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Item
As of
June

30,2022

As of
March

31,2022

On-balance sheet exposures before deducting adjustment items 78,988,564 85,307,424

1a 1 Total assets reported in the non-consolidated balance sheet 80,605,830 86,365,459

1b 3
The amount of assets that are deducted from the total assets reported in the non-
consolidated balance sheet (except adjustment items) (-)

1,617,266 1,058,035

7 The amount of adjustment items pertaining to Tier1 capital (-) 128,033 115,323

Total on-balance sheet exposures         (a) 78,860,530 85,192,101

Replacement cost multiplied by 1.4 associated with derivatives transactions, etc. 760,889 456,278

Potential future exposure multiplied by 1.4 associated with derivatives transactions, etc. 966,164 624,045

The amount of receivables arising from providing collateral, provided where deducted
from the non-consolidated balance sheet pursuant to the operative accounting framework

- -

The amount of deductions of receivables (out of those arising from providing cash
variation margin) (-)

969,070 1,024,915

The amount of client-cleared trade exposures for which a bank or bank holding company
acting as clearing member is not obliged to make any indemnification (-)

Adjusted effective notional amount of written credit derivatives - -

The amount of deductions from effective notional amount of written credit derivatives
(-)

- -

4 Total exposures related to derivative transactions        (b) 757,983 55,408

The amount of assets related to repo transactions, etc 153,631 297,210

The amount of deductions from the assets above (line 12) (-) - -

The exposures for counterparty credit risk for repo transactions, etc 854,276 1,355,351

The exposures for agent repo transaction

5 The Total exposures related to repo transactions, etc.       (c) 1,007,907 1,652,562

Notional amount of off-balance sheet transactions 3,704,029 3,091,183

The amount of adjustments for conversion in relation to off-balance sheet transactions (-) 1,973,192 1,846,249

6 Total exposures related to off-balance sheet transactions       (d) 1,730,837 1,244,933

The amount of capital (Tier1 capital)        (e) 7,180,374 8,255,271

8 Total exposures  ((a)+(b)+(c)+(d))        (f) 82,357,259 88,145,005

Leverage ratio on a non-consolidated basis  ((e)/(f)) 8.71% 9.36%

Total exposures        (f) 82,357,259 88,145,005

The deposits with the Bank of Japan 15,722,158 17,000,908

Total exposures (including the deposits with the Bank of Japan)　　　　　 (f') 98,079,417 105,145,914

Leverage ratio on a non-consolidated basis (including the deposits with the Bank of
Japan) ((e)/(f'))

7.32% 7.85%

The Key drivers of material changes observed from the end of the previous reporting period to the end of the current reporting period
The key driver was a decrease in the amount of capital(Tier 1 capital) due to a decrease in Net Unrealized Gains on Other Securities from previous reporting period.
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Composition of Leverage Ratio Disclosure (Non-Consolidated)

The Norinchukin Bank

As of  June 30,2022
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On-balance sheet exposures (1)


