April 28, 2021

Daiwa Securities Group Inc.

Report Regarding Consolidated Capital Adequacy Ratio
and Consolidated L everage Ratio
Situation of Soundness in Management as of December 31, 2020

In accordance with the Financial Instruments and Exchange Act Article 57-17, “Notification, etc., of
Documents Describing Status of Soundness in Management”, Daiwa Securities Group Inc. reports the

situation of soundness in management as of December 31, 2020.
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Key Metrics (at consolidated group level)
KM1: Key Metrics

(Millions of yen , %)

Basel IlI
template December 2020 | September 2020 June 2020 March 2020 December 2019
number
Available capital (amounts)
p  |Gommon Equity Tier 1 1,079,983 1,034,222 1,043,809 1,035,250 1,088,942
(CETY)
2 |[Tier1 1,214,038 1,162,574 1,179,907 1,171,864 1,088,942
3 |Total capital 1,214,038 1,162,574 1,179,907 1,171,864 1,088,942
Risk-weighted assets (amounts)
g |Totl risk-weighted assets 5,160,906 5,174,911 5,406,413 5,536,310 5,593,840
(RWA)
Capital ratio
5 |CETL1 ratio (%) 20.92% 19.98% 19.30% 18.69% 19.46%
6 |[Tier 1 ratio (%) 23.52% 22.46% 21.82% 21.16% 19.46%
7  |Total capital ratio (%) 23.52% 22.46% 21.82% 21.16% 19.46%
Additional CET1 buffer requirements as a percentage of RWA
Capital conservation
8  |buffer requirement (2.5% 2.50% 2.50% 2.50% 2.50% 2.50%
from 2019) (%)
g |Countercyclical buffer 0.00% 0.00% 0.00% 0.00% 0.03%
requirement (%)
Bank G-SIB and/or D-SIB
10 |additional requirements 0.50% 0.50% 0.50% 0.50% 0.50%
(%)
Total of bank CET1
pp  [specfic buffer 3.00% 3.00% 3.00% 3.00% 3.03%
requirements (%)
(row 8 + row 9 + row 10)
CET1 available after
1p |meeting the bank’s 15.52% 14.46% 13.82% 13.16% 11.46%
minimum capital
requirements (%)
Leverage ratio
13 |10l leverage ratio 18,282,142 18,436,197 18,136,475 20,200,161 21,601,323
exposure measure
Leverage ratio (%)
including the impact of
14  |any applicable temporary 6.64% 6.30% 6.50% 5.80% 5.04%

exemption of central bank
reserves




Composition of Capital Disclosure
CC1: Composition of Capital Disclosure

(Millions of yen, %)

Basel Il Group
template Items Consolidated Cross—nz:ft(e:r; nced to
number Quarter-End
Common Equity Tier 1 capital: Instruments and reserves 1)
la+2-1c-26 |Shareholders' equity 1,232,520
la Common stock and capital surplus 478,097 (OX0)]
2 Retained earnings 862,499 (k)
1c Treasury stock (A) 108,076 ),(m)
26 Planned distributions (A) -
Others -
1b Stock subscription rights 9,126 (p)
3 Accumulated other comprehensive income (and other reserves) 18,928 (o)
5 Minority interest after adjustments -
6 Common Equity Tier 1 capital before regulatory adjustments (a) 1,260,575
Common Equity Tier 1 capital: regulatory adjustments )
8+9 Intangible assets other than mortgage-servicing rights (net of related tax liability) 166,397
8 Goodwill (net of related tax liability) 45,128 (e),(9)
9 Other intangibles other than mortgage-servicing rights(net of related tax liability) 121,269 ()]
10 Deferred ta>f as.sgts that rely on future profitability excluding those arising from temporary differences (net of 192 (d),(h)
related tax liability)
11 Cash-flow hedge reserve (776) (n)
12 Shortfall of allowance to expected losses -
13 Securitization gain on sale (as set out in paragraph 562 of Basel Il framework) -
14 Gains and losses due to changes in own credit risk on fair valued liabilities 359
15 Defined-benefit pension fund net assets -
16 Investments in own shares (if not already netted off paid-in capital on reported balance sheet) 53 (b)
17 Reciprocal cross-holdings in common equity -
Investments in the capital of banking, financial and insurance entities that are outside the scope of regulatory
18 consolidation, net of eligible short positions, where the bank does not own more than 10% of the issued 14,364| (a),(b),(c),(9)
share capital (amount above 10% threshold)
19+20+21 |Amount exceeding the 10% threshold -
Significant investments in the common stock of banking, financial and insurance entities that are
19 outside the scope of regulatory consolidation, net of eligible short positions (amount above 10% -
threshold)
20 Mortgage servicing rights (amount above 10% threshold) -
21 Defe.rre'd.tax assets arising from temporary differences (amount above 10% threshold, net of related )
tax liability)
22 Amount exceeding the 15% threshold -
23 of which: significant investments in the common stock of financials -
24 of which: mortgage servicing rights -
25 of which: deferred tax assets arising from temporary differences -
97 Regulatory ac_ijustments applied to Common Equity Tier 1 due to insufficient Additional Tier 1 and Tier 2 to )
cover deductions
28 Total regulatory adjustments to Common equity Tier 1 (b) 180,591
Common Equity Tier 1 capital
29 Common Equity Tier 1 capital (CET1) ((a) - (b)) (c) 1,079,983




(Millions of yen , %)

Basel Il Group
template Items Consolidated Cross—recférs nced to
number Quarter-End
Additional Tier 1 capital: instruments ©)]
30 3la ([Shareholders' equity -
31b  |Stock subscription rights -
32 [Liabilities 148,000
Instruments issued by Special Purpose Companies -
34-35 Minority interest after adjustments 7,241 @
33+35 Tier 1 capital under Basel 1l included in Additional Tier 1 capital under transitional Basel Il rules -
33 Capital instruments issued by Daiwa Securities Group Inc. and its Special Purpose Companies -
35 Capital i_nstrumen_ts issued by consolidated subsidiaries and affiliates (excluding Special Purpose )
Companies of Daiwa Securities Group Inc.)
36 Additional Tier 1 capital before regulatory adjustments (d) 155,241
Additional Tier 1 capital: regulatory adjustments
37 Investments in own Additional Tier 1 instruments -
38 Reciprocal cross-holdings in Additional Tier 1 instruments -
Investments in the capital of banking, financial and insurance entities that are outside the scope of regulatory
39 consolidation, net of eligible short positions, where the bank does not own more than 10% of the issued 5,462| (a),(b),(c),(9)
common share capital of the entity (amount above 10% threshold)
40 Significant invest_men_ts in the capi_ta! of banking, f_i r?ancial and insurance entities that are outside the scope of )
regulatory consolidation (net of eligible short positions)
42 Regulatory adjustments applied to Additional Tier 1 due to insufficient Tier 2 to cover deductions 15,723
43 Total regulatory adjustments to Additional Tier 1 capital (e) 21,186
Additional Tier 1 capital
44 |Additiona| Tier 1 capital ((d) - (e)) L) | 134,055
Tier 1 capital
45 [tier 1 capital ((©) + () © | 1,214,038
Tier 2 capital: instruments and allowance 4)
Shareholders' equity -
Stock subscription rights -
1 Liabilities -
Capital instruments issued by Special Purpose Companies -
48-49  |Minority interest after adjustments 1,703 (a)
47+49 Tier 2 capital under Basel Il included in Tier 2 capital under transitional Basel Il rules -
47 Capital instruments issued by Daiwa Securities Group Inc. and its Special Purpose Companies -
49 Capital i_nstrumen_ts issued by consolidated subsidiaries and affiliates (excluding Special Purpose )
Companies of Daiwa Securities Group Inc.)
50 General allowance included and eligible allowance in Tier 2 capital -
50a General allowance -
50b Eligible allowance -
51 Tier 2 capital before regulatory adjustments (h 1,703




(Millions of yen , %)

Basel 11l Group
template Items Consolidated Cross—rc(e:fér; need to
number Quarter-End
Tier 2 capital: regulatory adjustments
52 Investments in own Tier 2 instruments -
53 Reciprocal cross-holdings in Tier 2 instruments and other TLAC liabilities -
Investments in the capital and other TLAC liabilities of banking, financial and insurance entities that are
54 outside the scope of regulatory consolidation, where the bank does not own more than 10% of the issued 17,427 (a),(b),(c),(9)
common share capital of the entity (amount above 10% threshold)
Investments in the other TLAC liabilities of banking, financial and insurance entities that are outside the
54a scope of r.egulatory coqsolidation and Where the t.Jank does not own more than 10% of the issued common )
share capital of the entity: amount previously designated for the 5% threshold but that no longer meets the
conditions
55 Significant i_nvestments in the capital and other_ TL_AC Iiabilitie_s f)f banking, fir_la_ncial and insurance entities }
that are outside the scope of regulatory consolidation (net of eligible short positions)
57 Total regulatory adjustments to Tier 2 capital (i) 17,427
Tier 2 capital
58 ‘Tier 2 capital  ((h) - (i)) ) -
Total capital
59 ‘Total capital  ((9) + (j)) (K) 1,214,038
Risk weighted assets (5
60 ’Total risk weighted assets 0] 5,160,906
Consolidated capital adequacy ratio
61 Common Equity Tier 1 (as a percentage of risk weighted assets) ((c) / (1)) 20.92%
62 Tier 1 (as a percentage of risk weighted assets) ~ ((g) / (1)) 23.52%
63 Total capital (as a percentage of risk weighted assets) ((K) / (1)) 23.52%
64 CET1 specific buffer requirement 3.00%
65 of which: capital conservation buffer requirement 2.50%
66 of which: countercyclical buffer requirement 0.00%
67 of which: G-SIB/D-SIB additional requirement 0.50%
68 CET1 available after meeting the minimum capital requirements 15.52%
Amounts below the thresholds for deduction (before risk weighting) (6)
72 Non-significant investments in the capital of other financials 109,434| (a),(b),(c).(9)
73 Significant investments in the common stock of financials 68,354| (a),(b),(c),(9)
74 Mortgage servicing rights (net of related tax liability) -
75 Deferred tax assets arising from temporary differences (net of related tax liability) 8,699 (d),(h)
Applicable caps on the inclusion of allowance in Tier 2 (7)

Provisions eligible for inclusion in Tier 2 in respect of exposures subject to standardised approach (prior to

76 application of cap) .

77 Cap on inclusion of allowance in Tier 2 under Standardized approach -

78 Prqvisions eli.gib!e for inclusion in Tier 2 in respect of exposures subject to internal ratings-based approach )
(prior to application of cap)

79 Cap for inclusion of allowance in Tier 2 under internal ratings-based approach -

Capital instruments subject to phase out arrangements

(®

82 Current cap on AT1 instruments subject to Phase out arrangements -
83 Amount excluded from AT1 due to cap (excess over cap after redemptions and maturities) -
84 Current cap on T2 instruments subject to Phase out arrangements -
85 Amount excluded from T2 due to cap (excess over cap after redemptions and maturities) -




Qualitative Disclosure (Consolidated)

1.

Reconciliation of regulatory capital to balance sheet

CC2:Reconciliation of regulatory capital to balance sheet

(Millions of yen)

Balance sheets as in

Under regulatory scope of

Cross-referenced to CC1

published statements consolidation
Assets
Current assets
Cash and deposits 4,594,032 4,599,063
Cash segregated as deposits 484,949 484,949
Notes and accounts receivable-trade 18,692 18,692
Short-term investment securities (@) 977,510 977,510 8,18, 39,54,72,73
Trading products (b) 8,641,265 8,641,265 16, 1;; 3;% 54,
Trading date accrual - -
Operational investment securities (c) 234,761 234,761 18, 39,54, 72,73
Allowance for investment loss (594) (594)
Operating loans 1,989,732 1,989,732
Work in process 982 982
Margin transaction assets 131,157 131,157
Loans secured by securities 7,574,807 7,574,807
Advances paid 18,678 18,678
Short-term loans receivable 1,637 1,637
Accrued income 33,413 33,471
Deferred tax assets (d) - - 10, 75
Other current assets 564,268 567,097
Allowance for doubtful accounts (426) (426)
Total current assets 25,264,869 25,272,788
Noncurrent assets
Property, plant and equipment 316,354 321,589
Intangible assets 119,558 119,610
Goodwill (e) 12,574 12,574 8
Others U] 106,984 107,036 9
Investments and other assets 534,190 532,160
Investment securities (9) 487,923 485,521 8,18, 39, 54, 72, 73
Deferred tax assets (h) 8,886 8,891 10,75
Others 37,381 37,747
Total noncurrent assets 970,104 973,361
Total deferred charges - -
Total assets 26,234,974 26,246,150




(Millions of yen)

Balance sheets as in
published statements

Under regulatory scope of
consolidation

Cross-referenced to CC1

Liabilities
Current liabilities
Notes and accounts payable-trade 5,188 5,188
Trading products 4,292,463 4,292,463
Trading date accrual 1,177,349 1,177,349
Margin transaction liabilities 70,660 70,660
Loans payable secured by securities 9,438,657 9,438,657
Deposits from banking business 4,250,517 4,250,517
Deposits received 511,775 519,095
Guarantee deposits received 409,526 409,526
Short-term loans payable 1,395,654 1,395,654
Commercial paper 268,000 268,000
Current portion of bonds 205,798 205,798
Income taxes payable 3,399 3,470
Deferred tax liabilities - -
Provision for bonuses 21,354 21,354
Other current liabilities 102,264 102,579
Noncurrent liabilities
Bonds payable 1,453,179 1,453,179
Long-term loans payable 1,241,455 1,241,896
Deferred tax liabilities 6,491 6,491
Net defined benefit liabilities 44,726 44,726
Provision for loss on litigation 1,659 1,659
Negative goodwill - -
Other noncurrent liabilities 30,788 31,371
Reserves under the special laws 3,919 3,919
Total liabilities 24,934,828 24,943,560
Net assets
Shareholders' equity
Common stock (i) 247,397 247,397 la
Capital surplus ) 230,699 230,699 la
Retained earnings (K) 861,220 862,498 2
Treasury stock () (108,081) (108,081) 1c
Advances on subscription of treasury stock (m) 4 4 lc
Total shareholders' equity 1,231,241 1,232,519
Accumulated other comprehensive income
Valuation difference on available-for-sale securities 36,048 36,048
Deferred gains or losses on hedges (n) (8,168) (8,168) 11
Foreign currency translation adjustment (8,992) (8,953)
Total accumulated other comprehensive income (0) 18,888 18,927 3
Subscription rights to shares (p) 9,126 9,126 1b
Minority interests () 40,888 42,013 34-35, 48-49
Total net assets 1,300,145 1,302,589




Overview of Main Features of Regulatory Capital Instruments
CCA: Overview of Main Features of Regulatory Capital Instruments

1 |Issuer Daiwa Securities Group Inc.
p Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for private NA
placement)
3 |Governing law(s) of the instrument Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital
Post-transitional Basel 11l rules Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Common stock
8 Amount recognized in regulatory capital (Currency in millions, as of the most
recent reporting date)
Consolidated Capital Adequacy Ratio 1,232,520 million Yen
9 |Par value of instrument —
10 [Accounting classification
Consolidated balance sheets Shareholders' equity
11 |Original date of issuance —
12 |Perpetual or dated NA
13 Original maturity date —
14 |lssuer call subject to prior supervisory approval NA
15 Optional call date, contingent call dates and redemption amount —
16 Subsequent call dates, if applicable —
Coupons / dividends
17 Fixed or floating dividend/coupon Floating
18 Coupon rate and any related index —
19 Existence of a dividend stopper NA
20 Fully discretionary, partially discretionary or mandatory Fully discretionary
21 Existence of step up or other incentive to redeem NA
22 Noncumulative or cumulative NA
23 |Convertible or non-convertible NA
24 If convertible, conversion trigger(s) —
25 If convertible, fully or partially —
26 If convertible, conversion rate —
27 If convertible, mandatory or optional conversion -
28 If convertible, specify instrument type convertible into —
29 If convertible, specify issuer of instrument it converts into —
30 |Write-down feature NA
31 If write-down, write-down trigger(s) —
32 If write-down, full or partial —
33 If write-down, permanent or temporary —
34 If temporary write-down, description of write-up mechanism —
34a Type of subordination —
35 :22;2 tl:| ;L;l)e(r)]:glrrltitlicr)]r;t?ll;r]::t:;y in liquidation (specify instrument type Perpetual Subordinated Bonds
36 Non-compliant transitioned features NA
37 If yes, specify non-compliant features —




Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |instrument type (types to be specified by each jurisdiction) Stock subschlLE)It;/oznogght issued in | Stock SUbSCGISt;,Oznog?ht issued in
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 107 million Yen 157 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance July 1, 2006 July 1, 2007
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —

10




Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |instrument type (types to be specified by each jurisdiction) Stock subschlLE)It;/oznogght issued in | Stock SUbSCGISt;,Oznogght issued in
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 145 million Yen 220 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance July 1, 2008 July 1, 2009
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —

11




Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |instrument type (types to be specified by each jurisdiction) Stock subschlLE)It;/oznOrllght issued in | Stock SUbSC':]ISt;/OZnQTJE_Jht issued in
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 264 million Yen 353 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance July 1, 2010 July 1, 2011
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —

12




Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock subscription right series 8 Stock SUbIS:Cert;ELtJ;(;; ;_Igtl]tg Issued in
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 167 million Yen 410 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance September 5, 2011 February 12, 2013
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —

13




Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock subscription right series 9 Stock SUbIS:Cert;ELtJ;(;; 2322 Issued in
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 947 million Yen 340 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance February 12, 2013 February 10, 2014
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —
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Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock subscription right series 10 Stock SUbIS:Cert;ELtJ;(;; 232:—, Issued in
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 1,058 million Yen 372 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance February 10, 2014 February 9, 2015
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —
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Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock subscription right series 11 Stock SUbIS:Cert;ELtJ;(;; 232:5 Issued in
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 928 million Yen 370 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance February 9, 2015 February 16, 2016
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —
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Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock subscription right series 12 Stock SUbIS:Cert;ELtJ;(;; 232; Issued in
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 489 million Yen 398 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance February 16, 2016 February 8, 2017
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —
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Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock subscription right series 13 Stock SUbIS:Cert;ELtJ;(;; ;_Igtl]tg Issued in
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 794 million Yen 432 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance February 8, 2017 February 8, 2018
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —
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Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock subscription right series 14 | Stock subscription right series 15
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 601 million Yen 382 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance February 8, 2018 August 10, 2018
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —
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Issuer

Daiwa Securities Group Inc.

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
Transitional Basel 11l rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Post-transitional Basel 111 rules Common Equity Tier 1 capital Common Equity Tier 1 capital
Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock subscription right series 16 | Stock subscription right series 17
8 Amount recognized in regulatory capital (Currency in millions, as
of the most recent reporting date)
Consolidated Capital Adequacy Ratio 132 million Yen 50 million Yen
9 |Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance August 15, 2019 August 17, 2020
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date, contingent call dates and redemption amount — —
16 | Subsequent call dates, if applicable — -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — —
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 | Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — —
25| If convertible, fully or partially — —
26 | If convertible, conversion rate - —
27 | If convertible, mandatory or optional conversion — —
28| If convertible, specify instrument type convertible into — —
29 | If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature NA NA
31| Ifwrite-down, write-down trigger(s) - -
32| Ifwrite-down, full or partial — —
33| Ifwrite-down, permanent or temporary — —
34| If temporary write-down, description of write-up mechanism — —
34a| Type of subordination — —
35 rr:;i:zr(r)\zr::ti/l:)zoirr::::(t;gt]erl];/e;::ssz t': i':}g;'::]z;; (specify Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37 | Ifyes, specify non-compliant features — —
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Issuer

Samty Residential Investment Corporation

2 |Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for private placement) NA
3 [Governing law(s) of the instrument Japanese Law
3a [Other TLAC-eligible instruments governed by foreign law —
Regulatory treatment
4 | Transitional Basel Il rules Add't!l?ir::IZT ;Z:)iaclap'tal
5 | Post-transitional Basel Il rules Add't';_)ir;?l; ézrpiaciapltal
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Common stock
8 Amount recognized in regulatory capital (Currency in millions, as of
the most recent reporting date)
Additional Tier 1 capital
Consolidated Capital Adequacy Ratio 7'2T4i2rn2m(|:f:it;(|en
1,703 million Yen
9 [Par value of instrument —
10 |Accounting classification —
Consolidated balance sheets Non-controlling interest
11 |Original date of issuance -
12 [Perpetual or dated NA
13| Original maturity date -
14 |lIssuer call subject to prior supervisory approval NA
15| Optional call date, contingent call dates and redemption amount —
16 | Subsequent call dates, if applicable —
Coupons / dividends —
17 | Fixed or floating dividend/coupon Floating
18 | Coupon rate and any related index —
19| Existence of a dividend stopper NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary
21| Existence of step up or other incentive to redeem NA
22 | Noncumulative or cumulative NA
23 |Convertible or non-convertible NA
24| If convertible, conversion trigger(s) —
25| If convertible, fully or partially —
26 | If convertible, conversion rate —
27 | If convertible, mandatory or optional conversion —
28| If convertible, specify instrument type convertible into -
29| If convertible, specify issuer of instrument it converts into —
30 |Write-down feature NA
31| Ifwrite-down, write-down trigger(s) —
32| [Ifwrite-down, full or partial —
33| If write-down, permanent or temporary —
34| If temporary write-down, description of write-up mechanism -
34a| Type of subordination —
35 Posit_ion in gubordina_tion hi_erarchy in liquidation (specify instrument Perpetual Subordinated Bonds
type immediately senior to instrument)
36 | Non-compliant transitioned features NA
37| Ifyes, specify non-compliant features —
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1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
2 Umque identifier (e.g., CUSIP, ISIN or Bloomberg identifier for IP350220AL30 JP350220BL39
private placement)
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel 111 rules Additional Tier 1 capital Additional Tier 1 capital
5 Post-transitional Basel Il rules Additional Tier 1 capital Additional Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
Daiwa Securities Group Inc. first Daiwa Securities Group Inc. second
series of unsecured perpetual series of unsecured perpetual
7 |Instrument type (types to be specified by each jurisdiction) subordinated bonds with optional- subordinated bonds with optional-
redemption clause and write-down redemption clause and write-down
clause clause
8 Amount recognized in regulatory capital (Currency in millions, as of
the most recent reporting date)
Consolidated Capital Adequacy Ratio 123,200 million Yen 24,800 million Yen
9 |[Par value of instrument 125,000 million Yen 25,000 million Yen
10 |Accounting classification
Consolidated balance sheets Liabilities Liabilities
11 |Original date of issuance March 16, 2020 March 16, 2020
12 |Perpetual or dated NA NA
13| Original maturity date — —
14 |Issuer call subject to prior supervisory approval YES YES
15| Optional call date and redemption amount June 5, 2025 at par June 5, 2030 at par
Contingent call dates and redemption amount Tax event or Regulatory event at par | Tax event or Regulatory event at par
16| Subsequent call dates, if applicable Each interest payment date after first | Each interest payment date after first
call date call date
Coupons / dividends
17 | Fixed or floating dividend/coupon Fixed to floating Fixed to floating
From the day immediately following | From the day immediately following
March 16, 2020 until June 5, 2025 : March 16, 2020 until June 5, 2030 :
18| Coupon rate and any related index 1.20% per annum From the day 1.39% per annum From the day
immediately following June 5, 2025 : | immediately following June 5, 2030 :
6-month euro-yen LIBOR+1.40% 6-month euro-yen LIBOR +1.50%
19 | Existence of a dividend stopper YES YES
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 If convertible, conversion trigger(s) — —
25 If convertible, fully or partially — —
26 If convertible, conversion rate - -
27 | If convertible, mandatory or optional conversion — —
28 If convertible, specify instrument type convertible into — —
29 If convertible, specify issuer of instrument it converts into — —
30 |Write-down feature YES YES
Events(1), (2) or (3) below: Events(1), (2) or (3) below:
(1)When the Company’s consolidated | (1)When the Company’s consolidated
Common Equity Tierl capital ratio Common Equity Tierl capital ratio
falls below 5.125%. falls below 5.125%.
(2)When the principal amount of and | (2)When the principal amount of and
31 If write-down, write-down trigger(s) interest on the bonds shall be written | interest on the bonds shall be written
down to zero when it is confirmed that | down to zero when it is confirmed that
the “specified item 2 measures”. the “specified item 2 measures”.
(3)When the Company becomes (3)When the Company becomes
subject to bankruptcy and other subject to bankruptcy and other
insolvency proceedings. insolvency proceedings.
32 If write-down, full or partial Full or Partial Full or Partial
33 If write-down, permanent or temporary Temporary Temporary
When the Company determines that the | When the Company determines that the
principal amount of the bonds that have [principal amount of the bonds that have
been written-down be reinstated after | been written-down be reinstated after
prior confirmation of the Financial prior confirmation of the Financial
Services Agency of Japan and any Services Agency of Japan and any
34 If temporary write-down, description of write-up mechanism other rel_eva_nt Japanese governme’ntal other rel_eva_nt Japanese governme’ntal
organizations that the Company’s organizations that the Company’s
consolidated Common Equity Tierl consolidated Common Equity Tierl
capital ratio remains at a sufficiently | capital ratio remains at a sufficiently
high level immediately after giving high level immediately after giving
effect to the relevant reinstatement of | effect to the relevant reinstatement of
the bonds. the bonds.
34a| Type of subordination Contractual Contractual
35 P05|t.|on in §ubord|na.t|on hl.erarchy in liquidation (specify instrument Debts Debts
type immediately senior to instrument)
36 Non-compliant transitioned features NA NA
37 If yes, specify non-compliant features — —
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Quantitative Disclosure (Consolidated)
1. Other quantitative disclosures
OV1:Overview of RWA

(Millions of yen)

Minimum capital

tiinss:alt! RWA requirements
number December | September | December | September
2020 2020 2020 2020

1 Credit risk (excluding counterparty credit risk) (CCR) 1,252,664| 1,183,817 100,199 94,705

2 Of which standardized approach (SA) 888,237 829,630 71,058 66,370

3 Of which internal rating-based (IRB) approach - - - -

Of which significant investments - - - -

Of which exposures for estimated residual value of lease - - - -

Others 364,427 354,187 29,140 28,334

4 Counterparty credit risk 1,087,901 1,007,826 87,032 80,626

5 E)S;vygi(c:g;tandardized approach for counterparty credit risk 452,639 409,182 36,211 32,734

6 Of which internal model method (IMM) - - - -

Of which credit valuation adjustment (CVA) risk 384,350 333,877 30,748 26,710

Of which exposures to central counterparties (CCPs) 20,519 19,211 1,641 1,536

Others 230,392 245,554 18,431 19,644

7 Equity positions under market-based approach - - - -

8 Equity investments in funds (look-through approach) 475,514 468,067 38,041 37,445

9 Equity investments in funds (mandate-based approach) 27,256 20,880 2,180 1,670

Equity investments in funds (subject to 250% risk weight) - - - -

Equity investments in funds (subject to 400% risk weight) - - - -

10 Equity investments in funds (fall-back approach) 543 983 43 78

11 Settlement risk 1,096 37 87 3

12 Securitization exposures in banking book 117,841 115,557 9,427 9,244

13 Qf which internal ratings-based approach (SEC-IRBA) or i i i i
internal assessment approach (IAA)

14 Of which external ratings-based approach (SEC-ERBA) 115,474 113,190 9,237 9,055

15 Of which standardized approach (SEC-SA) - - - -

Of which 1250% risk weight applied 2,367 2,367 189 189

16 Market risk 1,097,422 1,257,934 87,793 100,634

17 Of which standardized approach (SA) 809,255 816,921 64,740 65,353

18 Of which internal model approaches (IMM) 288,167 441,012 23,053 35,281

19 Operational risk 907,891 920,366 72,631 73,629

20 Of which basic indicator approach 907,891 920,366 72,631 73,629

21 Of which standardized approach - - - -

22 Of which advanced measurement approach - - - -

23 ,rbi\sr:w(ovtéz'itzhti)elow the thresholds for deduction (subject to 250% 192773 199,440 15,421 15,955

Amounts included in risk weighted asset due to transitional ) ) ) )

arrangements
24 Floor adjustment - - - -
25 Total 5,160,906/ 5,174,911 412,872 413,992
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MR2: RWA flow statements of market risk exposures under an IMA

(Millions of yen)

VaR Stressed IRC CRM Other | Total RWA
VaR
la [RWA at previous quarter end 139,211 301,801 441,012
Adjustments to RWA based on the
1b |regulatory consolidated capital at 3.69 9.54 6.36
previous quarter end
1c ,;rgounts of IMA at previous quarter 37,639 31,604 60244
2 Movement in risk levels 13,646 20,457 34,104
3 Model updates/changes - - -
4 [Change in |Methodology and policy - - -
——reporting
5 |period Acquisitions and disposals - - -
6 Foreign exchange movement] - - -
7 Other - - i
8a Am_ounts of IMA at end of reporting 51285 52,062 103,348
period
Adjustments to RWA based on the
8b [regulatory consolidated capital at end 2.06 3.50 2.78
of reporting period
8c |RWA at end of reporting period 105,650 182,516 288,167
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Consolidated Leverage Ratio

1. Composition of consolidated leverage ratio

(Millions of yen , %)

Basel 111 Basel 111
template template Items December 2020 | September 2020
number (2) | number (1)
On-balance sheet exposures Q)
1 On-balance sheet items before adjustments 11,329,789 11,866,680
la 1 Total assets in the consolidated balance sheet 22,103,269 21,934,491
1b 2 Total assets held b){ group companies yvhich are not included in the ) )
scope of the consolidated leverage ratio
Total assets held by group companies which are included in the scope
1c 7 of the consolidated leverage ratio (except for the assets included in the 11,176 12,365
total assets in the consolidated balance sheet)
1d 3 2stshe;tscg:gzrl itgz?e;hz ;?nuséngﬁzz that are excluded from the total assets 10,784,656 10,080,176
2 7 Common Equity Tier 1 capital: regulatory adjustments 186,470 202,818
3 Total on-balance sheet exposures (excluding derivatives and SFTs) A) 11,143,319 11,663,862
Derivative exposures )
Repl n i with all derivatives transactions (with th
4 lZp;;ﬁ;rfacttgc:jpa;siZ;)ated th all derivatives transactions (with the 479,043 481,299
5 (Avcighizjmuglt‘s);;)rf;i;Zs;;)l(;;t)ed with all derivatives transactions 667,252 619,133
6 Gross-up for derivatives collateral provided where deducted from the ) )
balance sheet assets pursuant to the operative accounting framework
7 5:23:232: :Jr]; ;zt;iit;/::sles assets for cash variation margin provided in 85,505 89,461
8 Exempted CCP leg of client-cleared trade exposures
9 Adjusted effective notional amount of written credit derivatives 1,131,357 1,309,134
10 gc;jdL:itsgrtie:zetci:\t/i:Se notional offsets and add-on deductions for written 828,344 965,198
11 4 Total derivative exposures (B) 1,364,613 1,354,907
Securities financing transaction exposures ?3)
1 Gross SFT a.ssets (with-no recognition of netting), after adjusting for 8,130,875 7,541,687
sale accounting transactions
13 Netted amounts of cash payables and cash receivables of gross SFT assets 2,671,362 2,411,994
14 CCR exposure for SFT assets 161,029 157,217
15 Agent transaction exposures
16 5 Total securities financing transaction exposures (©) 5,629,542 5,286,910
Other off-balance sheet exposures 4
17 Off-balance sheet exposure at gross notional amount 218,139 209,798
18 Adjustments for conversion to credit equivalent amounts 73,471 79,280
19 6 Off-balance sheet items (D) 144,668 130,518
Capital and total exposures (5)
20 Tier 1 capital (E) 1,214,038 1,162,574
21 8 Total exposures (A)+(B)+(C)+(D) (F) 18,282,142 18,436,197
22 Leverage ratio on a consolidated basis (E) / (F) 6.64% 6.30%
Leverage ratio (including amount of the central bank reserves) (6)
Total exposures F 18,282,142 18,436,197
Amount of the central bank reserves 4,131,705 3,649,118
Total exposures (including amount of the central bank reserves) (F) 22,413,847 22,085,315
Leverage ratio (including amount of the central bank reserves) (E) / (F") 5.41% 5.26%

2. Reasons for significant differences in the consolidated leverage ratio over previous quarter
There is no significant difference in the consolidated leverage ratio over the previous quarter.
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