
Mizuho Financial Group 【Consolidated】
As of March 31, 2023

(in million yen, except percentage)

CC1:Composition of Capital Disclosure

a b c

As of March 31, 2023
As of December 31,

2022

Reference to

Template CC2

Common Equity Tier 1 capital: instruments and reserves (1)

Directly issued qualifying common share capital plus related stock surplus and retained earnings 8,363,216                      8,468,669                      

of which: capital and stock surplus 3,386,035                      3,386,156                      

of which: retained earnings 5,093,850                      5,091,121                      

of which: treasury stock (-) 8,786                             8,607                             

of which: national specific regulatory adjustments (earnings to be distributed) (-) 107,882                         -

of which: other than above - -

Subscription rights to common shares 5                                    5                                    

662,133                         484,136                         (a)

441                                509                                

9,025,797                      8,953,321                      

Common Equity Tier 1 capital: regulatory adjustments (2)

453,587                         498,833                         

of which: goodwill (net of related tax liability, including those equivalent) 87,944                           116,873                         

of which: other intangibles other than goodwill and mortgage servicing rights (net of related

tax liability)
365,643                         381,960                         

10,835                           29,344                           

Deferred gains or losses on derivatives under hedge accounting  (399,086)                      (467,451)                     

Shortfall of eligible provisions to expected losses - -

Securitization gain on sale - -

Gains and losses due to changes in own credit risk on fair valued liabilities 43,853                           48,946                           

Net defined benefit asset 596,185                         536,926                         

Investments in own shares (excluding those reported in the net assets section) 4,896                             898                                

- -

- -

Amount exceeding the 10% threshold on specified items - -

of which: significant investments in the common stock of financials - -

of which: mortgage servicing rights - -

of which: deferred tax assets arising from temporary differences (net of related tax liability) - -

Amount exceeding the 15% threshold on specified items - -

of which: significant investments in the common stock of financials - -

of which: mortgage servicing rights - -

of which: deferred tax assets arising from temporary differences (net of related tax liability) - -

- -

Common Equity Tier 1 capital: regulatory adjustments (B) 710,271                         647,498                         

Common Equity Tier 1 capital (CET1)

Common Equity Tier 1 capital (CET1) ((A)-(B)) (C) 8,315,525                      8,305,822                      

Additional Tier 1 capital: instruments (3)

31a - -

31b - -

32 1,485,000                      1,485,000                      

- -

16,387                           17,828                           

/ /

of which: directly issued capital instruments subject to phase out from Additional Tier 1 / /

of which: instruments issued by subsidiaries subject to phase out / /

Additional Tier 1 capital: instruments (D) 1,501,387                      1,502,828                      

Additional Tier 1 capital: regulatory adjustments

Investments in own Additional Tier 1 instruments 1,500                             2,900                             

Reciprocal cross-holdings in Additional Tier 1 instruments - -

- -

12,017                           19,683                           

- -

Additional Tier 1 capital: regulatory adjustments (E) 13,517                           22,583                           

Additional Tier 1 capital (AT1)

Additional Tier 1 capital ((D)-(E)) (F) 1,487,870                      1,480,245                      

Tier 1 capital (T1 = CET1 + AT1)

Tier 1 capital (T1 = CET1 + AT1) ((C)+(F)) (G) 9,803,395                      9,786,067                      
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Accumulated other comprehensive income and other disclosed reserves

Common share capital issued by subsidiaries and held by third parties (amount allowed in group

CET1)

Common Equity Tier 1 capital: instruments and reserves (A)

Deferred tax assets that rely on future profitability excluding those arising from temporary

differences (net of related tax liability)

Investments in the capital of banking, financial and insurance entities that are outside the scope of

regulatory consolidation, net of eligible short positions, where the bank does not own more than 10%

of the issued share capital (amount above the 10% threshold)

Reciprocal cross-holdings in common equity

Total intangible assets (net of related tax liability, excluding those relating to mortgage servicing

rights)

Investments in the capital of banking, financial and insurance entities that are outside the scope of

regulatory consolidation, net of eligible short positions, where the bank does not own more than 10%

of the issued common share capital of the entity (amount above 10% threshold)

Regulatory adjustments applied to Common Equity Tier 1 due to insufficient Additional Tier 1 and

Tier 2 to cover deductions

Subscription rights to Additional Tier 1 instruments

Directly issued qualifying Additional Tier 1 instruments plus related stock surplus of which:

classified as equity under applicable accounting standards and the breakdown

Directly issued qualifying Additional Tier 1 instruments plus related stock surplus of which:

classified as liabilities under applicable accounting standards

Eligible Tier 1 capital instruments subject to phase-out arrangements included in Additional Tier 1

capital: instruments

Additional Tier 1 instruments issued by subsidiaries and held by third parties (amount allowed in

group AT1)

Qualifying Additional Tier 1 instruments plus related stock surplus issued by special purpose vehicles

and other equivalent entities

Significant investments in the capital of banking, financial and insurance entities that are outside the

scope of regulatory consolidation (net of eligible short positions)

Regulatory adjustments applied to Additional Tier 1 due to insufficient Tier 2 to cover deductions



(in million yen, except percentage)

CC1:Composition of Capital Disclosure

a b c

As of March 31, 2023
As of December 31,

2022

Reference to

Template CC2

Basel III

Template No.
Items

Tier 2 capital: instruments and provisions (4)

- -

Subscription rights to Tier 2 instruments - -

1,355,807                      1,381,045                      

39,689                           49,244                           

3,516                             3,877                             

/ /

of which: directly issued capital instruments subject to phase out from Tier 2 / /

of which: instruments issued by subsidiaries subject to phase out / /

107,325                         143,066                         

of which: general allowance for loan losses 5,641                             5,131                             

of which: eligible provisions 101,684                         137,934                         

Tier 2 capital: instruments and provisions (H) 1,506,338                      1,577,234                      

Tier 2 capital: regulatory adjustments (5)

Investments in own Tier 2 instruments 1,993                             1,535                             

- -

- -

775                                6,138                             

- -

Tier 2 capital: regulatory adjustments (I) 2,769                             7,673                             

Tier 2 capital (T2)

Tier 2 capital (T2) ((H)-(I)) (J) 1,503,569                      1,569,560                      

Total capital (TC = T1 + T2)

Total capital (TC = T1 + T2) ((G) + (J)) (K) 11,306,965                    11,355,628                    

Risk weighted assets (6)

Risk weighted assets (L) 70,434,154                    70,892,406                    

Capital ratio and buffers (consolidated) (7)

Common Equity Tier 1 capital ratio (consolidated) ((C)/(L)) 11.80% 11.71%

Tier 1 capital ratio (consolidated) ((G)/(L)) 13.91% 13.80%

Total capital ratio (consolidated) ((K)/(L)) 16.05% 16.01%

3.56% 3.54%

of which: capital conservation buffer requirement 2.50% 2.50%

of which: countercyclical buffer requirement 0.06% 0.04%

of which: bank G-SIB/D-SIB additional requirements 1.00% 1.00%

7.30% 7.21%

Regulatory adjustments (8)

434,394                         407,134                         

404,410                         426,136                         

- -

662,332                         736,111                         

Provisions included in Tier 2 capital: instruments and provisions (9)

Provisions (general allowance for loan losses) 5,641                             5,131                             

Cap on inclusion of provisions (general allowance for loan losses) 58,128                           57,342                           

101,684                         137,934                         

346,492                         350,272                         

Capital instruments subject to phase-out arrangements (10)

Current cap on AT1 instruments subject to phase-out arrangements / /

/ /

Current cap on T2 instruments subject to phase-out arrangements / /

/ /

54a

Investments in the other TLAC liabilities of banking, financial and insurance entities that are outside

the scope of regulatory consolidation, where the bank 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
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Amount excluded from T2 due to cap (excess over cap after redemptions and maturities) (if the

amount is negative, report as "nil")

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")

Non-significant investments in the capital and other TLAC liabilities of other financials that are

below the thresholds for deduction (before risk weighting)

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

Amount excluded from AT1 due to cap (excess over cap after redemptions and maturities) (if the

amount is negative, report as "nil")

Tier 2 instruments plus related stock surplus issued by special purpose vehicles and other equivalent

entities

Total of general allowance for loan losses and eligible provisions included in Tier 2

Deferred tax assets arising from temporary differences that are below the thresholds for deduction

(before risk weighting)

Mortgage servicing rights that are below the thresholds for deduction (before risk weighting)

Significant investments in the common stock of financials that are below the thresholds for deduction

(before risk weighting)

Directly issued qualifying Tier 2 instruments plus related stock surplus of which: classified as equity

under applicable accounting standards and the breakdown

Directly issued qualifying Tier 2 instruments plus related stock surplus of which: classified as

liabilities under applicable accounting standards

CET1 available after meeting the bank's minimum capital requirements

Significant investments in the capital and other TLAC liabilities of banking, financial and insurance

entities that are outside the scope of regulatory consolidation (net of eligible short positions)

Tier 2 instruments issued by subsidiaries and held by third parties (amount allowed in group Tier 2)

Eligible Tier 2 capital instruments subject to phase-out arrangements included in Tier 2:

instruments and provisions

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 outside the scope of regulatory consolidation, net of eligible short positions, where the bank does

not own more than 10% of the issued common share capital of the entity (amount above the 10%

threshold)


