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J.PMorgan

This English translation of Document on Capital-to-Risk Ratio is to be used solely as reference
material. In case of any inconsistency between the Japanese version and this English version, the
Japanese version shall prevail.

JPMorgan Securities Japan Co., Ltd.

Translation of Document on Capital-to-Risk Ratio (Revised)
As of 31 March 2020 (4™ Quarter)

This document is to be kept at the business office for public inspection
in accordance with Article 57-5-(3) of Financial Instruments and
Exchange Act.

(Unit: JPY in Millions)

Non-fixed Capital 244,922
Market Risk Equivalent Assets 17,225
Counterparty Risk Equivalent Assets 22,567
Basic Risk Equivalent Assets 15,803
Total Risk-Weighted Assets 55,595
Capital-to-Risk Ratio 440.5%

Subordinated Debt as Supplemental Capital:

Amount: 21,642 (JPY in Millions)
Issuance Date: 29 January 2016
Redemption Date: On or after 29 January 2018 (JFSA approval required)



