
Composition of Basel III leverage ratio as of December 31, 2024

<Sumitomo Mitsui Trust Group, Inc.>

 [Consolidated, International standard]

(Millions of yen)

Total assets reported in the consolidated balance sheet 78,320,305 76,949,032 

- - 

- - 

Adjustments for temporary exemption of central bank reserves (if applicable) (deduction) 21,753,736 22,674,159 

Adjustments for regular-way purchases and sales of financial assets subject to trade date accounting - - 

Adjustments for eligible cash pooling transactions - - 

The amount of adjustment related to derivative transactions (2,111,646) (1,456,421)

8a Total exposures related to derivative transactions 1,878,549 1,453,330 

8b The amount of assets related to derivative transactions(deduction) 3,990,196 2,909,752 

The amount of adjustment related to repo transactions, etc. 175,389 183,224 

9a The total exposures related to repo transactions, etc. 724,818 995,626 

9b The total exposures related to repo transactions, etc.(deduction) 549,429 812,402 

Total exposures related to off-balance sheet transactions 3,620,084 3,491,447 

The amount of adjustment items pertaining to Tier1 capital(Allowance for loan losses) (deduction) - - 

Other adjustments (1,232,359) (1,160,771)

12a The amount of adjustment items pertaining to Tier1 capital(except Allowance for loan losses) (deduction) 390,704 379,856 

12b The amount of  customers' liabilities for acceptances and guarantees(deduction) 663,592 582,211 

12c - - 

12d 178,062 198,703 

12e - - 

Total exposures 57,018,036 55,332,351 

The amount of receivables arising from providing cash variation margin, provided where deducted from the consolidated balance
sheet pursuant to the operative accounting framework(deduction)

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

13
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Adjustment for fiduciary assets recognised on the consolidated balance sheet pursuant to the operative accounting framework but
excluded from the leverage ratio exposure measure (deduction)

6

7

8

9

The amount of receivables arising from providing collateral, provided where deducted from the consolidated balance sheet
pursuant to the operative accounting framework
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(Millions of yen, except percentages)

On-balance sheet exposures before adjusting for items 51,363,350 49,970,506 

- - 

178,062 198,703 

The amount of securities received under repo transactions, etc. (deduction) - - 

The amount of adjustment items pertaining to Tier1 capital(Allowance for loan losses) (deduction) - - 

The amount of adjustment items pertaining to Tier1 capital(except Allowance for loan losses) (deduction) 390,704 379,856 

Total on-balance sheet exposures (A) 50,794,583 49,391,946 

The amount equivalent to replacement cost associated with derivatives transactions, etc. multiplied by 1.4 590,617 185,503 

The amount equivalent to potential future exposure associated with derivatives transactions, etc. multiplied by 1.4 1,287,932 1,267,826 

Exempted central counterparty (CCP) leg of client-cleared trade exposures(deduction) - - 

Adjusted effective notional amount of written credit derivatives, etc. 19,600 19,600 

The amount of deductions from effective notional amount of written credit derivatives, etc. (deduction) 19,600 19,600 

Total exposures related to derivative transactions (B) 1,878,549 1,453,330 

The amount of assets related to repo transactions, etc. 549,429 812,402 

The amount of deductions from the assets above(Line14) (deduction) - - 

The exposures for counterparty credit risk for repo transactions, etc. 175,389 183,224 

The exposures for agent repo transactions

The total exposures related to repo transactions, etc. (C) 724,818 995,626 

Notional amount of off-balance sheet transactions 9,019,919 8,922,990 

The amount of adjustments for conversion in relation to off-balance sheet transactions (deduction) 5,399,835 5,431,542 

Total exposures related to off-balance sheet transactions (D) 3,620,084 3,491,447 

The amount of capital (Tier1 capital) (E) 3,055,761 3,006,825 

Total exposures ((A)+(B)+(C)+(D)) (F) 57,018,036 55,332,351 

Basel III leverage ratio on a consolidated basis(E)/(F) 5.35% 5.43%

Minimum leverage ratio requirement 3.15% 3.15%

Leverage ratio buffer requirement -% -%

Total exposures （F） 57,018,036 55,332,351 

The Bank of Japan deposit 21,753,736 22,674,159 

Total exposures(Including due from the Bank of Japan) （F'） 78,771,772 78,006,510 

Basel III leverage ratio on a consolidated basis(Including due from the Bank of Japan)((E)/(F')) 3.87% 3.85%

Mean value of the amount of assets related to repo transactions, etc.(after deduction)((G)+(H)) 722,983 833,462 

Mean value of the amount of assets related to repo transactions, etc. （G） 722,983 833,462 

Mean value of the amount deducted from repo transactions, etc.(deduction) （H） - - 

Quarter-end value of the amount of assets related to repo transactions, etc.(after deduction)((I)+(J)) 549,429 812,402 

14 Quarter-end value of the amount of assets related to repo transactions, etc. （I） 549,429 812,402 

15 Quarter-end value of the amount deducted from repo transactions, etc.(deduction) （J） - - 

（K） 57,191,591 55,353,410 

（L） 78,945,327 78,027,570 

5.34% 5.43%

3.87% 3.85%

The amount of receivables arising from providing cash variation margin, provided where deducted from the consolidated balance
sheet pursuant to the operative accounting framework (deduction)

30a
Total exposures (including The Bank of Japan deposit, incorporating mean value related to the amount of assets related
to repo transactions, etc.(after deduction))

31
Basel III leverage ratio on a consolidated basis (excluding The Bank of Japan deposit, incorporating mean value related to the
amount of assets related to repo transactions, etc.(after deduction))((E)/(K))

31a
Basel III leverage ratio on a consolidated basis (including The Bank of Japan deposit, incorporating mean value related to the
amount of assets related to repo transactions, etc.(after deduction))((E)/(L))
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Total exposures (excluding The Bank of Japan deposit, incorporating mean value related to the amount of assets related
to repo transactions, etc.(after deduction))
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The amount of receivables arising from providing collateral, provided where deducted from the consolidated balance sheet
pursuant to the operative accounting framework
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