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PART 1. NHI Consolidated Capital Ratios

CHAPTER 1

CONSOLIDATED CAPITAL ADEQUACY RATIO

(Unit: JPY billion, %)

2017/6/30 2017/3/31
Common Equity Tierl Capital (A) 2,609.4 2,549.2
Tierl Capital (B) 2,750.3 2,689.8
Total Capital © 2,851.6 2,799.4
Risk-Weighted Assets (D)=(E)+(F)+(G) 14,380.9 13,977.9
Credit risk-weighted assets (E) 7,872.5 7,762.6
Amount equivalent to Market Risk divided by 8% (F) 3,797.7 3,504.6
Amount equivalent to Operational Risk divided by 8% (G) 2,710.6 2,710.6
Consolidated Total Capital Requirements (D)x8% 1,150.5 1,118.2
Common Equity Tierl Ratio (A)/(D)x100 18.1% 18.2%
Tierl Ratio (B)/(D)x100 19.1% 19.2%
Consolidated Capital Adequacy Ratio (C)/(D)x100 19.8% 20.0%

CHAPTER 2

DISCLOSURE ON CAPITAL ITEMS

(Unit: JPY million, %)

Basel Il
template No.

Item

2017/6/30 2017/3/31
Highest Highest
designated designated
parent Amount subject parent Amount subject
to transitional to transitional
company’s arrangements company’s arrangements

current quarter

current quarter

end end
Common Equity Tier 1 Capital: Instruments and Reserves (1)
. Directly issued qualifying common share capital plus
la+2-1c-26 related capital surplus and retained earnings 2TEHELS 2,138,528

la out of which, capital and capital surplus 1,270,339 1,275,821
2 out of which, retained earnings 1,697,689 1,645,498
1lc out of which, investments in own shares (A) 171,180 182,792
26 out of which, expected outflow of funds from

businesses (a)

out of which, amounts except for the above

items
1b Share warrant related to common share




(Unit: JPY million, %)

2017/6/30 2017/3/31
Item Highest Highest
designated designated
Basel Il parent Amount subject parent Amount subject
t late N to transitional to transitional
emplate No. company’s arrangements company’s arrangements
current quarter current quarter
end end
Accumulated other comprehensive income and other
3 disclosed reserves 7,550 1,887 10,647 2,662
5 Adjusted amount of minority interests related to ) )
Common Equity Tier 1 capital
The amount included in Common Equity Tier 1
capital according to transitional arrangements ez 1,739
Common Equity Tier 1 capital before
6 regulatory adjustments (A) 2,805,970 2,750,914
Common Equity Tier 1 Capital: Regulatory Adjustments (2)
Intangibles other than mortgage-servicing rights (net
8+9 of related tax liability) 156,212 39,053 158,642 39,661
out of which, goodwill (net of related tax
8 liability, including those equivalent) sl S 64,325 16,081
out of which, intangibles other than goodwill
9 and mortgage-servicing rights s st 94,317 23,579
Deferred tax assets that rely on future profitability
10 excluding those arising from temporary differences 5,230 1,307 4,746 1,187
(net of tax liability)
11 Cash-flow hedge reserve - - -
12 Shortfall of provisions to expected losses 21,583 5,396 18,901 4,725
13 Securitization gain on sale - - -
14 Own credit valuation 4,127 1,032 9,496 2,374
15 Defined-benefit pension fund net assets 7,430 1,857 8,378 2,094
Investments in own shares (if not already netted off
16 paid-in capital on reported balance sheet) 2l sl 1,588 897
17 Reciprocal cross-holdings in common equity - - -
Investments in the capital of financial institutions that
are outside the scope of regulatory consolidation,
18 where the Group does not own more than 10% of the - - -
issued share capital (net of eligible short positions)
(amount above 10% threshold)
19+20+21 | Amount exceeding the 10% threshold on specific _ ) )
items
out of which, significant investments in the
capital of financial institutions that are outside
19 I~ = - -
the scope of regulatory consolidation (net of
eligible short positions)
20 out of which, mortgage-servicing rights - - -
out of which, deferred tax assets arising from
21 temporary differences (net of related tax - - -
liability)




(Unit: JPY million, %)

2017/6/30 2017/3/31
Item Highest Highest
designated designated
Basel Il parent Amount subject parent Amount subject
t late N to transitional to transitional
emplate No. company’s arrangements company’s arrangements
current quarter current quarter
end end
29 Amount exceeding the 15% threshold on specific ) i i
items
out of which, significant investments in the
23 ) L 5 - -
common stock of financial institutions
24 out of which, mortgage-servicing rights - - -
out of which, deferred tax assets arising from
25 temporary differences {net of related tax - - -
liability)
Regulatory adjustments applied to Common Equity
27 Tier 1 due to insufficient Additional Tier 1 and Tier 2 - -
to cover deductions
Total regulatory adjustments to Common
28 Equity Tier 1 capital (B) e 201,751
Common Equity Tier 1 Capital
29 Common Equity Tier 1 capital ((A) — (B)) © 2,609,374 2,549,162
Additional Tier 1 Capital: Instruments (3)
31a Additional Tier 1 instruments classified as ) i
shareholder’s equity
Additional Tier 1 instruments classified as share
31b - -
warrant
30
32 Additional Tier 1 instruments classified as debt 165,000 165,000
Additional Tier 1 instruments issued by special _ )
purpose vehicle, etc.
) Adjusted amount of minority interests related to
34-35 Additional Tier 1 capital L 1,095
33+35 Capital  instruments  subject to transitional _ )
arrangements included in Additional Tier 1 capital
out of which, instruments issued by Group or
33 . . - -
special purpose vehicle controlled by Group
out of which, instruments issued by
35 consolidated subsidiaries of Group (except for - -
the special purpose vehicle mentioned above)
The amount included in Additional Tier 1 capital
according to transitional arrangements I Bt 2,662
out of which, accumulated other
comprehensive income and other disclosed 1,887 2,662
reserves
36 Additional Tier 1 capital before regulatory D) 167,921 168,757

adjustments

Additional Tier 1 Capital: Regulatory Adjustments

37

Investments in own Additional Tier 1 instruments




(Unit: JPY million, %)

2017/6/30 2017/3/31
Item Highest Highest
designated designated
Basel Il parent Amount subject parent Amount subject
t late N to transitional to transitional
emplate No. company’s arrangements company’s arrangements
current quarter current quarter
end end
38 Reciprocal cross-holdings in Additional Tier 1 ) _ i i
instruments
Investments in the Additional Tier 1 instruments of
financial institutions that are outside the scope of
39 regulatory consolidation, where the Group does not ) _ i i
own more than 10% of the issued share capital (net
of eligible short positions) (amount above 10%
threshold)
Significant investments in the Additional Tier 1
instruments of financial institutions that are outside
40 the scope of regulatory consolidation (net of eligible bl e 4,001 1,000
short positions)
The amount included in regulatory adjustments to
Additional Tier 1 capital (according to transitional 22,993 24,101
arrangements)
out of which, goodwill (net of related tax
liability) 16,105 16,081
out of which, intangibles other than goodwill
and mortgage-servicing rights Sl 3,283
out of which, shortfall of provisions to
expected losses, divided by 2 ZIEER 2,363
out of which, own credit valuation 1,032 2,374
42 Regulatory adjustments applied to Additional Tier 1 ) i
due to insufficient Tier2 to cover deductions
43 Reg_ulatory adjustments to Additional Tier 1 ) 26,994 28,102
capital
Additional Tier 1 Capital
44 Additional Tier 1 capital (D) — (E)) () 140,927 140,655
Tier 1 Capital
45 Tier 1 capital ((C) + (F)) (G) 2,750,300 2,689,817
Tier 2 Capital: Instruments and Provisions (4)
Tier 2 instruments classified as shareholder’s equity - -
Tier 2 instruments classified as share warrant - -
46 Tier 2 instruments classified as debt - -
Tier 2 instruments issued by special purpose vehicle, _ )
etc.
48-49 gdjusted amount of minority interests related to Tier 243 258
Capital instruments subject to transitional
47+49 arrangements 105,057 112,990




(Unit: JPY million, %)

2017/6/30 2017/3/31
Item Highest Highest
designated designated
Basel Il parent Amount subject parent Amount subject
t late N to transitional to transitional
emplate No. company’s arrangements company’s arrangements
current quarter current quarter
end end
out of which, instruments issued by Group or
ar special purpose vehicle controlled by Group g 76,100
out of which, instruments issued by
49 consolidated subsidiaries of Group (except for 28,957 36,890
the special purpose vehicle mentioned above)
50 Provisions
50a out of which, general provisions included in
Tier 2
50b out of which, eligible provisions included in
Tier 2
The amount included in Tier 2 capital according to
transitional arrangements
51 Tier 2 capital before regulatory adjustments (H) 105,300 113,248
Tier 2 Capital: Regulatory Adjustments
52 Investments in own Tier 2 instruments -
53 Reciprocal cross-holdings in Tier 2 instruments -
Investments in Tier 2 instruments of financial
institutions that are outside the scope of regulatory
54 consolidation, where the Group does not own more -
than 10% of the issued share capital (net of eligible
short positions) (amount above 10% threshold)
Significant investments in Tier 2 instruments of other
financial institutions that are outside the scope of
55 regulatory consolidation (net of eligible short e & 239 60
positions)
T_he amount_lncluded |r_1.regulatory adjustments to 3762 3.423
Tier 2 according to transitional arrangements
out of which, investments in capital
instruments of other financial institutions that 1,064 1,060
are outside of regulatory consolidation
out of which, shortfall of provisions to
expected losses, divided by 2 afeet 2,363
57 Regulatory adjustments to Tier 2 capital 0] 4,018 3,662
Tier 2 Capital
58 Tier 2 capital ((H) — (1) J) 101,282 109,586
Total Capital
59 Total capital ((G) + (J)) (K) 2,851,582 2,799,403

Risk-Weighted Assets (5)




(Unit: JPY million, %)

2017/6/30 2017/3/31
Item Highest Highest
designated designated
Basel Il parent Amount subject parent Amount subject
t late N to transitional to transitional
emplate No. company’s arrangements company’s arrangements
current quarter current quarter
end end
The amount included in regulatory adjustments to
risk-weighted assets according to transitional 23,459 23,975
arrangements
out of which, intangibles other than goodwill
and mortgage-servicing rights (net of related 19,790 20,297
tax liability)
out of which, deferred tax assets that rely on
future profitability excluding those arising
from temporary differences (net of related tax Hoele 1,187
liability)
out of which, defined-benefit pension fund net
assets 1,857 2,094
out of which, investments in own shares (if
not already netted off paid-in capital on 504 397
reported balance sheet)
60 Total risk-weighted assets (L) 14,380,924 13,977,909
Capital Ratios
61 Consolidated Common Equity Tier 1 ratio ((C) / (L)) 18.1% 18.2%
62 Consolidated Tier 1 ratio ((G) / (L)) 19.1% 19.2%
63 Consolidated total capital ratio ((K) / (L)) 19.8% 20.0%
Amounts below the Thresholds for Deduction (6)
Non-significant  investments in the capital
2 instruments of other financial institutions 102,535 106,704
Significant investments in the common stock of
3 financial institutions ALY 213,406
74 Mortgage-servicing rights (net of related tax liability) - -
75 Deferred tax assets arising from temporary 34,879 41,746

differences (net of related tax liability)

Applicable Caps on the Inclusion of Provisions in Tier 2 (7)

76

Provisions eligible for inclusion in Tier 2 in respect of
exposures subject to standardized approach (prior to
application of cap)

77

Caps on inclusion of provisions in Tier 2 under
standardized approach

78

Provisions eligible for inclusion in Tier 2 in respect of
exposures subject to internal ratings-based
approach (prior to application of cap) (if the amount
is negative, report as “nil”)

79

Caps on inclusion of eligible provisions in Tier 2
under internal ratings-based approach




(Unit: JPY million, %)

Basel Il
template No.

Item

2017/6/30 2017/3/31
Highest Highest
designated designated
parent Amount subject parent Amount subject
to transitional to transitional
company’s arrangements company’s arrangements

current quarter

current quarter

end end
Capital Instruments Subject to Transitional Arrangements (8)
80 Current cap on Tier 1 instruments subject to ) i
transitional arrangements
81 Amount excluded from Tier 1 due to cap (excess ) )
over cap after redemptions and maturities)
Current cap on Tier 2 instruments subject to
84 transitional arrangements el 155,660
85 Amount excluded from Tier 2 due to cap (excess 76.100 76,100

over cap after redemptions and maturities)




CHAPTER 3
IS APPLIED

CONSOLIDATED BALANCE SHEET WHEN THE REGULATORY SCOPE OF CONSOLIDATION

(Unit: JPY million)

BS for regulatory scope of
consolidation

Basel lll

template No.
(corresponding

2017/6/30 2017/3/31 item in
Chapter 1)
Assets
Cash and cash deposits 2,762,223 2,942,738
Loans and receivables 3,486,774 3,081,851
Collateralized agreement 18,365,524 18,718,241
Trading assets and private equity investments 16,924,294 15,178,197
Other assets 2,526,491 2,497,320
out of which, goodwill 80,525 80,406 8
:)i;thg which, intangibles other than goodwill and mortgage-servicing 122,252 125,703 9
out of which, mortgage-servicing rights = - 20,24
Total assets 44,065,306 42,418,348
Liability
Borrowings, payables and deposits 11,808,650 11,446,248
Collateralized financing 20,569,206 19,061,091
Trading liabilities 8,037,962 8,179,485
Other liabilities 794,865 940,426
Of which, differed tax liability related to good will - - 8
ﬁfo ggg:;é_c;igf\;i?n;a%i;ljlity related to intangibles other than goodwill and 7512 7.807 9
Of which, differed tax liability related to mortgage-servicing rights - - 20,24
Total liabilities 41,210,682 39,627,249
Equity
Common stock and additional paid-in capital 1,270,339 1,275,821 la
Retained earnings 1,697,690 1,645,498 2
Accumulated other comprehensive income 9,437 13,309 3
Common stock held in treasury A171,180 N\182,792 lc
Non-controlling interest 48,338 39,262
Total capital 2,854,624 2,791,098




1.

CHAPTER 4

Nomura Holdings, Inc. Common Stock

Regulatory capital instruments (common stock)

TERMS AND CONDITIONS OF THE CAPITAL INSTRUMENTS

1 | Issuer Nomura Holdings, Inc.
2 | Unique identifier JP3762600009
3 | Governing law(s) of the instrument Japanese Law
Regulatory treatment (1)
Transitional Basel Il rules Common Equity Tier 1 Capital
Post-transitional Basel 11l rules Common Equity Tier 1 Capital
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
7 | Instrument type Common Stock
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 594,493 million
9 | Aggregate nominal amount (4)
10 | Accounting classification (5) Common Stock
On consolidated basis Common Stock
11 | Issue Date (6)
12 | Perpetual or dated Perpetual
13 Maturity Date
14 | Issuer call subject to prior supervisory approval No
15 First call date and early redemption amount (7)
Other early redemption events and early redemption
amounts (8)
16 Subsequent call dates, if applicable (9)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10)
18 Coupon rate or dividend rate (11)
19 Coupon / dividend stopper events (12)
20 Fully discretionary, partially discretionary or mandatory (13)
21 Existence of step-up or other incentive to redeem
22 Noncumulative or cumulative
23 | Convertible or non-convertible No
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 | If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No

10




31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

s | ey | P Suranaasoa
36 | Non-compliant transitioned features (23) No

37 | If yes, description of non-compliant transitioned features (23)

11




2. Nomura Holdings, Inc. First Series of Unsecured Perpetual Subordinated Bonds with Optional

Redemption Clause and Write-down Clause

Regulatory capital instruments (subordinated bonds)

1 | Issuer Nomura Holdings, Inc.
2 | Unique identifier JP376260AGD1
3 | Governing law(s) of the instrument Japanese Law
Regulatory treatment (1)
4 Transitional Basel Il rules Additional Tier 1 Capital
Post-transitional Basel 11l rules Additional Tier 1 Capital
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
Nomura Holdings Inc. First Series of Unsecured Perpetual
7 | Instrument type Subordinated Bonds with Optional Redemption Clause and
Write-down Clause (for Qualified Institutional Investors Only)
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 165,000 million
9 | Aggregate nominal amount (4) JPY 165,000 million
10 | Accounting classification (5) Debt
On consolidated basis Debt
11 | Issue Date (6) 27-Jan-16
12 | Perpetual or dated Perpetual
13 Maturity Date
14 | Issuer call subject to prior supervisory approval Yes
. . First call date:15-Jun-21
15 First call date and early redemption amount (7) Early Redemption Amount: JPY 100 per face value of JPY 100
Early redemption events:
The Issuer may, at its discretion, redeem bonds on any interest
payment dates on June 15, 2021 or thereafter (unless the
principal amount has been written down upon the occurrence of
a loss absorption event), or upon the occurrence of a tax event
Other early redemption events and early redemption or a capital event (when the Issuer determines, as a result of
amounts (8) consultations with the Financial Services Agency of Japan and
other relevant regulatory authorities, that there is more than an
insubstantial risk that the Bonds will cease to qualify as the
Issuer's Additional Tier 1 capital under applicable capital
adequacy requirements).
Early Redemption Amount: JPY 100 per face value of JPY 100
16 Subsequent call dates, if applicable (9) 15-Jun or 15-Dec from and including 15-Jun-21
Coupons / Dividends
17 Type of coupon rate / dividend rate (10) Fixed to Floating
From 27-Jan-16 to 15-Jun-21:
. 3.36% per annum
18 Coupon rate or dividend rate (11) From 15-Jun-21:
6-month JPY LIBOR plus 3.20 percent
19 Coupon / dividend stopper events (12) Yes
20 Fully discretionary, partially discretionary or mandatory (13) Fully discretionary

12




21 Existence of step-up or other incentive to redeem No
22 Noncumulative or cumulative No
23 | Convertible or non-convertible No
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
o8 If convertible, specify instrument type that it can be converted
into
29 If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) Yes
Events (i), (i) or (iii) below:
(i) Loss absorption event: when the Issuer's consolidated
Common Equity Tier 1 capital ratio falls below 5.125%; or (ii)
Non-viability event: when the Prime Minister confirms (nintei)
31 If write-down, write-down trigger (19) that the “specified item 2 measures,” which are the measures
as set forth in the Deposit Insurance Act, need to be applied to
the lIssuer; or (iii) Insolvency proceedings commencement
event: when it is adjudicated that the Issuer has entered into the
bankruptcy and other insolvency proceedings.
32 If write-down, full or partial (20) Full or partial
33 If write-down, permanent or temporary (21) Temporary
When the Issuer determines that the principal amount of the
Bonds that has been written-down be reinstated after obtaining
. - . . prior confirmation of the Financial Services Agency of Japan
34 If temporary write-down, description of write-up mechanism o
porary P P and any other relevant Japanese regulatory authorities that the
Issuer's consolidated Common Equity Tier 1 capital ratio
remains at a sufficiently high level after giving effect.
35 Position in subordination hierarchy in liquidation (specify Subordinated debt (excluding the Bonds and any other debts
instruments type immediately senior to the instrument) (22) that effectively rank pari passu with the Bonds)
36 | Non-compliant transitioned features (23) No
37 | If yes, description of non-compliant transitioned features (23)

mAdditional terms and conditions

Please refer to the terms and conditions of the instruments in Japanese version of the Pillar 3 disclosure document for:

Security
Clause on the Issuer’s financial status

Acceleration clause

Interest cancellation clause

Write-down clause

Reinstatement clause

Subordination clause

13




3. Nomura Holdings, Inc. Second Series of Unsecured Subordinated Bonds

Regulatory capital instruments (subordinated bonds)

1 | Issuer Nomura Holdings, Inc.
2 | Unique identifier JP376260AAB8
3 | Governing law(s) of the instrument Japanese Law
Regulatory treatment (1)
4 Transitional Basel Il rules Tier 2 Capital
Post-transitional Basel 11l rules Not applicable
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
7 | Instrument type Nomurg Holdings Inc. Second Series of Unsecured
Subordinated Bonds
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 19,750 million
9 | Aggregate nominal amount (4) JPY 39,500 million
10 | Accounting classification (5) Debt
On consolidated basis Debt
11 | Issue Date (6) 26-Nov-10
12 | Perpetual or dated Dated
13 Maturity Date 26-Nov-25
14 | Issuer call subject to prior supervisory approval No
15 First call date and early redemption amount (7)
Other early redemption events and early redemption
amounts (8)
16 Subsequent call dates, if applicable (9)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10) Fixed
18 Coupon rate or dividend rate (11) 2.649% per annum
19 Coupon / dividend stopper events (12) No
20 Fully discretionary, partially discretionary or mandatory (13) Mandatory
21 Existence of step-up or other incentive to redeem No
22 Noncumulative or cumulative No
23 | Convertible or non-convertible No
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 | If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No
31 If write-down, write-down trigger (19)

14




32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

Paosition in subordination hierarchy in liquidation (specify

35 | . ) . ] . | Debt
5 instruments type immediately senior to the instrument) (22) General Deb
36 | Non-compliant transitioned features (23) Yes
37 | If yes, description of non-compliant transitioned features (23) Non-viability loss absorption clause

mAdditional terms and conditions
Please refer to the terms and conditions of the instruments in Japanese version of the Pillar 3 disclosure document for:

Security and quarantee

Acceleration clause

Subordination clause

15




4. Nomura Holdings, Inc. Third Series of Unsecured Subordinated Bonds

Regulatory capital instruments (subordinated bonds)

1 | Issuer Nomura Holdings, Inc.
2 | Unique identifier JP376260BAB6
3 | Governing law(s) of the instrument Japanese Law
Regulatory treatment (1)
4 Transitional Basel Il rules Tier 2 Capital
Post-transitional Basel Il rules Not applicable
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
7 | Instrument type Nomura Holdings Inc. Third Series of Unsecured Subordinated
Bonds
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 28,350 million
9 | Aggregate nominal amount (4) JPY 57,700 million
10 | Accounting classification (5) Debt
On consolidated basis Debt
11 | Issue Date (6) 26-Nov-10
12 | Perpetual or dated Dated
13 Maturity Date 26-Nov-25
14 | Issuer call subject to prior supervisory approval Yes
15 First call date and early redemption amount (7) EZ?&CSZESE;;N;\;SSN: JPY 100 per face value of JPY 100
Other early redemption events and early redemption No
amounts (8)
26-May or 26-Nov from and including 26-May-21 (or, in case
16 Subsequent call dates, if applicable (9) such day falls on a bank holiday, immediately preceding bank
business day)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10) Fixed
18 Coupon rate or dividend rate (11) 2.749% per annum
19 Coupon / dividend stopper events (12) No
20 Fully discretionary, partially discretionary or mandatory (13)
21 Existence of step-up or other incentive to redeem No
22 Noncumulative or cumulative No
23 | Convertible or non-convertible No
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 If convertible, specify issuer of instrument it can be converted

into

16




30 | Write-down feature (18) No

31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

o | onsereot | Conerl oo

36 | Non-compliant transitioned features (23) Yes

37 | If yes, description of non-compliant transitioned features (23) Non-viability loss absorption clause

mAdditional terms and conditions
Please refer to the terms and conditions of the instruments in Japanese version of the Pillar 3 disclosure document for:

Security and quarantee

Acceleration clause

Subordination clause

17




5. Nomura Holdings, Inc. Fourth Series of Unsecured Subordinated Bonds

Regulatory capital instruments (subordinated bonds)

1 | Issuer Nomura Holdings, Inc.
2 | Unique identifier JP376260CAB4
3 | Governing law(s) of the instrument Japanese Law
Regulatory treatment (1)
4 Transitional Basel Il rules Tier 2 Capital
Post-transitional Basel Il rules Not applicable
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
7 | Instrument type Nomurg Holdings Inc. Fourth Series of Unsecured
Subordinated Bonds
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 3,000 million
9 | Aggregate nominal amount (4) JPY 6,000 million
10 | Accounting classification (5) Debt
On consolidated basis Debt
11 | Issue Date (6) 26-Nov-10
12 | Perpetual or dated Dated
13 Maturity Date 26-Nov-25
14 | Issuer call subject to prior supervisory approval Yes
15 | First call date and early redemption amount (7) ngltycsltlags::pflgnN:r\;er?to JPY 100 per face value of JPY 100
Other early redemption events and early redemption No
amounts (8)
26-May or 26-Nov from and including 26-May-21 (or, in case
16 Subsequent call dates, if applicable (9) such day falls on a bank holiday, immediately preceding bank
business day)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10) Floating
18 Coupon rate or dividend rate (11) 6-month Euro Yen LIBOR plus 1.0%
19 Coupon / dividend stopper events (12) No
20 Fully discretionary, partially discretionary or mandatory (13) Mandatory
21 Existence of step-up or other incentive to redeem No
22 Noncumulative or cumulative No
23 | Convertible or non-convertible No
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 If convertible, specify issuer of instrument it can be converted

into
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30 | Write-down feature (18) No

31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

o | sl | conerl oo

36 | Non-compliant transitioned features (23) Yes

37 | If yes, description of non-compliant transitioned features (23) Non-viability loss absorption clause

mAdditional terms and conditions
Please refer to the terms and conditions of the instruments in Japanese version of the Pillar 3 disclosure document for:

Security and quarantee

Acceleration clause

Subordination clause
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6. Nomura Holdings, Inc. Fifth Series of Unsecured Subordinated Bonds

Regulatory capital instruments (subordinated bonds)

1 | Issuer Nomura Holdings, Inc.
2 | Unique identifier JP376260AAC6
3 | Governing law(s) of the instrument Japanese Law
Regulatory treatment (1)
4 Transitional Basel Il rules Tier 2 Capital
Post-transitional Basel Il rules Not applicable
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
7 | Instrument type Nomura Holdings Inc. Fifth Series of Unsecured Subordinated
Bonds
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 25,000 million
9 | Aggregate nominal amount (4) JPY 50,000 million
10 | Accounting classification (5) Debt
On consolidated basis Debt
11 | Issue Date (6) 6-Dec-10
12 | Perpetual or dated Dated
13 Maturity Date 26-Nov-25
14 | Issuer call subject to prior supervisory approval Yes
15 | First call date and early redemption amount (7) ngltycsltlags::pflgnN:r\;er?to JPY 100 per face value of JPY 100
Other early redemption events and early redemption No
amounts (8)
26-May or 26-Nov from and including 26-May-21 (or, in case
16 Subsequent call dates, if applicable (9) such day falls on a bank holiday, immediately preceding bank
business day)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10) Fixed
18 Coupon rate or dividend rate (11) 2.773% per annum
19 Coupon / dividend stopper events (12) No
20 Fully discretionary, partially discretionary or mandatory (13) Mandatory
21 Existence of step-up or other incentive to redeem No
22 Noncumulative or cumulative No
23 | Convertible or non-convertible No
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 If convertible, specify issuer of instrument it can be converted

into
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30 | Write-down feature (18) No

31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

o | mnsTeoh | conerl oo

36 | Non-compliant transitioned features (23) Yes

37 | If yes, description of non-compliant transitioned features (23) Non-viability loss absorption clause

mAdditional terms and conditions
Please refer to the terms and conditions of the instruments in Japanese version of the Pillar 3 disclosure document for:

Security and quarantee

Acceleration clause

Subordination clause
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7. Nomura Securities Co., Ltd. Third Series of Unsecured Subordinated Bonds

Regulatory capital instruments (subordinated bonds)

1 Issuer Nomura Securities Co., Ltd.
2 Unique identifier JP376261B834
3 Governing law(s) of the instrument Japanese Law
Regulatory treatment (1)
4 Transitional Basel Il rules Tier 2 Capital
Post-transitional Basel 11l rules Not applicable
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
7 Instrument type Nomure} Securities Co., Ltd. Third Series of Unsecured
Subordinated Bonds
8 Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 7,248 million
9 Aggregate nominal amount (4) JPY 49,200 million
10 | Accounting classification (5) Debt
On consolidated basis Debt
11 | Issue Date (6) 26-Mar-08
12 Perpetual or dated Dated
13 Maturity Date 26-Mar-18
14 Issuer call subject to prior supervisory approval No
15 First call date and early redemption amount (7)
Other early redemption events and early redemption
amounts (8)
16 Subsequent call dates, if applicable (9)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10) Fixed
18 Coupon rate or dividend rate (11) 2.28% per annum
19 Coupon / dividend stopper events (12) No
20 (1;ully discretionary, partially discretionary or mandatory Mandatory
21 Existence of step-up or other incentive to redeem No
22 Noncumulative or cumulative No
23 | Convertible or non-convertible No
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
o8 If convertible, specify instrument type that it can be
converted into
29 If convertible, specify issuer of instrument it can be
converted into
30 | Write-down feature (18) No
31 If write-down, write-down trigger (19)
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32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)
34 If temporary write-down, description of write-up
mechanism
35 P03|t|on in subor(_ilnatlor? hlerarchy in I|qU|d§tlon (specify General Debt
instruments type immediately senior to the instrument) (22)
36 | Non-compliant transitioned features (23) Yes

37 If yes, description of non-compliant transitioned features (23) | Non-viability loss absorption clause

mAdditional terms and conditions

Please refer to the terms and conditions of the instruments in Japanese version of the Pillar 3 disclosure document for:

Security and guarantee
Clause on the Issuer's financial status

Acceleration clause

Subordination clause
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8. Nomura Securities Co., Ltd. Subordinated Loan

Regulatory capital instruments (subordinated loan)

1 | Issuer Nomura Securities Co., Ltd.
2 | Unique identifier Not applicable
3 | Governing law(s) of the instrument Japanese Law

Regulatory treatment (1)

4 Transitional Basel Il rules Tier 2 Capital

Post-transitional Basel 11l rules Not applicable

Entities who include the relevant instruments into capital
(other than NHI) (2)

Instrument type Subordinated Loan

8 | Amounts recognized in regulatory capital (3)

For consolidated regulatory capital ratio JPY 19,715 million

9 | Aggregate nominal amount (4)

10 | Accounting classification (5) Debt

On consolidated basis Debt
11 | Issue Date (6) 25-Jun-08
12 | Perpetual or dated Dated
13 Maturity Date 25-Jun-18
14 | Issuer call subject to prior supervisory approval No

15 First call date and early redemption amount (7)

Other early redemption events and early redemption
amounts (8)

16 Subsequent call dates, if applicable (9)

Coupons / Dividends

17 Type of coupon rate / dividend rate (10) Floating

18 Coupon rate or dividend rate (11) 2.4% per annum 2
19 Coupon / dividend stopper events (12) No

20 Fully discretionary, partially discretionary or mandatory (13) Mandatory

21 Existence of step-up or other incentive to redeem No

22 Noncumulative or cumulative No

23 | Convertible or non-convertible No

24 If convertible, conversion trigger (14)

25 If convertible, fully or partially (15)

26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
o8 If convertible, specify instrument type that it can be converted
into
29 If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No
31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)
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33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

Position in subordination hierarchy in liquidation (specify

3 . . . . . G | Debt
5 instruments type immediately senior to the instrument) (22) eneral Deb
36 | Non-compliant transitioned features (23) Yes
37 | If yes, description of non-compliant transitioned features (23) Non-viability loss absorption clause

Y The coupon rate is a notional-weighted average of coupon rates for all Tier2 subordinated debts of the Group as at the end of

June 2017.
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9. Nomura Securities Co., Ltd. Subordinated Loan

Regulatory capital instruments (subordinated loan)

1 | Issuer Nomura Securities Co., Ltd.
2 | Unique identifier Not applicable
3 | Governing law(s) of the instrument Japanese Law

Regulatory treatment (1)

4 Transitional Basel Il rules Tier 2 Capital

Post-transitional Basel 11l rules Not applicable

Entities who include the relevant instruments into capital
(other than NHI) (2)

Instrument type Subordinated Loan

8 | Amounts recognized in regulatory capital (3)

For consolidated regulatory capital ratio JPY 1,993 million

9 | Aggregate nominal amount (4)

10 | Accounting classification (5) Debt

On consolidated basis Debt
11 | Issue Date (6) 30-Jun-08
12 | Perpetual or dated Dated
13 Maturity Date 29-Jun-18
14 | Issuer call subject to prior supervisory approval No

15 First call date and early redemption amount (7)

Other early redemption events and early redemption
amounts (8)

16 Subsequent call dates, if applicable (9)

Coupons / Dividends

17 Type of coupon rate / dividend rate (10) Fixed

18 Coupon rate or dividend rate (11) 2.4% per annum 2
19 Coupon / dividend stopper events (12) No

20 Fully discretionary, partially discretionary or mandatory (13) Mandatory

21 Existence of step-up or other incentive to redeem No

22 Noncumulative or cumulative No

23 | Convertible or non-convertible No

24 If convertible, conversion trigger (14)

25 If convertible, fully or partially (15)

26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
o8 If convertible, specify instrument type that it can be converted
into
29 If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No
31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)
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33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

Position in subordination hierarchy in liquidation (specify

3 . . . . . G | Debt
5 instruments type immediately senior to the instrument) (22) eneral Deb
36 | Non-compliant transitioned features (23) Yes
37 | If yes, description of non-compliant transitioned features (23) Non-viability loss absorption clause

Y The coupon rate is a notional-weighted average of coupon rates for all Tier2 subordinated debts of the Group as at the end of

June 2017.
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10. Capital Nomura Securities Public Co., Ltd. Minority Interest

Regulatory capital instruments (minority interest)

1 | Issuer Capital Nomura Securities Public Co., Ltd.
2 | Unique identifier TH0108010z01
3 | Governing law(s) of the instrument Law of Thailand
Regulatory treatment (1)
Common Equity Tier 1 Capital
4 Transitional Basel Il rules Additional Tier 1 Capital
Tier 2 Capital
5 Post-transitional Basel 11l rules A.d ditional Tier 1 Capital
Tier 2 Capital
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
Instrument type Common Stock
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 551 million
9 | Aggregate nominal amount (4)
10 | Accounting classification (5) Minority Interest
On consolidated basis Minority Interest
11 | Issue Date (6)
12 | Perpetual or dated Not Applicable
13 Maturity Date
14 | Issuer call subject to prior supervisory approval Not Applicable
15 First call date and early redemption amount (7)
Other early redemption events and early redemption
amounts (8)
16 Subsequent call dates, if applicable (9)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10)
18 Coupon rate or dividend rate (11)
19 Coupon / dividend stopper events (12)
20 Fully discretionary, partially discretionary or mandatory (13)
21 Existence of step-up or other incentive to redeem
22 Noncumulative or cumulative
23 | Convertible or non-convertible Not Applicable
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 | If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No
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31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism
| e 7oty | carra o
36 | Non-compliant transitioned features (23) Not applicable
37 | If yes, description of non-compliant transitioned features (23)
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11. Nomura Asset Management Taiwan Ltd. Minority Interest

Regulatory capital instruments (minority interest)

1 | Issuer Nomura Asset Management Taiwan Ltd.
2 | Unique identifier Not applicable
3 | Governing law(s) of the instrument Law of Hong Kong
Regulatory treatment (1)
Common Equity Tier 1 Capital
4 Transitional Basel Il rules Additional Tier 1 Capital
Tier 2 Capital
5 Post-transitional Basel 11l rules Additional Tier 1 Capital
Tier 2 Capital
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
Instrument type Common Stock
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 850 million
9 | Aggregate nominal amount (4)
10 | Accounting classification (5) Minority Interest
On consolidated basis Minority Interest
11 | Issue Date (6)
12 | Perpetual or dated Not Applicable
13 Maturity Date
14 | Issuer call subject to prior supervisory approval Not Applicable
15 First call date and early redemption amount (7)
Other early redemption events and early redemption
amounts (8)
16 Subsequent call dates, if applicable (9)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10)
18 Coupon rate or dividend rate (11)
19 Coupon / dividend stopper events (12)
20 Fully discretionary, partially discretionary or mandatory (13)
21 Existence of step-up or other incentive to redeem
22 Noncumulative or cumulative
23 | Convertible or non-convertible Not Applicable
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 | If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No
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31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

s | 7oty | Garra o
36 | Non-compliant transitioned features (23) Not applicable
37 | If yes, description of non-compliant transitioned features (23)
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12. Nomura Asia Investment (Viet Nam) Pte Ltd Minority Interest

Regulatory capital instruments (minority interest)

1 | Issuer Nomura Asia Investment (Viet Nam) Pte Ltd.
2 | Unique identifier Not applicable
3 | Governing law(s) of the instrument Law of Singapore
Regulatory treatment (1)
Common Equity Tier 1 Capital
4 Transitional Basel Il rules Additional Tier 1 Capital
Tier 2 Capital
5 Post-transitional Basel 11l rules Additional Tier 1 Capital
Tier 2 Capital
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
Instrument type Common Stock
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 78 million
9 | Aggregate nominal amount (4)
10 | Accounting classification (5) Minority Interest
On consolidated basis Minority Interest
11 | Issue Date (6)
12 | Perpetual or dated Not Applicable
13 Maturity Date
14 | Issuer call subject to prior supervisory approval Not Applicable
15 First call date and early redemption amount (7)
Other early redemption events and early redemption
amounts (8)
16 Subsequent call dates, if applicable (9)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10)
18 Coupon rate or dividend rate (11)
19 Coupon / dividend stopper events (12)
20 Fully discretionary, partially discretionary or mandatory (13)
21 Existence of step-up or other incentive to redeem
22 Noncumulative or cumulative
23 | Convertible or non-convertible Not Applicable
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 | If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No
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31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

s | 7oty | carra o
36 | Non-compliant transitioned features (23) Not applicable
37 | If yes, description of non-compliant transitioned features (23)
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13. Chi-X Global Holdings LLC Minority Interest

Regulatory capital instruments (minority interest)

1 | Issuer Chi-X Global Holdings LLC
2 | Unique identifier Not applicable
3 | Governing law(s) of the instrument Delaware General Corporation Law
Regulatory treatment (1)
Common Equity Tier 1 Capital
4 Transitional Basel Il rules Additional Tier 1 Capital
Tier 2 Capital
5 Post-transitional Basel 11l rules Additional Tier 1 Capital
Tier 2 Capital
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
Instrument type Common Stock
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 178 million
9 | Aggregate nominal amount (4)
10 | Accounting classification (5) Minority Interest
On consolidated basis Minority Interest
11 | Issue Date (6)
12 | Perpetual or dated Not Applicable
13 Maturity Date
14 | Issuer call subject to prior supervisory approval Not Applicable
15 First call date and early redemption amount (7)
Other early redemption events and early redemption
amounts (8)
16 Subsequent call dates, if applicable (9)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10)
18 Coupon rate or dividend rate (11)
19 Coupon / dividend stopper events (12)
20 Fully discretionary, partially discretionary or mandatory (13)
21 Existence of step-up or other incentive to redeem
22 Noncumulative or cumulative
23 | Convertible or non-convertible Not Applicable
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 | If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No
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31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

s | ey | o o
36 | Non-compliant transitioned features (23) Not applicable
37 | If yes, description of non-compliant transitioned features (23)
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14. Sugimura Warehouse Co., Ltd. Minority Interest

Regulatory capital instruments (minority interest)

1 | Issuer Sugimura Warehouse Co., Ltd.
2 | Unique identifier Not applicable
3 | Governing law(s) of the instrument Japanese Law
Regulatory treatment (1)
Common Equity Tier 1 Capital
4 Transitional Basel Il rules Additional Tier 1 Capital
Tier 2 Capital
5 Post-transitional Basel 11l rules Additional Tier 1 Capital
Tier 2 Capital
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
Instrument type Common Stock
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 1,021 million
9 | Aggregate nominal amount (4)
10 | Accounting classification (5) Minority Interest
On consolidated basis Minority Interest
11 | Issue Date (6)
12 | Perpetual or dated Not Applicable
13 Maturity Date
14 | Issuer call subject to prior supervisory approval Not Applicable
15 First call date and early redemption amount (7)
Other early redemption events and early redemption
amounts (8)
16 Subsequent call dates, if applicable (9)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10)
18 Coupon rate or dividend rate (11)
19 Coupon / dividend stopper events (12)
20 Fully discretionary, partially discretionary or mandatory (13)
21 Existence of step-up or other incentive to redeem
22 Noncumulative or cumulative
23 | Convertible or non-convertible Not Applicable
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 | If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No
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31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

s | 7oty | carra o
36 | Non-compliant transitioned features (23) Not applicable
37 | If yes, description of non-compliant transitioned features (23)
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15. Shanghai Nomura Lujiazui Investment Management Co., Ltd. Minority Interest

Regulatory capital instruments (minority interest)

1 | Issuer Shanghai Nomura Lujiazui Investment Management Co., Ltd.
2 | Unique identifier Not applicable
3 | Governing law(s) of the instrument The Company Law of the People’s Republic of China
Regulatory treatment (1)
Common Equity Tier 1 Capital
4 Transitional Basel Il rules Additional Tier 1 Capital
Tier 2 Capital
5 Post-transitional Basel 11l rules Additional Tier 1 Capital
Tier 2 Capital
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
Instrument type Common Stock
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 81 million
9 | Aggregate nominal amount (4)
10 | Accounting classification (5) Minority Interest
On consolidated basis Minority Interest
11 | Issue Date (6)
12 | Perpetual or dated Not Applicable
13 Maturity Date
14 | Issuer call subject to prior supervisory approval Not Applicable
15 First call date and early redemption amount (7)
Other early redemption events and early redemption
amounts (8)
16 Subsequent call dates, if applicable (9)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10)
18 Coupon rate or dividend rate (11)
19 Coupon / dividend stopper events (12)
20 Fully discretionary, partially discretionary or mandatory (13)
21 Existence of step-up or other incentive to redeem
22 Noncumulative or cumulative
23 | Convertible or non-convertible Not Applicable
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 | If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No
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31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

s | 7oty | carra o
36 | Non-compliant transitioned features (23) Not applicable
37 | If yes, description of non-compliant transitioned features (23)
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16. Wealth Square Co., Ltd. Minority Interest

Regulatory capital instruments (minority interest)

1 | Issuer Wealth Square Co., Ltd.
2 | Unique identifier Not applicable
3 | Governing law(s) of the instrument Japanese Law
Regulatory treatment (1)
Common Equity Tier 1 Capital
4 Transitional Basel Il rules Additional Tier 1 Capital
Tier 2 Capital
5 Post-transitional Basel 11l rules Additional Tier 1 Capital
Tier 2 Capital
6 Entities who include the relevant instruments into capital
(other than NHI) (2)
Instrument type Common Stock
8 | Amounts recognized in regulatory capital (3)
For consolidated regulatory capital ratio JPY 90 million
9 | Aggregate nominal amount (4)
10 | Accounting classification (5) Minority Interest
On consolidated basis Minority Interest
11 | Issue Date (6)
12 | Perpetual or dated Not Applicable
13 Maturity Date
14 | Issuer call subject to prior supervisory approval Not Applicable
15 First call date and early redemption amount (7)
Other early redemption events and early redemption
amounts (8)
16 Subsequent call dates, if applicable (9)
Coupons / Dividends
17 Type of coupon rate / dividend rate (10)
18 Coupon rate or dividend rate (11)
19 Coupon / dividend stopper events (12)
20 Fully discretionary, partially discretionary or mandatory (13)
21 Existence of step-up or other incentive to redeem
22 Noncumulative or cumulative
23 | Convertible or non-convertible Not Applicable
24 If convertible, conversion trigger (14)
25 If convertible, fully or partially (15)
26 If convertible, conversion rate (16)
27 If convertible, mandatory or optional conversion (17)
28 | If convertible, specify instrument type that it can be converted
into
29 | If convertible, specify issuer of instrument it can be converted
into
30 | Write-down feature (18) No
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31 If write-down, write-down trigger (19)

32 If write-down, full or partial (20)

33 If write-down, permanent or temporary (21)

34 If temporary write-down, description of write-up mechanism

s | 7oty | Garra o
36 | Non-compliant transitioned features (23) Not applicable
37 | If yes, description of non-compliant transitioned features (23)
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CHAPTER 5

DISCLOSURE ON LEVERAGE RATIO

(Unit: JPY million, %)

Leverage Leverage
ratio ratio Highest designated Highest designated
(?ommon (?ommon ltems parent company’s parent company’s
disclosure | disclosure current quarter end | previous quarter end
template template (2017/6/30) (2017/3/31)
Table 2 Table 1
On-balance sheet exposures
1 Qn-bglance sheet items (excluding derivatives and SFTs, but 23,608,635 21,619,875
including collateral)
la 1 Total consolidated assets as per published financial statements 44,477,783 42,852,078
1b 5 (The amount of assets of_subsidiaries t_hat are not_ included in the 363,927 390,126
scope of the leverage ratio on a consolidated basis)
The amount of assets of subsidiaries that are included in the scope
1c 7 of the leverage ratio on a consolidated basis (except those included - -
in the total assets reported in the consolidated balance sheet)
(The amount of assets that are deducted from the total assets
1d 3 reported in the consolidated balance sheet (excluding asset 20,505,221 20,842,078
amounts deducted in determining Basel Ill Tier 1 capital))
2 7 (Asset amounts deducted in determining Basel Il Tier 1 capital) 218,432 217,984
Total on-balance sheet exposures (excluding derivatives and
3 SFTs) (sum of lines 1 and 2) 23,390,202 21,401,891
Derivative exposures
4 Replace.m_ent cost assgci_ated With all derivatives transactions (ie 2 067,497 2020199
net of eligible cash variation margin)
5 Add-on gmounts for PFE associated with all derivatives 9,690,464 9,486,781
transactions
Pledged cash collateral associated with all derivatives transactions 609,228 627,880
Gross-up for derivatives collateral provided where deducted from
6 the balance sheet assets pursuant to the operative accounting 1,693,971 1,637,328
framework
7 (Deductiqns of Irecgivables assm_ets for cash variation margin 631,033 840,514
provided in derivatives transactions)
8 (Exempted CCP leg of client-cleared trade exposures)
9 Adjusted effective notional amount of written credit derivatives 15,916,861 17,347,378
10 (Aqusted eﬁectiye n_otional offsets and add-on deductions for 13,696,437 15,226,422
written credit derivatives)
11 4 Total derivative exposures (sum of lines 4 to 10) 15,650,550 15,052,629
Securities financing transaction exposures
12 Gross SFT assgts (with no r_ecognition of netting), after adjusting 38,046,049 37,562,105
for sale accounting transactions
13 (Netted amounts of cash payables and cash receivables of gross 19,667,492 18,832,280
SFT assets)
14 CCR exposure for SFT assets 2,031,110 1,839,181
15 Agent transaction exposures
16 5 Ig;al securities financing transaction exposures (sum of lines 12 to 20,409,667 20,569,007
Other off-balance sheet exposures
17 Off-balance sheet exposure at gross notional amount 1,387,969 1,544,474
18 (Adjustments for conversion to credit equivalent amounts) 457,862 513,274
19 6 Off-balance sheet items (sum of lines 17 and 18) 930,107 1,031,200
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Capital and total exposures

20 Tier 1 capital 2,750,300 2,689,817
21 Total exposures (sum of lines 3, 11, 16 and 19) 60,380,527 58,054,726
22 Basel Il leverage ratio 4.55% 4.63%
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PART 2: NHI Consolidated Liquidity Coverage Ratios

CHAPTER 1

QUANTITATIVE DISCLOSURE

(Unit: JPY million; % or Number of Cases)

Highest designated parent company’s Highest designated parent company’s
ltem current quarterly period previous quarterly period
(Fiscal year ended March 2018, (Fiscal year ended March 2017,
1st Quarter) 4th Quarter)
High quality liquid assets (1)
1 Total high quality liquid assets 4,255,720 4,514,890
Before being After being Before being After being
Cash outflows (2) multiplied by run-off multiplied by multiplied by run-off multiplied by
rates run-off rates rates run-off rates
5 Cash outfl_ows related to unsecured 380212 40,698 390,486 41,846
retail funding
3 Out of which, stable deposits - = - -
4 Out Of.WhICh, less stable 380,212 40,698 390,486 41,846
deposits
5 Cash outflows related to unsecured 1,230,101 1,064,867 1,438,634 1,271,328
wholesale funding
6 Out of which, qualifying i ) ) i
operational deposits
Out of which, cash related to
7 unsecured wholesale funding 1,064,163 898,929 1,238,874 1,071,569
other than qualifying operational
deposits and debt securities
8 Out of which, debt securities 165,938 165,938 199,760 199,760
9 Cash outflows related to secured 2,604,736 2635216
funding, etc.
Cash outflows related to the
10 derivatives, funding programs, and 2,697,582 2,494,568 2,746,648 2,543,971
credit and liquidity facilities
Out of which, cash outflows
11 related to the derivative 2,406,916 2,406,916 2,453,147 2,453,147
transaction, etc.
Out of which, cash outflows
12 i - - - -
related to funding programs
Out of which, cash outflows
13 related to credit and liquidity 290,666 87,652 293,502 90,824
facilities
14 | Cash outilows based on obligations 5,537,247 1,202,146 5,751,412 1,160,080
to provide funds, etc.
15 | Cash outflows related to 505,140 233,827 502,217 235,397
contingencies
16 Total cash outflows 7,640,843 7,887,838
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Before being After being Before being After being
Cash inflows (3) multiplied by inflow | multiplied by inflow [ multiplied by inflow | multiplied by inflow
rates rates rates rates
17 | Cashinflows related to secured 32,050,400 1,788,501 30,856,102 1,783,134
investments, etc.
18 Cash inflows related to collection of 964.794 885,877 1,001,026 910,878
loans, etc.
19 Other cash inflows 7,016,974 2,663,513 7,015,830 2,665,945
20 Total cash inflows 40,032,168 5,337,890 38,872,957 5,359,958
Consolidated liquidity coverage ratio (4)
21 Total high qua_llty liquid assets 4,256,720 4,514,890
allowed to be included
22 Net cash outflows 2,304,970 2,527,880
23 Consolidated liquidity coverage ratio 186.07% 180.0%
o4 Number of data used to calculate 62 61

averages
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