Composition of Basel III leverage ratio as of September 30, 2024

<Sumitomo Mitsui Trust Bank, Limited>

[Non-consolidated, International standard]

(Millions of yen)

Corresponding
line # on Basel Items September June
111 disclosure 30, 2024 30, 2024
template (LR1)
1 Total assets reported in the non-consolidated balance sheet 74,133,585 74,586,794
3 Adjustment for securitised exposures that meet the operational requirements for the recognition of risk transference - -
4 Adjustments for temporary exemption of central bank reserves (if applicable) (deduction) 22,674,159 | 20,038,234
5 Adjustment for fiduciary assets recognised on the non-consolidated balance sheet pursuant to the operative accounting
framework but excluded from the leverage ratio exposure measure (deduction)
6 Adjustments for regular-way purchases and sales of financial assets subject to trade date accounting - -
7 Adjustments for eligible cash pooling transactions - -
8 The amount of adjustment related to derivative transactions (1,472,076)| (2,033,225)
8a |Total exposures related to derivative transactions 1,435,808 2,336,657
8b  [The amount of assets related to derivative transactions(deduction) 2,907,884 4,369,883
9 The amount of adjustment related to repo transactions, etc. 148,632 142,841
9a |The total exposures related to repo transactions, etc. 961,035 700,631
9b  |The total exposures related to repo transactions, etc.(deduction) 812,402 557,789
10 Total exposures related to off-balance sheet transactions 3,468,313 3,699,230
11 The amount of adjustment items pertaining to Tierl capital(Allowance for loan losses) (deduction) 4,368 17,126
12 Other adjustments (968,619)| (1,179,295)
12a |The amount of adjustment items pertaining to Tierl capital(except Allowance for loan losses) (deduction) 286,590 281,016
12b  |The amount of customers' liabilities for acceptances and guarantees(deduction) 483,326 504,811
12 The amount of receivables arising from providing collateral, provided where deducted from the non-consolidated balance sheet
¢ pursuant to the operative accounting framework B B
The amount of receivables arising from providing cash variation margin, provided where deducted from the non-consolidated
12d R . ! 198,703 393,467
balance sheet pursuant to the operative accounting framework(deduction)
13 Total exposures 52,631,307 55,160,984




(Millions of yen, except percentages)

Corresponding
line # on Basel Ttems September June
11 disclosure 30, 2024 30, 2024
template (LR2)
On-balance sheet exposures(1)
1 On-balance sheet exposures before adjusting for items 47,255,812 | 49,116,075
2 The amount of receivables arising from providing collateral, provided where deducted from the non-consolidated balance sheet i a
pursuant to the operative accounting framework
3 The amount of receivables arising ﬁom providi?g cash variation margin, provided where deducted from the non-consolidated 198.703 393,467
balance sheet pursuant to the operative accounting framework (deduction)
4 The amount of securities received under repo transactions, etc. (deduction) - -
5 The amount of adjustment items pertaining to Tierl capital(Allowance for loan losses) (deduction) 4,368 17,126
6 The amount of adjustment items pertaining to Tierl capital(except Allowance for loan losses) (deduction) 286,590 281,016
7 Total on-balance sheet exposures (A)| 46,766,150 | 48,424,465
Exposures related to derivative transactions(2)
8 The amount equivalent to replacement cost associated with derivatives transactions, etc. multiplied by 1.4 183,926 1,048,838
9 The amount equivalent to potential future exposure associated with derivatives transactions, etc. multiplied by 1.4 1,251,882 1,287,819
10 Exempted central counterparty (CCP) leg of client-cleared trade exposures(deduction) - -
11 Adjusted effective notional amount of written credit derivatives, etc. 19,600 19,600
12 The amount of deductions from effective notional amount of written credit derivatives, etc. (deduction) 19,600 19,600
13 Total exposures related to derivative transactions (B) 1,435,808 2,336,657
Exposures related to repo transactions(3)
14 The amount of assets related to repo transactions, etc. 812,402 557,789
15 The amount of deductions from the assets above(Line14) (deduction) - -
16 The exposures for counterparty credit risk for repo transactions, etc. 148,632 142,841
17 The exposures for agent repo transactions
18 The total exposures related to repo transactions, etc. ©) 961,035 700,631
Exposures related to off-balance sheet transactions(4)
19 Notional amount of off-balance sheet transactions 7,477,488 7,877,299
20 The amount of adjustments for conversion in relation to off-balance sheet transactions (deduction) 4,009,175 4,178,068
22 Total exposures related to off-balance sheet transactions (D) 3,468,313 3,699,230
Basel I1I leverage ratio on a non-consolidated basis(5)
23 The amount of capital (Tier] capital) (E) 2,275,373 2,340,680
24 Total exposures ((A)+(B)+(C)+HD)) (F)| 52,631,307 | 55,160,984
25 Basel III leverage ratio on a non-consolidated basis(E)/(F) 4.32% 4.24%
26 Minimum leverage ratio requirement 3.15% 3.15%
Basel I1I leverage ratio on a lidated basis(Including due from the Bank of Japan)(6)
Total exposures (F)| 52,631,307 | 55,160,984
The Bank of Japan deposit 22,674,159 20,038,234
Total exposures(Including due from the Bank of Japan) (F)| 75,305,467 | 75,199,219
Basel III leverage ratio on a non-consolidated basis(Including due from the Bank of Japan)((E)/(F")) 3.02% 3.11%
Disclosure of mean values(7)
28 Mean value of the amount of assets related to repo transactions, etc.(after deduction)((G)+(H)) 833,462 601,934
Mean value of the amount of assets related to repo transactions, etc. (G) 833,462 601,934
Mean value of the amount deducted from repo transactions, etc.(deduction) (H) - -
29 Quarter-end value of the amount of assets related to repo transactions, etc.(after deduction)((I)+(J)) 812,402 557,789
14 |Quarter-end value of the amount of assets related to repo transactions, etc. m 812,402 557,789
15 |Quarter-end value of the amount deducted from repo transactions, etc.(deduction) ) - -
30 ;l(')o;::)zx;;;;:ce;(():’cl;:iiggﬁ:fze]zizﬁgg.;apan deposit, incorporating mean value related to the amount of assets related | 52652367 55205130
30a [];OEZII)Z?:;:::; éi}r;fl;iir(lagle:z f{fﬂ;zi )J)apan deposit, incorporating mean value related to the amount of assets related W 75326507 75243364
31 Basel III leverage ratio on a non-consolidate_d basis (excluding Th_e Bank of Japan deposit, incorporating mean value related to 432% 423%
the amount of assets related to repo transactions, etc.(after deduction))((E)/(K))
3la Basel III leverage ratio on a non-consolidated basis (including The Bank of Japan deposit, incorporating mean value related to 3.02% 311%

the amount of assets related to repo transactions, etc.(after deduction))((E)/(L))






