J.PMorgan

IP BILA VIS &1t
B EAREH LLEICEHTHEHAE BTE)

FHMAEI A BREE 4 mFE)

COHBAEE. RBEMIEIESE 57 &0 5 % 3MEICEIE EEMIC
FABSARDOMEICMT H-OITERLIZLDTHS.

BEE{LShTWVEWECEARDE 251,436 EAH
iz ) AVE A% 24,103 85 H
55 RVMEEEE 28,580 B A H
ERm) RO E%E 14,815 A M
¥ E ) 67,508 B/ M
B2 E AR R 372.4%




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 2022 (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 251,436
Market Risk Equivalent Assets 24,103
Counterparty Risk Equivalent Assets 28,589
Basic Risk Equivalent Assets 14,815
Total Risk-Weighted Assets 67,508
Capital-to-Risk Ratio 372.4%




