




P166 Sumitomo Mitsui Trust Bank, Limited Basel II Disclosure Data
Quantitative Disclosure Data : Sumitomo Mitsui Trust Bank, Limited
KM1 : Key Metrics (Consolidated)

[Before Gorrection]

Common Equity Tier 1 (CET1)

¥ 2,153,079

¥ 2,119, 624

¥ 2,108, 049

¥ 2,096, 852

¥ 2,103, 605

Tier 1

2,434, 644

2,400,860| 2,389,620

2,378,183

2, 454, 860

Total capital

Total risk-weighted assets (RWA)

Common Equity Tier 1 ratio

2,871, 228

19, 147, 719

11. 24%

2,845, 768

19, 509, 687

2,843,843

10. 86% 10. 64%

2,909, 938

19, 794, 125| 19, 780, 068

10. 60%

3,001, 120

19, 281, 057

10.91%

Tier 1 ratio

12.71%

12. 30% 12.07%

12. 02%

12.73%

Total capital ratio

Total Basel Il leverage ratio exposure measure

14. 99%

48, 720, 059

14. 58% 14. 36%

48, 757, 446| 49, 247,112

14. 71%

49, 211, 486

15. 56%

47,662, 176

4. 99%

Basel Il leverage ratio

4.92% 4.85%

4. 83%

5. 15%

Total HQLA allowed to be included in the calculation| ¥18, 861, 288[¥ 18,228, 161[¥ 18,052, 471(¥ 18, 053, 546(¥ 17, 953, 290
16 Net cash outflows 9,690,946 9,720,773 10,920,820 9,795,823| 11,002,119
17 |Consolidated LCR 194. 6% 187. 5% 165. 3% 184. 2% 163. 1%
18 |Total available stable funding 35, 769, 056
19 |[Total required stable funding 29, 740, 751
20  |Consolidated NSFR 120. 2%




[After Correction]

1 Common Equity Tier 1 (CET1) ¥ 2,153,079 ¥ 2,119,624| ¥ 2,108, 049| ¥ 2,096, 852| ¥ 2, 103, 605
2 Tier 1 2,434,644 2,400,860 2,389,620| 2,378,183 2,454, 860
3 Total capital 2,871,228| 2,845,768 2,843,843| 2,909,938 3,001,120

Common Equity Tier 1 ratio

11.24%

10. 86%

10. 64%

10. 60%

10. 91%

Tier 1 ratio

12. 71%

12. 30%

12.07%

12. 02%

12. 73%

Total capital ratio

Total Basel Il leverage ratio exposure measure

14. 99%

48, 720, 059

14. 58%

48, 757, 446

14. 36%

49,247, 112

14. 71%

49, 211, 486

15. 56%

47,662, 176

Basel Il leverage ratio

4. 99%

4.92%

4. 85%

4. 83%

5.15%

15 [Total HQLA allowed to be included in the calculation| ¥18, 094, 605| ¥17, 569, 667| ¥17, 325, 947| ¥17, 490, 643|¥17, 302, 937
16 et cash outflows 10, 242,079| 10, 328, 749| 11, 351, 363| 10, 398,870| 11, 382, 827
17 |Consolidated LCR 176. 6% 170. 1% 152. 6% 168. 1% 152. 0%
18 Total available stable funding 35, 769, 056
19 Total required stable funding 29, 740, 751
20  |Consolidated NSFR 120. 2%

Note: Some items of the revised LCRs that should be calculated using daily data are calculated using month-end data

instead in the above figures.
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Quantitative Disclosure Data : Sumitomo Mitsui Trust Bank, Limited

Liquidity Coverage Ratio (LCR) (Consolidated)
Quantitative Disclosure Items for the Liquidity Coverage Ratio (LCR) on a consolidated basis

[Before Correction]

Items

Millions of Yen, %, the Number of Data

Fiscal Year 2021 2nd Quarter

Fiscal Year 2021 1st Quarter

High-Quality Liquid Assets (1)

1

|Tota1 high-quality liquid assets (HQLA)

¥ 18,861, 288

¥ 18, 228, 161

Cash Outflows (2)

Total
Unweighted Value

Total
Weighted Value

Total
Unweighted Value

Total
Weighted Value

2 |Cash outflows related to unsecured retail funding ¥ 18, 229, 874 ¥ 884, 935 ¥ 18, 215, 935 ¥ 866, 917

3 of which: Stable deposits 835, 636 25, 069 807, 178 24, 215

4 lof which: Less stable deposits 8, 569, 365 859, 866 8, 394, 781 842, 702

5 [Cash outflows related to unsecured wholesale funding 12, 445, 877 9, 640, 084 12, 034, 498 9, 405, 539

6 of which: Qualifying operational deposits = = = =
of which: Cash outflows related to unsecured

7 holesale funding other than qualifying operational 9, 560, 321 6, 754, 528 9, 280, 623 6, 651, 664
deposits and debt securities

8 of which: Debt securities 2, 885, 556 2, 885, 556 2, 753, 875 2,753, 875

9 |Cash outflows related to secured funding, etc. 48, 953 80, 141

10 Cash-outﬂows related Fo derivejlti\-/e-transa(-:t?or-ls, ete. 6,153, 407 1, 546, 313 6, 425, 368 1,603, 162

funding programs, credit and liquidity facilities

1 of whichi Cash outflows related to derivative 328, 860 328, 860 340, 517 340, 517
transactions, etc.

12 of which: Cash outflows related to funding programs = = = =

13 pf whichi Cash outflovs related to credit and 5, 824, 538 1,217, 444 6, 084, 851 1,262, 645
liquidity facilities

14 Cash 9utf10ws related to contractual funding 621, 696 428, 063 553, 708 392, 677

obligations, etc
15 [(Cash outflows related to contingencies 10, 938, 211 22,171 11, 277, 089 23, 356
16 [Total cash outflows 12,570,519 12,371, 792
Total Total Total Total
sl lnitlans (2 Unweighted Value | Weighted Value |Unweighted Value [Weighted Value

17 |Cash inflows related to secured lending, etc. ¥ 55,788 ¥ — ¥ 49, 869 ¥ —

18 [Cash inflows related to collection of loans, etc. 3, 366, 634 2, 548, 383 3, 105, 968 2,376,011

19 |0Other cash inflows 657, 983 331, 190 553, 629 275, 008

20 [Total cash inflows 4, 080, 405 2,879, 573 3, 709, 466 2,651,019

Consolidated Liquidity Coverage Ratio (4)

21 [Total HQLA allowed to be included in the calculation ¥ 18, 861, 288 ¥ 18,228, 16

22 [Net cash outflows 9, 690, 946 9, 720, 773

23 |Consolidated Liquidity Coverage Ratio (LCR) 194. 6% 187. 5%

24 [The number of data used to calculate the average value 61 61

Qualitative Disclosure Items for the Liquidity Coverage Ratio (LCR) on a consolidated basis

(1) Items concerning fluctuations in the LCR over time

Our consolidated LCR has trended steadily for the most part in the past two years

(2) Items concerning evaluation of the LCR level

Our consolidated LCR satisfies the regulated level (100%) as required under liquidity ratio regulations and the

actual LCR is roughly in line with our initial
significantly from the current level.

3)

forecast

Up ahead,

Ttems concerning the composition of totals for eligible high—quality liquid assets

we do not expect our LCR to deviate

The majority of our eligible high—quality liquid assets are reserve deposit held at central banks and sovereign

bonds.

There have been no material fluctuations in the composition of currencies, their types and locations. Furthermore
there has been no material difference between totals for eligible high—quality liquid assets and net cash outflows

in major currencies.

@)

Other items concerning LCR
We apply neither the

“treatment for qualifying operational deposit”

to market valuation changes based on the scenario approach.”

Furthermore, taking account of the impact to LCR,

nor the

“additional collateral required

we are using month—end data in lieu of daily data for the

consolidated subsidiary companies of minor importance with practical restrictions.

19




[After Correction]

It Millions of Yen, %, the Number of Data
s Fiscal Year 2021 2nd Quarter Fiscal Year 2021 lst Quarter
High-Quality Liquid Assets (1)
1 |Total high-quality liquid assets (HQLA) ¥ 18, 094, 605 ¥ 17, 569, 667
Total Total Total Total
Cash Outflows (2) Unweighted Value | Weighted Value |Unweighted Value [Weighted Value
2 |Cash outflows related to unsecured retail funding ¥ 18,781, 567 ¥ 940, 105 ¥ 18, 748, 085 ¥ 920, 132
3 of which: Stable deposits 835, 636 25, 069 807, 178 24, 215
4 of which: Less stable deposits 9, 121, 058 915, 036 8, 926, 931 895, 917
5 |Cash outflows related to unsecured wholesale funding 12, 424, 315 9, 727, 466 12, 100, 803 9, bb8, 274
6 of which: Qualifying operational deposits = = = =
of which: Cash outflows related to unsecured
7 wholesale funding other than qualifying operational 9, 538, 759 6, 841, 910 9, 346, 928 6, 804, 399
deposits and debt securities
8 of which: Debt securities 2, 885, 556 2, 885, 556 2, 753, 875 2, 753, 875
9 |Cash outflows related to secured funding, etc. 20, 280 51, 422
10 Cash.outflows related Fo derivatiYe‘transa?t%o?s, etc. 6, 041, 350 1,633, 664 6,254, 423 1, 676, 888
funding programs, credit and liquidity facilities
1 of whichi Cash outflows related to derivative 706, 951 706, 951 699, 104 699, 104
transactions, etc.
12 of which: Cash outflows related to funding programs = = = =
13 or vhichi Caéh. 9utf10ws related to credit and 5, 334, 399 926,713 5, 555, 319 977, 784
liquidity facilities
14 Casb ?utflows related to contractual funding 778, 381 584,748 701, 332 540, 301
obligations, etc
15 |Cash outflows related to contingencies 11, 160, 662 22,171 11, 493, 274 23, 356
16 [Total cash outflows 12, 928, 434 12, 770, 373
Total Total Total Total
sl lnitlans (2 Unweighted Value | Weighted Value |Unweighted Value [Weighted Value
17 [Cash inflows related to secured lending, etc. ¥ 55,788 ¥ — ¥ 49, 869 ¥ —
18 [Cash inflows related to collection of loans, etc. 3, 062, 169 2,243,918 2, 807, 960 2,078, 003
19 [Other cash inflows 664, 724 442, 437 554, 136 363, 621
20 [Total cash inflows 3, 782, 681 2, 686, 355 3, 411, 965 2,441, 624
Consolidated Liquidity Coverage Ratio (4)
21 [Total HQLA allowed to be included in the calculation ¥ 18, 094, 605 ¥ 17, 569, 667
22 et cash outflows 10, 242, 079 10, 328, 749
23 [Consolidated Liquidity Coverage Ratio (LCR) 176. 6% 170. 1%
24 [The number of data used to calculate the average value 61 61
Note: Some items that should be calculated using daily data are calculated using month—end data instead in the above

figures

Qualitative Disclosure Items for the Liquidity Coverage Ratio (LCR) on a consolidated basis

(1) Items concerning fluctuations in the LCR over time

Our consolidated LCR has trended steadily for the most part in the past two years

)

Items concerning evaluation of the LCR level

Our consolidated LCR satisfies the regulated level (100%) as required under liquidity ratio regulations and the

actual LCR is roughly in line with our initial
significantly from the current level.

3)

forecast

Up ahead

Items concerning the composition of totals for eligible high—quality liquid assets

we do not expect our LCR to deviate

The majority of our eligible high—quality liquid assets are reserve deposit held at central banks and sovereign

bonds.

There have been no material fluctuations in the composition of currencies, their types and locations. Furthermore
there has been no material difference between totals for eligible high—quality liquid assets and net cash outflows

in major currencies.

(4

Other items concerning LCR
We apply neither the

“treatment for qualifying operational deposit”

to market valuation changes based on the scenario approach.”

Furthermore, taking account of the impact to LCR,

nor the

“additional collateral required

we are using month—end data in lieu of daily data for the
consolidated subsidiary companies of minor importance with practical restrictions.

20
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Quantitative Disclosure Data : Sumitomo Mitsui Trust Bank, Limited
KM1 : Key Metrics (Non-consolidated)

[Before Gorrection]

Common Equity Tier 1 (CET1)

¥ 1,891, 607

¥ 1,868,971

¥ 1, 858, 096

¥ 1,857, 382

¥ 1,874, 965

Tier 1

2,161, 597

2,138,961

2, 128, 096

2,127,382

2, 214, 965

Total capital

Total risk-weighted assets (RWA)

Common Equity Tier 1 ratio

2,574,977

18, 484, 376

10. 23%

2, 560, 419

18, 872, 154

9. 90%

2, 559, 523

19, 165, 759

9. 69%

2,634, 316

19, 216, 866

9. 66%

2,736,073

18, 653,915

10. 05%

Tier 1 ratio

11. 69%

11. 33%

11.10%

11. 07%

11.87%

Total capital ratio

Total Basel Il leverage ratio exposure measure

13.93%

46, 865, 337

13. 56%

46, 838, 519

13. 35%

47, 356, 321

13. 70%

47, 304, 459

14. 66%

45, 805, 095

4.61%

4. 56%

Basel Il leverage ratio

4. 49%

4. 49%

4.83%

15 [Total HQLA allowed to be included in the calculation| ¥18,617,493| ¥17, 994, 265| ¥17, 824, 739 ¥17, 832, 318| ¥17, 661, 017
16 et cash outflows 8,728,516 8,716,289 9,993,155| 8,974,008| 10,139,836
17 on-consolidated LCR 213. 2% 206. 4% 178. 3% 198. 7% 174. 1%
18 |Total available stable funding 34,937, 986
19 [Total required stable funding 27,602, 145
20 on-consolidated NSFR 126. 5%




[After Correction]

Common Equity Tier 1 (CET1)

¥ 1,891, 607

¥ 1,868, 971

¥ 1, 858, 096

¥ 1,857, 382

¥ 1,874, 965

Tier 1

2,161, 597

2,138,961

2, 128, 096

2,127,382

2,214, 965

Total capital

2,574,977

2, 560, 419

2, 559, 523

2,634, 316

2,736,073

5 Common Equity Tier 1 ratio 10. 23% 9. 90% 9. 69% 9. 66% 10. 05%
6 [Tier 1 ratio 11.69% 11.33% 11. 10% 11.07% 11.87%
7 Total capital ratio 13.93% 13. 56% 13. 35% 13. 70% 14. 66%
13 Total Basel Il leverage ratio exposure measure 46, 865, 337| 46, 838,519| 47, 356, 321| 47, 304, 459| 45, 805, 095
14  [Basel I leverage ratio 4.61% 4. 56% 4. 49% 4. 49% 4.83%

15 Total HQLA allowed to be included in the calculation| ¥17, 850, 810| ¥17, 335, 771| ¥17, 098, 215| ¥17, 269, 415| ¥17, 010, 664
16 |Net cash outflows 9,310, 339| 9,370,200 10,513,519] 9,634,913| 10,553,002
17 on—consolidated LCR 191. 7% 185. 0% 162. 6% 179. 2% 161. 1%
18 Total available stable funding 34,937, 986
19 Total required stable funding 27,602, 145
20 on-consolidated NSFR 126. 5%

Note: Some items of the revised LCRs that should be calculated using daily data are calculated using month-end data

instead in the above figures.
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Quantitative Disclosure Data : Sumitomo Mitsui Trust Bank, Limited

Liquidity Coverage Ratio (LCR) (Non-consolidated)
Quantitative Disclosure Items for the Liquidity Coverage Ratio (LCR) on a non—consolidated basis

[Before Correction]

Items

Millions of Yen, %, the Number of Data

Fiscal Year 2021 2nd Quarter

Fiscal Year 2021 1st Quarter

High-Quality Liquid Assets (1)

1

|Tota1 high-quality liquid assets (HQLA)

¥ 18,617,493

¥ 17,994, 265

Cash Outflows (2)

Total
Unweighted Value

Total
Weighted Value

Total
Unweighted Value

Total
Weighted Value

2 |Cash outflows related to unsecured retail funding ¥ 18,229,917 ¥ 884, 948 ¥ 18, 215, 989 ¥ 866, 933
3 of which: Stable deposits 835, 636 25, 069 807, 178 24, 215
4 lof which: Less stable deposits 8, 569, 408 859, 879 8, 394, 835 842, 717
5 [Cash outflows related to unsecured wholesale funding 12, 057, 088 9, 252, 103 11,616, 906 8,999,615
6 of which: Qualifying operational deposits = = = =
of which: Cash outflows related to unsecured
7 holesale funding other than qualifying operational 9, 279, 037 6, 474, 052 8, 982, 344 6, 365, 053
deposits and debt securities
8 of which: Debt securities 2,778,051 2,778,051 2,634, 562 2,634, 562
9 |Cash outflows related to secured funding, etc. 48, 953 80, 141
10 Cash-outﬂows related Fo derivejlti\-/e-transa(-:t?or-ls, ete. 5,229, 738 1, 462, 462 5,520, 109 1, 527, 406
funding programs, credit and liquidity facilities
1 of whichi Cash outflows related to derivative 291, 359 291, 359 310, 390 310, 390
transactions, etc.
12 lof which: Cash outflows related to funding programs = = = =
13 pf which: Cash outflovs related to credit and 4,938, 379 1,171,103 5,209, 719 1,217, 016
liquidity facilities
14 Cash 9uLF]ows related to contractual funding 437, 115 245, 175 406, 754 245,778
obligations, etc
15 [(Cash outflows related to contingencies 12,477,774 22,573 12, 808, 563 23, 750
16 [Total cash outflows 11,916, 214 11, 743, 623
Total Total Total Total
sl lnitlans (2 Unweighted Value| Weighted Value |Unweighted Value [Weighted Value
17 |Cash inflows related to secured lending, etc. ¥ 55,788 ¥ — ¥ 49, 869 ¥ —
18 [Cash inflows related to collection of loans, etc. 3,676,817 2, 895, 296 3,473, 372 2, 783, 352
19 |0Other cash inflows 615, 807 292, 402 520, 862 243, 982
20 [Total cash inflows 4,348,412 3, 187, 698 4,044, 103 3, 027, 334
on—consolidated Liquidity Coverage Ratio (4)
21 [Total HQLA allowed to be included in the calculation ¥ 18,617,493 ¥ 17,994, 265
22 [Net cash outflows 8,728,516 8, 716, 289
23 [Non-consolidated Liquidity Coverage Ratio (LCR) 213. 2% 206. 4%
24 [The number of data used to calculate the average value 61 61

Qualitative Disclosure Items for the Liquidity Coverage Ratio (LCR) on a non-consolidated basis

(1) Items concerning fluctuations in the LCR over time

Our non—consolidated LCR has trended steadily for the most part in the past two years

(2) Items concerning evaluation of the LCR level

Our non—consolidated LCR satisfies the regulated level (100%) as required under liquidity ratio regulations and

the actual LCR is roughly in line with our initial forecast

significantly from the current level.

3)

Up ahead,

Ttems concerning the composition of totals for eligible high—quality liquid assets

we do not expect our LCR to deviate

The majority of our eligible high—quality liquid assets are reserve deposit held at central banks and sovereign

bonds.

There have been no material fluctuations in the composition of currencies, their types and locations. Furthermore
there has been no material difference between totals for eligible high—quality liquid assets and net cash outflows

in major currencies.

(4) Other items concerning LCR
We apply neither the

“treatment for qualifying operational deposit”

to market valuation changes based on the scenario approach.”

23

nor the

“additional collateral required




[After Correction]

It Millions of Yen, %, the Number of Data
s Fiscal Year 2021 2nd Quarter Fiscal Year 2021 lst Quarter
High-Quality Liquid Assets (1)
1 |Tota1 high-quality liquid assets (HQLA) ¥ 17, 850, 810 ¥ 17,335,771
Total Total Total Total
GashROiElonsR() Unweighted Value| Weighted Value |Unweighted Value [Weighted Value
2 |Cash outflows related to unsecured retail funding ¥ 18, 781, b79 ¥ 940, 114 ¥ 18,748,119 ¥ 920, 146
3 of which: Stable deposits 835, 636 25, 069 807, 178 24,215
4 of which: Less stable deposits 9,121, 070 915, 045 8, 926, 965 895, 930
5 |Cash outflows related to unsecured wholesale funding 12, 000, 703 9, 325, 297 11, 646, 764 9, 138, 391
6 of which: Qualifying operational deposits = = = =
of which: Cash outflows related to unsecured
7 wholesale funding other than qualifying operational 9, 222, 652 6, 547, 246 9,012, 202 6, 503, 829
deposits and debt securities
8 of which: Debt securities 2,778,051 2,778,051 2,634, 562 2, 634, 562
9 |[Cash outflows related to secured funding, etc. 20, 280 b1, 422
10 Cash.outflows related ‘Fo doriVéti\'/c‘transac':t%or‘Ls, etc. 5, 178, 850 1,610, 983 5, 398, 059 1, 650, 026
funding programs, credit and liquidity facilities
1 of whichi Cash outflows related to derivative 669, 441 669, 441 668, 977 668, 977
transactions, etc.
12 lof which: Cash outflows related to funding programs = = = =
13 ol which: Cash outflows related to credit and 4,509, 409 941, 542 4,729, 082 981, 049
liquidity facilities
u Casb (?utflows related to  contractual funding 593, 801 401, 861 554, 765 393, 789
obligations, etc.
15 |Cash outflows related to contingencies 12, 700, 225 22,573 13, 024, 748 23, 750
16 [Total cash outflows 12, 321, 108 12, 177, 524
Total Total Total Total
sl Mmitliers () Unweighted Value| Weighted Value |Unweighted Value [Weighted Value
17 [Cash inflows related to secured lending, etc. ¥ 55,788 ¥ — ¥ 49, 869 ¥ —
18 [Cash inflows related to collection of loans, etc. 3, 388, 641 2,607, 120 3, 164, 749 2,474,729
19 |0Other cash inflows 622, 548 403, 649 521, 369 332, 595
20 [Total cash inflows 4, 066, 977 3,010, 769 3, 735, 987 2,807, 324
on—consolidated Liquidity Coverage Ratio (4)
21 [Total HQLA allowed to be included in the calculation ¥ 17, 850, 810 ¥ 17,335,771
22 et cash outflows 9, 310, 339 9, 370, 200
23  Non-consolidated Liquidity Coverage Ratio (LCR) 191. 7% 185. 0%
24 [The number of data used to calculate the average value 61 61
Note: Some items that should be calculated using daily data are calculated using month—end data instead in the above

figures

Qualitative Disclosure Items for the Liquidity Coverage Ratio (LCR) on a non-consolidated basis

(1) Items concerning fluctuations in the LCR over time

Our non—consolidated LCR has trended steadily for the most part in the past two years.

(2) Items concerning evaluation of the LCR level

Our non—consolidated LCR satisfies the regulated level (100%) as required under liquidity ratio regulations and

the actual LCR is roughly in line with our initial forecast.

significantly from the current level.

3)

Up ahead,

Items concerning the composition of totals for eligible high—quality liquid assets

we do not expect our LCR to deviate

The majority of our eligible high—quality liquid assets are reserve deposit held at central banks and sovereign

bonds.

There have been no material fluctuations in the composition of currencies, their types and locations. Furthermore,
there has been no material difference between totals for eligible high—quality liquid assets and net cash outflows

in major currencies.

(4) Other items concerning LCR
We apply neither the

“treatment for qualifying operational deposit”

to market valuation changes based on the scenario approach.”

24

nor the

“additional collateral required






