[INTERIM REPORT 2023:Errata]

The table was corrected as follows(underlined).

P86

Composition of collateral for CCR exposure(Consolidated) (Error)

CCR5: Composition of collateral for CCR exposure
For the Six Months Ended September 30, 2023

(Millions of Yen)

/

a | b

c d

e | f

Collateral used in derivative transactions

Collateral used in SFTs

No. - Fair value of collateral received | Fair value of posted collateral Fair value Fair value of
of collateral posted col-
/ Segregated Unsegregated Segregated Unsegregated received lateral
1 Cash — domestic currency — 110,194 10,256 | 1,057,697 | 3,259,343 22,356
2 Cash — other currencies — 61,370 — 174,775 | 19,171,745 | 4,871,646
3 Domestic sovereign debt — — 160,573 46,095 —| 6,386,987
4 Other sovereign debt — — 55,105 22,386 | 4,409,483 | 15,459,317
5 Government agency debt — — — — —| 2,301,280
6 Corporate bonds - - - o - -
7 Equity securities — — — 18,108 — —
8 Other collateral - - — — —| 4,695,511
9 Total e 171,565 225935 1,319,064 | 26,840,572 | 33,737,099
For the Six Months Ended September 30, 2022 Nilions of Yen)
a | b l c d e f
/ Collateral used in derivative transactions Collateral used in SFTs
No. Fair value of collateral received | Fair value of posted collateral Fair value Fair value of
of collateral posted col-
Segregated Unsegregated Segregated Unsegregated received lateral
1 Cash — domestic currency - 185,790 50,478 | 1,065,937 | 1,784,752 23,011
2 Cash — other currencies — 136,779 —_ 328,836 18,292,553 | 3,626,630
3 Domestic sovereign debt — — 210,452 105,596 —| 7,053,263
4 Other sovereign debt - — 4919 65,440| 3,353,139 13,059,773
S Government agency debt - — - — —| 1,712,732
6 Corporate bonds — — — — — —
7 Equity securities - — - 12,632 - -
8 Other collateral - — — — —| 4,913,530
9 Total - 322,569 265,850 | 1,578,443 | 23,430,445 | 30,388,941




Composition of collateral for CCR exposure (Consolidated) (Correct)

CCR5: Composition of collateral for CCR exposure
For the Six Months Ended September 30, 2023

(Millions of Yen)

a l b l c d e f

Collateral used in derivative transactions Collateral used in SFTs

No. Fair value of collateral received | Fair value of posted collateral Fair value Fair value of
of collateral posted col-

Segregated Unsegregated Segregated Unsegregated received lateral
1 Cash — domestic currency o 110,194 10,256 | 1,057,697 | 3,259,343 22,356
2 Cash — other currencies — 61,370 — 174,775 | 19,171,745 | 4,871,646
3 Domestic sovereign debt 5,384 — 160,573 46,095 —| 6,386,987
4 Other sovereign debt 2.807 — 64,245 22,386 | 4,409,483 | 15,459,317
S Government agency debt — — — — —| 2,301,280
6 Corporate bonds - — - - — —
7 Equity securities - — — 18,108 — —
8 Other collateral — — — —_ —| 4,695,511
9 Total 8,191 171,565 235,075| 1,319,064 | 26,840,572 | 33,737,099

For the Six Months Ended September 30, 2022 ilionsof Yem,
a ] b ] c d e ] f

Collateral used in derivative transactions Collateral used in SFTs

No. Fair value of collateral received | Fair value of posted collateral Fair value Fair value of
of collateral posted col-

Segregated Unsegregated Segregated Unsegregated received lateral
1 Cash — domestic currency — 185,790 50,478 | 1,065,937 | 1,784,752 23,011
2 Cash — other currencies - 136,779 — 328,836 | 18,292,553 | 3,626,630
3 Domestic sovereign debt 1,780 — 210,452 105,596 —| 7,053,263
4 Other sovereign debt 509 — 7,470 65,440 | 3,353,139 13,059,773
5 Government agency debt — - — — — | 1,712,732
6 Corporate bonds - — — — - —
7 Equity securities - — - 12,632 - -
8 Other collateral — — — — —| 4.913,530
9 Total 2,289 322,569 268,401 1,578,443 23,430,445 | 30,388,941




