Capital Adequacy Ratio

For the Three Months Ended June 30, 2015

O Capital Adequacy Ratio (Non-Consolidated, Domestic Standard)

(Millions of yen,%)

As of June 30, As of June 30, As of March 31,
2015 2014 2015
Core Capital: instruments and reserves (A) 8,359,759 9,481,777 8,280,501
Core Capital: regulatory adjustments (B) 6,182 — 6,491
Total capital (A) - (B) = (C) 8,353,577 9,481,777 8,274,010
Total amount of risk-weighted assets (D) 24,102,241 17,639,825 21,533,490
Credit risk-weighted assets 21,058,972 14,569,130 18,490,222
Market risk equivalent / 8% — — —
Operational risk equivalent / 8% 3,043,268 3,070,695 3,043,268
Capital adequacy ratio (C) / (D) (%) 34.65 53.75 38.42
Total capital requirements 964,089 705,593 861,339

Note : Total capital requirements : Denominator of capital adequacy ratio x 4%




