Key met

rics(Non-Consolidated)

The Norinchukin Bank

As of June 30, 2018

(millions of yen, %)

KM1: Key metrics(Non-Consolidated)
Basel Il a b ¢ d ¢
Template As of As of As of As of As of
No. June 30, March 31, | December 31, | September 30, June 30,
2018 2018 2017 2017 2017
Available capital
1 Common Equity Tier 1 capital (CET1) 6,375,349 6,386,108 6,652,681 6,655,986 6,598,761
2 Tier 1 capital 6,386,307 6,397,066 6,669,258 6,672,521 6,615,528
3 Total capital 7,899,628 7,910,393 8,387,777 8,393,251 8,326,938
Risk-weighted assets
4 |Total risk-weighted assets (RWA) 34,766,789| 33,259,570 37,628,527 35,340,763| 34,296,558
Capital ratio (Non-consolidated)
5 Common Equity Tier 1 capital ratio 18.33% 19.20% 17.67% 18.83% 19.24%
6 Tier 1 capital ratio 18.36% 19.23% 17.72% 18.88% 19.28%
7 Total capital ratio 22.72% 23.78% 22.29% 23.74% 24.27%
Additional CET1 buffer requirements as a percentage of RWA
8 Capital conservation buffer requirement
9 Countercyclical buffer requirement
10 Bank G-SIB/D-SIB additional requirements
1 Total of bank CET1 specific buffer
reguirements
12 CET1 available after meeting the bank's
minimum capital requirements
Liquidity Coverage Ratio(Non-consolidated)
15 I;Itcadl:t%'r‘]A allowed to be included in the 36,255368| 35326846 36,412,857 37,230,666| 36,748,317
16 Net cash outflows 7,934,743 5,699,028 5,986,104 6,528,231 7,649,761
17 Liquidity coverage ratio 456.9% 619.8% 608.2% 570.3% 480.3%




