October 30, 2025

Daiwa Securities Group Inc.

Report Regarding Consolidated Capital Adequacy Ratio
and Consolidated Leverage Ratio

Situation of Soundness in Management as of June 30, 2025

In accordance with the Financial Instruments and Exchange Act Article 57-17, “Notification, etc., of
Documents Describing Status of Soundness in Management”, Daiwa Securities Group Inc. reports the

situation of soundness in management as of June 30, 2025.
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Key Metrics (at consolidated group level)

KM1: Key metrics
(Millions of yen, %)
Basel III
template June 2025 March 2025 | December 2024 | September 2024 June 2024
number
Available capital (amounts)
| |Common Equity Tier 1 1,355,894 1,351,434 1,413,899 1,274,461 1,367,678
(CET1)
2 Tier 1 1,544,076 1,540,625 1,605,012 1,462,684 1,554,875
3 |Total capital 1,550,812 1,547,823 1,615,274 1,470,667 1,557,238
Risk-weighted assets (amounts)
4 |Total risk-weighted assets 7,104,033 7,086,475 7,500,731 7,189,880 7,426,777
(RWA)
4a Total risk-weighted assets 7,104,033 7,086,475
(pre-floor)
Total rlsk—welghte.d asset§ 7,104,033 7,086,475
(floor final execution basis)
Capital ratio
5 |CETI ratio (%) 19.08% 19.07% 18.82% 17.72% 18.41%
3 0,
sa | CET1 ratio %) 19.08% 19.07%
(pre-floor ratio)
CET]1 ratio (%) o o
(floor final execution basis) 19.08% 19.07%
6 |Tier 1 ratio (%) 21.73% 21.74% 21.37% 20.34% 20.93%
1 3 0,
ga |Licr 1 ratio %) 21.73% 21.74%
(pre-floor ratio)
Tier 1 ratio (%) o o
(floor final execution basis) 21.73% 21.74%
7  |Total capital ratio (%) 21.83% 21.84% 21.50% 20.45% 20.96%
- s
7a Total capital 'ratlo (%) 21.83% 21.84%
(pre-floor ratio)
Total capital ratio (%) o o
(floor final execution basis) 21.83% 21.84%
Additional CET1 buffer requirements as a percentage of RWA
Capital conservation buffer
8  |requirement (2.5% from 2019) 2.50% 2.50% 2.50% 2.50% 2.50%
(%)
g |Countercyclical buffer 0.10% 0.10% 0.12% 0.11% 0.10%
requirement (%)
jo [Bank G-SIB and/or D-SIB 0.50% 0.50% 0.50% 0.50% 0.50%
additional requirements (%)
Total of bank CET1 specific
11 |buffer requirements (%) 3.10% 3.10% 3.12% 3.11% 3.10%
(row 8 + row 9 + row 10)
CET1 available after meeting
12 |the bank’s minimum capital 13.83% 13.84% 13.50% 12.45% 12.96%
requirements (%)
Leverage ratio
13 |Total leverage ratio exposure 28,286,364 28,859,210 29,240,454 26,665,976 28,623,154
measure
Leverage ratio (%) including
the impact of any
14 |applicable temporary 5.45% 5.33% 5.48% 5.48% 5.43%

exemption of central bank
reserves




Composition of Capital Disclosure

CC1: Composition of regulatory capital

(Millions of yen, %)

Basel 111 Group
template Ttems Consolidated Crosi;recfecr; need
number Quarter-End
Common Equity Tier 1 capital: Instruments and reserves 1
lat+2-1¢-26 |Sharecholders' equity 1,417,617
la Common stock and capital surplus 514,412 (1),3)
2 Retained earnings 1,032,963 k)
Ic Treasury stock (A) 129,758 (1),(m)
26 Planned distributions (A) -
Others -
1b Stock subscription rights and stock acquisition rights 6,298 (p)
3 Accumulated other comprehensive income (and other reserves) 196,647 (o)
5 Minority interest after adjustments -
6 Common Equity Tier 1 capital before regulatory adjustments (a) 1,620,563
Common Equity Tier 1 capital: regulatory adjustments ?2)
8+9 Intangible assets other than mortgage-servicing rights (net of related tax liability) 179,376
8 Goodwill (net of related tax liability) 53,830 (e)
9 Other intangibles other than mortgage-servicing rights(net of related tax liability) 125,545 (63
10 Deferred tax assets}the‘lt'rely on future profitability excluding those arising from temporary differences 344 (d),(h)
(net of related tax liability)
11 Cash-flow hedge reserve (1,000) (n)
12 Shortfall of allowance to expected losses -
13 Securitization gain on sale -
14 Gains and losses due to changes in own credit risk on fair valued liabilities 809
15 Defined-benefit pension fund net assets -
16 Investments in own shares (if not already netted off paid-in capital on reported balance sheet) 120 (b)
17 Reciprocal cross-holdings in common equity -
Investments in the capital of banking, financial and insurance entities that are outside the scope of
18 regulatory consolidation, net of eligible short positions, where the bank does not own more than 10% of 11,012 (a),(b),(c),(g)
the issued share capital (amount above 10% threshold)
19+20+21 |Amount exceeding the 10% threshold 74,005
Significant investments in the common stock of banking, financial and insurance entities that are
19 outside the scope of regulatory consolidation, net of eligible short positions (amount above 10% 74,005
threshold)
20 Mortgage servicing rights (amount above 10% threshold) -
21 Deferred ta)'( as's.ets arising from temporary differences (amount above 10% threshold, net of )
related tax liability)
22 Amount exceeding the 15% threshold -
23 of which: significant investments in the common stock of financials -
24 of which: mortgage servicing rights -
25 of which: deferred tax assets arising from temporary differences -
27 Regulatory adjusgnents applied to Common Equity Tier 1 due to insufficient Additional Tier 1 and Tier )
2 to cover deductions
28 Total regulatory adjustments to Common equity Tier 1 (b) 264,668
Common Equity Tier 1 capital
29 Common Equity Tier 1 capital (CET1) ((a) - (b)) (c) 1,355,894




(Millions of yen, %)

Basel I11 Group
template Items Consolidated Cross-referenced
number Quarter-End to CC2
Additional Tier 1 capital: instruments 3)
30{ 3la |Shareholders' equity -
31b  [Stock subscription rights and stock acquisition rights -
32 |Liabilities 150,000
Instruments issued by Special Purpose Companies -
34 Minority interest after adjustments 42,449 (@
36 Additional Tier 1 capital before regulatory adjustments (d) 192,449
Additional Tier 1 capital: regulatory adjustments
37 Investments in own Additional Tier 1 instruments -
38 Reciprocal cross-holdings in Additional Tier 1 instruments -
Investments in the capital of banking, financial and insurance entities that are outside the scope of
39 regulatory consolidation, net of eligible short positions, where the bank does not own more than 10% of 2,507| (a),(b),(c),(g)
the issued common share capital of the entity (amount above 10% threshold)
40 Significant investments in t'he (fapital of banlfjr.lg, financial and insurance entities that are outside the 1,760
scope of regulatory consolidation (net of eligible short positions)
42 Regulatory adjustments applied to Additional Tier 1 due to insufficient Tier 2 to cover deductions -
43 Total regulatory adjustments to Additional Tier 1 capital (e) 4,268
Additional Tier 1 capital
44 |Additional Tier 1 capital ((d) - (¢) ® | 188,181
Tier 1 capital
45 [Tier I capital (&) + (D) © | 1,544,076
Tier 2 capital: instruments and allowance (4)
Shareholders' equity -
46 Stock subscription rights and stock acquisition rights -
Liabilities -
Capital instruments issued by Special Purpose Companies -
48 Minority interest after adjustments 9,988 (q)
50 General allowance included and eligible allowance in Tier 2 capital -
50a General allowance -
50b Eligible allowance -
51 Tier 2 capital before regulatory adjustments (h) 9,988




(Millions of yen, %)

Basel 11T
template
number

Items

Group
Consolidated
Quarter-End

Cross-referenced
to CC2

Tier 2 capital: regulatory adjustments

52 Investments in own Tier 2 instruments -
53 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
54 outside the scope of regulatory consolidation, where the bank does not own more than 10% of the 3,252| (a),(b),(c),(g)
issued common share capital of the entity (amount above 10% threshold)
Investments in the other TLAC liabilities of banking, financial and insurance entities that are outside the
S4a scope of regulator}f consolidatio.n and 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
55 Singi.ﬁcant investm;nts in the capital and other TLAC l?abi?ities of bank?ng, financial an.d‘insurance )
entities that are outside the scope of regulatory consolidation (net of eligible short positions)
57 Total regulatory adjustments to Tier 2 capital @) 3,252
Tier 2 capital
58 |Tier 2 capital  ((h) - (i)) 3) | 6,736
Total capital
59 |Total capital  ((g) +(j)) (k) | 1,550,812
Risk-weighted assets (5)
60 |Total risk-weighted assets (0} | 7,104,033
Consolidated capital adequacy ratio
61 Common Equity Tier 1 (as a percentage of risk-weighted assets) ((c) /(1)) 19.08%
62 Tier 1 (as a percentage of risk-weighted assets)  ((g) / (1)) 21.73%
63 Total capital (as a percentage of risk-weighted assets) ((k) / (1)) 21.83%
64 CET1 specific buffer requirement 3.10%
65 of which: capital conservation buffer requirement 2.50%
66 of which: countercyclical buffer requirement 0.10%
67 of which: G-SIB/D-SIB additional requirement 0.50%
68 CET]1 available after meeting the minimum capital requirements 13.83%
Amounts below the thresholds for deduction (before risk weighting) (6)
72 Non-significant investments in the capital of other financials 144,091| (a),(b),(c),(g)
73 Significant investments in the common stock of financials 142,990| (a),(b),(c),(g)
74 Mortgage servicing rights (net of related tax liability) -
75 Deferred tax assets arising from temporary differences (net of related tax liability) 6,194 (d),(h)
Applicable caps on the inclusion of allowance in Tier 2 @)
76 Pro'visions el%gib}e for inclusion in Tier 2 in respect of exposures subject to Standardized approach }
(prior to application of cap)
77 Cap on inclusion of allowance in Tier 2 under Standardized approach -
7 Provisions e?igible for ‘inc]-usion in Tier 2 in respect of exposures subject to internal ratings-based B
approach (prior to application of cap)
79 Cap for inclusion of allowance in Tier 2 under internal ratings-based approach -




Overview of Main Features of Regulatory Capital Instruments

CCA :Main features of regulatory capital instruments

1 |Issuer

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for private

2 placement)

NA

3 |Governing law(s) of the instrument

Japanese Law

3a [Other TLAC-eligible instruments governed by foreign law

Regulatory treatment

4 Transitional Basel III rules

Common Equity Tier 1 capital

Post-transitional Basel IIl rules

Common Equity Tier 1 capital

6 Eligible at solo/group/group&solo

Daiwa Securities Group Inc.

7 |Instrument type (types to be specified by each jurisdiction)

Common stock

Amount recognized in regulatory capital (Currency in millions, as of the most
recent reporting date)

Consolidated Capital Adequacy Ratio

1,417,617 million Yen

9 |Par value of instrument

10 |Accounting classification

Consolidated balance sheets

Shareholders' equity

11 |Original date of issuance

12 |Perpetual or dated NA
13 Original maturity date -
14 |Issuer call subject to prior supervisory approval NA
15 Optional call date and redemption amount —
Contingent call dates and redemption amount —
16 Subsequent call dates, if applicable —
Coupons / dividends
17 Fixed or floating dividend/coupon Floating
18 Coupon rate and any related index —
19 Existence of a dividend stopper NA
20 Fully discretionary, partially discretionary or mandatory Fully discretionary
21 Existence of step up or other incentive to redeem NA
22 Noncumulative or cumulative NA
23 |Convertible or non-convertible NA
24 If convertible, conversion trigger(s) —
25 If convertible, fully or partially —
26 If convertible, conversion rate —
27 If convertible, mandatory or optional conversion -
28 If convertible, specify instrument type convertible into -
29 If convertible, specify issuer of instrument it converts into -
30 |Write-down feature NA
31 If write-down, write-down trigger(s) —
32 If write-down, full or partial —
33 If write-down, permanent or temporary —
34 If temporary write-down, description of write-up mechanism —

34a Type of subordination

Position in subordination hierarchy in liquidation (specify instrument type

35 . . . . Perpetual Subordinated Bonds
immediately senior to instrument)

36 Non-compliant transitioned features NA

37 If yes, specify non-compliant features —




1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
5 ]lgjrrluvg:l: liiiaecrgrilfliee;t)(e.g,, CUSIP, ISIN or Bloomberg identifier for NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock subislcl:rJlup}t}lloergght issued | Stock Subf;;ﬁt}i()zr;gsht issued
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 17 million Yen 31 million Yen
Par value of instrument — —
10 | Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance July 1,2006 July 1,2007
12 |Perpetual or dated NA NA
13| Original maturity date — -
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date and redemption amount - —
Contingent call dates and redemption amount - -
16 | Subsequent call dates, if applicable - -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — -
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — -
25| If convertible, fully or partially — -
26 | If convertible, conversion rate - -
27| If convertible, mandatory or optional conversion - —
28 | If convertible, specify instrument type convertible into - -
29 | If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31| If write-down, write-down trigger(s) — -
32| If write-down, full or partial — -
33| If write-down, permanent or temporary - —
34 | If temporary write-down, description of write-up mechanism — -
34a| Type of subordination — —
35 1}:;2:;?:;? :yi?ﬂg:;?;:;iﬁi}; ltl(l) lilr?:tliaillg::t)(smmfy Perpetual Subordinated Bonds | Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37| Ifyes, specify non-compliant features — —




1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
5 ]lgjrrluvg:l: liiiaecrgrilfliee;t)(e.g,, CUSIP, ISIN or Bloomberg identifier for NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock Subislfgﬁt}ll(;zgght issued | Stock Subf;;ﬁ?;;gght issued
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 42 million Yen 88 million Yen
Par value of instrument — —
10 | Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance July 1,2008 July 1,2009
12 |Perpetual or dated NA NA
13| Original maturity date — -
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date and redemption amount - —
Contingent call dates and redemption amount - -
16 | Subsequent call dates, if applicable - -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — -
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — -
25| If convertible, fully or partially — -
26 | If convertible, conversion rate - -
27| If convertible, mandatory or optional conversion - —
28 | If convertible, specify instrument type convertible into - -
29 | If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31| If write-down, write-down trigger(s) — -
32| If write-down, full or partial — -
33| If write-down, permanent or temporary - —
34 | If temporary write-down, description of write-up mechanism — -
34a| Type of subordination — —
35 1}:;2:;?:;? :yi?ﬂg:;?;:;iﬁi}; ltl(l) lilr?:tliaillg::t)(smmfy Perpetual Subordinated Bonds | Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37| Ifyes, specify non-compliant features — —




1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
5 ]lgjrrluvg:l: liiiaecrgrilfliee;t)(e.g,, CUSIP, ISIN or Bloomberg identifier for NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock subislcl:rJlup}t}lloer)rllght issued | Stock Subf;;ﬁt}i()zr;rllfht issued
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 135 million Yen 240 million Yen
Par value of instrument — —
10 | Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance July 1,2010 July 1,2011
12 |Perpetual or dated NA NA
13| Original maturity date — -
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date and redemption amount - —
Contingent call dates and redemption amount - -
16 | Subsequent call dates, if applicable - -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — -
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — -
25| If convertible, fully or partially — -
26 | If convertible, conversion rate - -
27| If convertible, mandatory or optional conversion - —
28 | If convertible, specify instrument type convertible into - -
29 | If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31| If write-down, write-down trigger(s) — -
32| If write-down, full or partial — -
33| If write-down, permanent or temporary - —
34 | If temporary write-down, description of write-up mechanism — -
34a| Type of subordination — —
35 1}:;2:;?:;? :yi?ﬂg:;?;:;iﬁi}; ltl(l) lilr?:tliaillg::t)(smmfy Perpetual Subordinated Bonds | Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37| Ifyes, specify non-compliant features — —

10




1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
5 ]lgjrrluvg:l: liiiaecrgrilfliee;t)(e.g,, CUSIP, ISIN or Bloomberg identifier for NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock S:i);(;r;x:;; ;1(‘)%?; issued | Stock Sj);cer;fi:;; ;)gi‘l; issued
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 310 million Yen 258 million Yen
Par value of instrument — —
10 | Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance February 12,2013 February 10,2014
12 |Perpetual or dated NA NA
13| Original maturity date — -
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date and redemption amount - —
Contingent call dates and redemption amount - -
16 | Subsequent call dates, if applicable - -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — -
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — -
25| If convertible, fully or partially — -
26 | If convertible, conversion rate - -
27| If convertible, mandatory or optional conversion - —
28 | If convertible, specify instrument type convertible into - -
29 | If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31| If write-down, write-down trigger(s) — -
32| If write-down, full or partial — -
33| If write-down, permanent or temporary - —
34 | If temporary write-down, description of write-up mechanism — -
34a| Type of subordination — —
35 1}:;2:;?:;? :yi?ﬂg:;?;:;iﬁi}; ltl(l) lilr?:tliaillg::t)(smmfy Perpetual Subordinated Bonds | Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37| Ifyes, specify non-compliant features — —

11




1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
5 ]lgjrrluvg:l: liiiaecrgrilfliee;t)(e.g,, CUSIP, ISIN or Bloomberg identifier for NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock S:i);(;r;x:;; ;1(‘)%?; issued | Stock Sj);cer;fi:;; ;ogil; issued
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 314 million Yen 333 million Yen
Par value of instrument — —
10 | Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance February 9,2015 February 16,2016
12 |Perpetual or dated NA NA
13| Original maturity date — -
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date and redemption amount - —
Contingent call dates and redemption amount - -
16 | Subsequent call dates, if applicable - -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — -
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — -
25| If convertible, fully or partially — -
26 | If convertible, conversion rate - -
27| If convertible, mandatory or optional conversion - —
28 | If convertible, specify instrument type convertible into - -
29 | If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31| If write-down, write-down trigger(s) — -
32| If write-down, full or partial — -
33| If write-down, permanent or temporary - —
34 | If temporary write-down, description of write-up mechanism — -
34a| Type of subordination — —
35 1}:;2:;?:;? :yi?ﬂg:;?;:;iﬁi}; ltl(l) lilr?:tliaillg::t)(smmfy Perpetual Subordinated Bonds | Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37| Ifyes, specify non-compliant features — —

12




1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
5 ]lgjrrluvg:l: liiiaecrgrilfliee;t)(e.g,, CUSIP, ISIN or Bloomberg identifier for NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock S:i);(;r;x:;; ;1(‘)%{1; issued | Stock SlleCI'l]:;t;Ol’l right series
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 366 million Yen 311 million Yen
Par value of instrument — —
10 | Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance February 8,2017 February 8, 2017
12 |Perpetual or dated NA NA
13| Original maturity date — -
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date and redemption amount - —
Contingent call dates and redemption amount - -
16 | Subsequent call dates, if applicable - -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — -
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — -
25| If convertible, fully or partially — -
26 | If convertible, conversion rate - -
27| If convertible, mandatory or optional conversion - —
28 | If convertible, specify instrument type convertible into - -
29 | If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31| If write-down, write-down trigger(s) — -
32| If write-down, full or partial — -
33| If write-down, permanent or temporary - —
34 | If temporary write-down, description of write-up mechanism — -
34a| Type of subordination — —
35 1}:;2:;?:;? :yi?ﬂg:;?;:;iﬁi}; ltl(l) lilr?:tliaillg::t)(smmfy Perpetual Subordinated Bonds | Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37| Ifyes, specify non-compliant features — —
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1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
5 ]lgjrrluvg:l: liiiaecrgrilfliee;t)(e.g,, CUSIP, ISIN or Bloomberg identifier for NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Stock S:i);(;r;x:;; ;1(‘)%?; issued | Stock SlleCI'l]:;t;Ol’l right series
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 400 million Yen 426 million Yen
Par value of instrument — —
10 | Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance February 8,2018 February §,2018
12 |Perpetual or dated NA NA
13| Original maturity date — -
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date and redemption amount - —
Contingent call dates and redemption amount - -
16 | Subsequent call dates, if applicable - -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — -
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — -
25| If convertible, fully or partially — -
26 | If convertible, conversion rate - -
27| If convertible, mandatory or optional conversion - —
28 | If convertible, specify instrument type convertible into - -
29 | If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31| If write-down, write-down trigger(s) — -
32| If write-down, full or partial — -
33| If write-down, permanent or temporary - —
34 | If temporary write-down, description of write-up mechanism — -
34a| Type of subordination — —
35 1}:;2:;?:;? :yi?ﬂg:;?;:;iﬁi}; ltl(l) lilr?:tliaillg::t)(smmfy Perpetual Subordinated Bonds | Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37| Ifyes, specify non-compliant features — —
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1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
5 ]lgjrrluvg:l: liiiaecrgrilfliee;t)(e.g,, CUSIP, ISIN or Bloomberg identifier for NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 | Instrument type (types to be specified by ach jurisdiction) Stock subscripltison right series | Stock subscri]:;tiéon right series
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 292 million Yen 206 million Yen
Par value of instrument — —
10 | Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance August 10,2018 August 15,2019
12 |Perpetual or dated NA NA
13| Original maturity date — -
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date and redemption amount - —
Contingent call dates and redemption amount - -
16 | Subsequent call dates, if applicable - -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — -
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — -
25| If convertible, fully or partially — -
26 | If convertible, conversion rate - -
27| If convertible, mandatory or optional conversion - —
28 | If convertible, specify instrument type convertible into - -
29 | If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31| If write-down, write-down trigger(s) — -
32| If write-down, full or partial — -
33| If write-down, permanent or temporary - —
34 | If temporary write-down, description of write-up mechanism — -
34a| Type of subordination — —
35 1}:;2:;?:;? :yi?ﬂg:;?;:;iﬁi}; ltl(l) lilr?:tliaillg::t)(smmfy Perpetual Subordinated Bonds | Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37| Ifyes, specify non-compliant features — —
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1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
5 ]lgjrrluvg:l: liiiaecrgrilfliee;t)(e.g,, CUSIP, ISIN or Bloomberg identifier for NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 | Instrument type (types to be specified by ach jurisdiction) Stock subscriplti70n right series | Stock subscri]:;tgon right series
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 530 million Yen 385 million Yen
Par value of instrument — —
10 | Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance August 17,2020 August 13,2021
12 |Perpetual or dated NA NA
13| Original maturity date — -
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date and redemption amount - —
Contingent call dates and redemption amount - -
16 | Subsequent call dates, if applicable - -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — -
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — -
25| If convertible, fully or partially — -
26 | If convertible, conversion rate - -
27| If convertible, mandatory or optional conversion - —
28 | If convertible, specify instrument type convertible into - -
29 | If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31| If write-down, write-down trigger(s) — -
32| If write-down, full or partial — -
33| If write-down, permanent or temporary - —
34 | If temporary write-down, description of write-up mechanism — -
34a| Type of subordination — —
35 1}:;2:;?:;? :yi?ﬂg:;?;:;iﬁi}; ltl(l) lilr?:tliaillg::t)(smmfy Perpetual Subordinated Bonds | Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37| Ifyes, specify non-compliant features — —
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1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
5 ]lgjrrluvg:l: liiiaecrgrilfliee;t)(e.g,, CUSIP, ISIN or Bloomberg identifier for NA NA
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital | Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7 | Instrument type (types to be specified by ach jurisdiction) Stock subscripltigon right series | Stock subscri]:;(i)on right series
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 296 million Yen 841 million Yen
Par value of instrument — —
10 | Accounting classification
Consolidated balance sheets Stock subscription right Stock subscription right
11 |Original date of issuance August 15,2022 August 15,2023
12 |Perpetual or dated NA NA
13| Original maturity date — -
14 |Issuer call subject to prior supervisory approval NA NA
15| Optional call date and redemption amount - —
Contingent call dates and redemption amount - -
16 | Subsequent call dates, if applicable - -
Coupons / dividends
17 | Fixed or floating dividend/coupon Floating Floating
18 | Coupon rate and any related index — -
19 | Existence of a dividend stopper NA NA
20 | Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 | Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 | If convertible, conversion trigger(s) — -
25| If convertible, fully or partially — -
26 | If convertible, conversion rate - -
27| If convertible, mandatory or optional conversion - —
28 | If convertible, specify instrument type convertible into - -
29 | If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31| If write-down, write-down trigger(s) — -
32| If write-down, full or partial — -
33| If write-down, permanent or temporary - —
34 | If temporary write-down, description of write-up mechanism — -
34a| Type of subordination — —
35 1}:;2:;?:;? :yi?ﬂg:;?;:;iﬁi}; ltl(l) lilr?:tliaillg::t)(smmfy Perpetual Subordinated Bonds | Perpetual Subordinated Bonds
36 | Non-compliant transitioned features NA NA
37| Ifyes, specify non-compliant features — —
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Issuer

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for
private placement)

NA

Governing law(s) of the instrument

Japanese Law

3a

Other TLAC-eligible instruments governed by foreign law

Regulatory treatment

4 Transitional Basel III rules Common Equity Tier 1 capital
5 Post-transitional Basel III rules Common Equity Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc.
. N Stock subscription right seri
7 |Instrument type (types to be specified by each jurisdiction) ockesu scr1p2 110n right series
8 Amount recognized in regulatory capital (Currency in millions,
as of the most recent reporting date)
Consolidated Capital Adequacy Ratio 467 million Yen

Par value of instrument

Accounting classification

Consolidated balance sheets

Stock subscription right

11 [Original date of issuance August 16,2024

12 |Perpetual or dated NA

13| Original maturity date —

14 |Issuer call subject to prior supervisory approval NA

15| Optional call date and redemption amount -
Contingent call dates and redemption amount -

16 | Subsequent call dates, if applicable -

Coupons / dividends

17 | Fixed or floating dividend/coupon Floating

18 | Coupon rate and any related index —

19 | Existence of a dividend stopper NA

20 | Fully discretionary, partially discretionary or mandatory Fully discretionary

21 Existence of step up or other incentive to redeem NA

22 | Noncumulative or cumulative NA

23 |Convertible or non-convertible NA

24 | If convertible, conversion trigger(s) —

25| If convertible, fully or partially —

26 | If convertible, conversion rate -

27| If convertible, mandatory or optional conversion -

28 | If convertible, specify instrument type convertible into -

29 | If convertible, specify issuer of instrument it converts into -

30 |Write-down feature NA

31| If write-down, write-down trigger(s) —

32| If write-down, full or partial —

33| If write-down, permanent or temporary -

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

34a| Type of subordination —

55| oo sty i 5| S

36 | Non-compliant transitioned features NA

37| Ifyes, specify non-compliant features —
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1 [Issuer Daiwa Asset Management Co. Ltd. Daiwa Office Investment Corporation
) Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for . o
private placement)
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a [Other TLAC-eligible instruments governed by foreign law — -
Regulatory treatment
4 Transitional Basel TII rules Additio.nal Tier .l capital Additio.nal Tier .l capital
Tier 2 capital Tier 2 capital
5 Post-transitional Basel I rules Additio.nal Tier .1 capital Additio.nal Tier .1 capital
Tier 2 capital Tier 2 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
7  |Instrument type (types to be specified by each jurisdiction) Common stock Common stock
3 Amount recognized in regulatory capital (Currency in millions, as of
the most recent reporting date)
Additional Tier 1 capital Additional Tier 1 capital
Consolidated Capital Adequacy Ratio 2,§H2:rrr2111:l:;1ta}:len 30’%21 r;lii:;rtlai,en
594million yen 7,085million yen
Par value of instrument — —
10 |Accounting classification
Consolidated balance sheets Non-controlling interest Non-controlling interest
11 |Original date of issuance — —
12 |Perpetual or dated NA NA
13 Original maturity date - -
14 |Issuer call subject to prior supervisory approval — -
15 Optional call date and redemption amount — —
Contingent call dates and redemption amount - —
16 Subsequent call dates, if applicable — -
Coupons / dividends
17 Fixed or floating dividend/coupon Floating Floating
18 Coupon rate and any related index - -
19 Existence of a dividend stopper NA NA
20 Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 If convertible, conversion trigger(s) - -
25 If convertible, fully or partially — —
26 If convertible, conversion rate — -
27 If convertible, mandatory or optional conversion - -
28 If convertible, specify instrument type convertible into — —
29 If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature NA NA
31 If write-down, write-down trigger(s) — -
32 If write-down, full or partial — —
33 If write-down, permanent or temporary - -
34 If temporary write-down, description of write-up mechanism — —
34a Type of subordination — —
35 if;::;?:;:: tﬁiﬁﬂ;ﬁ;ﬁ?}igyiﬁiﬁ 1tr(1) 1;3:;31?22;)(5136(:1& Perpetual Subordinated Bonds Perpetual Subordinated Bonds
36 Non-compliant transitioned features NA NA
37 If yes, specify non-compliant features — —
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1 |Issuer Samty Residential Investment Corporation
5 Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for B
private placement)
3 |Governing law(s) of the instrument Japanese Law
3a [Other TLAC-eligible instruments governed by foreign law —
Regulatory treatment
4 Transitional Basel III rules Additignal Tier _1 capital
Tier 2 capital
5 Post-transitional Basel III rules Additignal Tier ,1 capital
Tier 2 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc.
7 |Instrument type (types to be specified by each jurisdiction) Common stock
p Amount recognized in regulatory capital (Currency in millions, as of
the most recent reporting date)
Additional Tier 1 capital
Consolidated Capital Adequacy Ratio 9’?,?;?1101;);;%
2,308million yen
Par value of instrument -
10 |Accounting classification
Consolidated balance sheets Non-controlling interest
11 |Original date of issuance —
12 |Perpetual or dated NA
13 Original maturity date —
14 |Issuer call subject to prior supervisory approval —
15 Optional call date and redemption amount -
Contingent call dates and redemption amount —
16 Subsequent call dates, if applicable -
Coupons / dividends
17 Fixed or floating dividend/coupon Floating
18 Coupon rate and any related index -
19 Existence of a dividend stopper NA
20 Fully discretionary, partially discretionary or mandatory Fully discretionary
21 Existence of step up or other incentive to redeem NA
22 Noncumulative or cumulative NA
23 |Convertible or non-convertible NA
24 If convertible, conversion trigger(s) —
25 If convertible, fully or partially —
26 If convertible, conversion rate —
27 If convertible, mandatory or optional conversion —
28 If convertible, specify instrument type convertible into —
29 If convertible, specify issuer of instrument it converts into -
30 [Write-down feature NA
31 If write-down, write-down trigger(s) —
32 If write-down, full or partial —
33 If write-down, permanent or temporary —
34 If temporary write-down, description of write-up mechanism -
34a Type of subordination -
33 | Dottn bt e b i i
36 Non-compliant transitioned features NA
37 If yes, specify non-compliant features —
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1 |Issuer Daiwa Securities Group Inc. Daiwa Securities Group Inc.
2 gril‘lfg?:;i:cr:lfei;e.g., CUSIP, ISIN or Bloomberg identifier for 1P350220BL39 IP350220BQC4
3 |Governing law(s) of the instrument Japanese Law Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law — —
Regulatory treatment
4 Transitional Basel III rules Additional Tier 1 capital Additional Tier 1 capital
5 Post-transitional Basel IIl rules Additional Tier 1 capital Additional Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc. Daiwa Securities Group Inc.
Daiwa Securities Group Inc. second | Daiwa Securities Group Inc. third
series of unsecured perpetual series of unsecured perpetual
7 |Instrument type (types to be specified by each jurisdiction) subordinated bonds with optional- | subordinated bonds with optional-
redemption clause and write-down | redemption clause and write-down
clause clause
3 Amount recognized in regulatory capital (Currency in millions, as of
the most recent reporting date)
Consolidated Capital Adequacy Ratio 25,000 million Yen 115,000 million Yen
9 |Par value of instrument 25,000 million Yen 115,000 million Yen
10 |Accounting classification
Consolidated balance sheets Liabilities Liabilities
11 |Original date of issuance March 16, 2020 December 5, 2024
12 |Perpetual or dated NA NA
13 Original maturity date — -
14 |Issuer call subject to prior supervisory approval YES YES
15 Optional call date and redemption amount June 5,2030 at par December 5, 2029 at par
Contingent call dates and redemption amount Tax event or Regulatory event at par | Tax event or Regulatory event at par
. . Each interest payment date after Each interest payment date after
16 Subsequent call dates, if applicable first call date first call date
Coupons / dividends
17 Fixed or floating dividend/coupon Fixed to floating Fixed to floating
From the day immediately From the day immediately
following March 16, 2020 until following December 5, 2024 until
18 Coupon rate and any related index June 5,2030 : 13}9% pér annum | December 5,2029 : .2A199% per
From the day immediately annum From the day immediately
following June 5,2030 : 6-month | following December 5,2029 : 5-
euro-yen LIBOR + 1.50% year JGB+ 1.480%
19 Existence of a dividend stopper YES YES
20 Fully discretionary, partially discretionary or mandatory Fully discretionary Fully discretionary
21 Existence of step up or other incentive to redeem NA NA
22 Noncumulative or cumulative NA NA
23 |Convertible or non-convertible NA NA
24 If convertible, conversion trigger(s) — -
25 If convertible, fully or partially - -
26 If convertible, conversion rate - —
27 If convertible, mandatory or optional conversion - —
28 If convertible, specify instrument type convertible into — -
29 If convertible, specify issuer of instrument it converts into - -
30 |Write-down feature YES YES
Events(1), (2) or (3) below: Events(1), (2) or (3) below:
(1)When the Company’s (1)When the Company’s
consolidated Common Equity Tier | consolidated Common Equity Tier
1 capital ratio falls below 5.125%. | 1 capital ratio falls below 5.125%.
(2)When the principal amount of | (2)When the principal amount of
. . . and interest on the bonds shall be | and interest on the bonds shall be
31 If write-down, write-down trigger(s) . L. . L.
written down to zero when it is written down to zero when it is
confirmed that the “specified item 2 |confirmed that the “specified item 2
measures”. measures”.
(3)When the Company becomes (3)When the Company becomes
subject to bankruptcy and other subject to bankruptcy and other
insolvency proceedings. insolvency proceedings.
32 If write-down, full or partial Full or Partial Full or Partial
33 If write-down, permanent or temporary Temporary Temporary
When the Company determines that | When the Company determines that
the principal amount of the bonds | the principal amount of the bonds
that have been written-down be that have been written-down be
reinstated after prior confirmation | reinstated after prior confirmation
of the Financial Services Agency of | of the Financial Services Agency of
Japan and any other relevant Japan and any other relevant
34 If temporary write-down, description of write-up mechanism Japanese governmental Japanese governmental
organizations that the Company’s | organizations that the Company’s
consolidated Common Equity Tier | consolidated Common Equity Tier
1 capital ratio remains at a 1 capital ratio remains at a
sufficiently high level immediately | sufficiently high level immediately
after giving effect to the relevant after giving effect to the relevant
reinstatement of the bonds. reinstatement of the bonds.
34a Type of subordination Contractual Contractual
Position in subordination hierarchy in liquidation (specify
3 instrument type immediately senio}; to ir?strumem; P Debts Debts
36 Non-compliant transitioned features NA NA
37 If yes, specify non-compliant features — —
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Issuer

Daiwa Securities Group Inc.

Unique identifier (e.g., CUSIP, ISIN or Bloomberg identifier for

2 private placement) JP350220AQC6
3 |Governing law(s) of the instrument Japanese Law
3a |Other TLAC-eligible instruments governed by foreign law —
Regulatory treatment
4 Transitional Basel III rules Additional Tier 1 capital
5 Post-transitional Basel Il rules Additional Tier 1 capital
6 Eligible at solo/group/group&solo Daiwa Securities Group Inc.
Daiwa Securities Group Inc. fourth
series of unsecured perpetual
7 |Instrument type (types to be specified by each jurisdiction) subordinated bonds with optional-
redemption clause and write-down
clause
3 Amount recognized in regulatory capital (Currency in millions, as of
the most recent reporting date)
Consolidated Capital Adequacy Ratio 10,000 million Yen
9 |Par value of instrument 10,000 million Yen
10 |Accounting classification
Consolidated balance sheets Liabilities
11 |Original date of issuance December 5, 2024
12 |Perpetual or dated NA
13 Original maturity date -
14 |Issuer call subject to prior supervisory approval YES
15 Optional call date and redemption amount December 5, 2034 at par
Contingent call dates and redemption amount Tax event or Regulatory event at par
. . Each interest payment date after
16 Subsequent call dates, if applicable firstpcz:flndate
Coupons / dividends
17 Fixed or floating dividend/coupon Fixed to floating
From the day immediately
following December 5, 2024 until
. December 5,2034 : 2.642% per
18 Coupon rate and any related index annum From the day imme d/iatIZly
following December 5,2034 : 5-
year JGB+ 1.580%
19 Existence of a dividend stopper YES
20 Fully discretionary, partially discretionary or mandatory Fully discretionary
21 Existence of step up or other incentive to redeem NA
22 Noncumulative or cumulative NA
23 |Convertible or non-convertible NA
24 If convertible, conversion trigger(s) -
25 If convertible, fully or partially —
26 If convertible, conversion rate -
27 If convertible, mandatory or optional conversion —
28 If convertible, specify instrument type convertible into -
29 If convertible, specify issuer of instrument it converts into —
30 |Write-down feature YES
Events(1), (2) or (3) below:
(1)When the Company’s
consolidated Common Equity Tier
1 capital ratio falls below 5.125%.
(2)When the principal amount of
31 If write-down, write-down trigger(s) and .mtcrcst on the bonds she?ll‘bc
written down to zero when it is
confirmed that the “specified item 2
measures”.
(3)When the Company becomes
subject to bankruptcy and other
insolvency proceedings.
32 If write-down, full or partial Full or Partial
33 If write-down, permanent or temporary Temporary
When the Company determines that
the principal amount of the bonds
that have been written-down be
reinstated after prior confirmation
of the Financial Services Agency of
Japan and any other relevant
34 If temporary write-down, description of write-up mechanism Japanese governmental
organizations that the Company’s
consolidated Common Equity Tier
1 capital ratio remains at a
sufficiently high level immediately
after giving effect to the relevant
reinstatement of the bonds.
34a Type of subordination Contractual
35 Position in subordination hierarchy in liquidation (specify Debts
instrument type immediately senior to instrument)
36 Non-compliant transitioned features NA
37 If yes, specify non-compliant features —
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Quantitative Disclosure (Consolidated)

1. Other quantitative disclosures
OV1:Overview of RWA

(Millions of yen)

Minimum capital

Basel 111 RWA requirements
template
number June March June March
2025 2025 2025 2025
1 Credit risk (excluding counterparty credit risk) 2,731,103 2,669,402 218,488 213,552
2 Of which standardized approach (SA) 1,520,900 1,480,763 121,672 118,461
3 Of which foundation internal ratings-based (F-IRB) appproach - - - -
4 Of which supervisory slotting approach - - - -
5 Of which advanced internal ratings-based (A-IRB) approach - - - -
Of which significant investments - - - -
Of which exposures for estimated residual value of lease - - - -
Others 1,210,203 1,188,638 96,816 95,091
6 Counterparty credit risk (CCR) 974,629 1,012,439 77,970 80,995
7 Of which standardized approach for counterparty credit risk (SA-CCR) 314,865 349,838 25,189 27,987
8 Of which internal model method (IMM) - - - -
Of which exposures to central counterparties (CCPs) 21,121 29,213 1,689 2,337
9 Others 638,643 633,387 51,091 50,671
10 Credit valuation adjustment (CVA) 104,913 99,244 8,393 7,939
Of which standardized approach (SA-CVA) 81,872 77,898 6,549 6,231
Of which full basic approach (BA-CVA) - - - -
Of which reduced basic approach (BA-CVA) 23,040 21,346 1,843 1,707
1 Equity positions ur}der the simple ris.k weight approach and the internal ) ) i )
model method during the five-year linear phase-in period
12 Equity investments in funds (look-through approach) 410,599 391,984 32,847 31,358
13 Equity investments in funds (mandate-based approach) 16,687 7,479 1,335 598
Equity investments in funds (subject to 250% risk weight) - - - -
Equity investments in funds (subject to 400% risk weight) - - - -
14 Equity investments in funds (fall-back approach) 1,695 1,759 135 140
15 Settlement risk 886 2,713 70 217
16 Securitization exposures in banking book 227,485 231,096 18,198 18,487
17 Of which internal ratings-based approach (SEC-IRBA) - - - -
18 ;)st:&slillizznix;;rgzlar:gizg:j)ased approach (SEC-ERBA) or internal 190,842 196,520 15.267 15.721
19 Of which standardized approach (SEC-SA) - - - -
Of which 1250% risk weight applied 36,642 34,576 2,931 2,766
20 Market risk 1,399,353 1,431,421 111,948 114,513
21 Of which standardized approach (SA) 1,396,108 1,428,417 111,688 114,273
22 Of which internal model approaches (IMA) - - - -
Of which simplified standardized approach 3,244 3,004 259 240
23 Capital charge for switch between trading book and banking book - - - -
24 Operational risk 863,720 863,720 69,097 69,097
25 Amounts below the thresholds for deduction (subject to 250% risk weight) 372,960 375,214 29,836 30,017
26 Floor adjustment - - - -
27 Total 7,104,033 7,086,475 568,322 566,918
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CV A4 :Flow statements of CVA capital requirements

(Millions of yen)

Previous reporting period end:
March 2025
Current reporting period end: June
2025

CVA capital requirements

Total CVA capital requirements at
end of previous reporting period

7,939

Total CVA capital requirements at
end of reporting period

8,393

Factor of variation

The increase in CVA capital requirements is due to the increase in Counterparty credit

spread risk in SA-CVA.

24




Consolidated Leverage Ratio

L.

Composition of consolidated leverage ratio

LR1: Summary comparison of accounting assets vs leverage ratio exposure measure

Millions of yen)
Basel 111
template Items June 2025 March 2025
number

1 Total assets in the consolidated balance sheet statements 34,617,316 36,024,346

2 Total assets held by group companies which are not included in the scope of the i i

consolidated leverage ratio (A)

3 Adjustment for securitized exposures that meet the operational requirements for the i i

recognition of risk transference

4 Adjustments for temporary exemption of central bank reserves (A) 3,437,362 2,941,611

5 Adjustment for fiduciary assets recognized on the balance sheet pursuant to the operative i i

accounting framework but excluded from the leverage ratio exposure measure (A)
Adjustments for regular-way purchases and sales of financial assets subject to trade

6 . 1,158 2,098

date accounting

7 Adjustments for eligible cash pooling transactions - -

8 Adjustments for derivative financial instruments (722,534) (834,999)
8a |[Total derivative exposures 2,026,738 2,027,709
8b |The accounting value of derivatives recognized as assets (A) 2,749,272 2,862,708

9 A'dj.ustment for secqrities financing transactions (i.e., repurchase agreements and (2.107.923) (3.235.859)

similar secured lending)
9a |Total exposures related to repo transactions, etc. 11,510,704 12,301,780
9b |The accounting value of the SFTs recognized as assets (A) 13,618,628 15,537,639
10 Off-balance sheet exposures 222,344 224,636
1 Adjustments for prudent valuation adjustments and specific and general provisions i i
which have reduced Tier 1 capital (A)
12 Other adjustments (286,633) (379,401)
12a |Adjustments for Tier 1 capital (excluding specific and general provisions) (A) 269,127 258,567
12b |The amount of customers' liabilities for acceptances and guarantees (A) - -
12¢ Gross-up for derivatives collateral provided where deducted from the balance sheet i i
assets pursuant to the operative accounting framework

12d Deductif)ns of receivables assets for cash variation margin provided in derivatives 18.911 122373
transactions (A)
Total assets held by group companies which are included in the scope of the

12e |consolidated leverage ratio (except for the assets included in the total assets in the 1,404 1,539
consolidated balance sheet)

13 Total exposures 28,286,364 28,859,210
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LR2: Leverage ratio common disclosure template

(Millions of yen, %)

Basel III
template Items June 2025 March 2025
number
On-balance sheet exposures @9
1 On-balance sheet items before adjustments 14,814,615 14,686,024
2 Receivables assets for cash variation margin provided in derivatives transactions - -
3 Deductif)ns of receivables assets for cash variation margin provided in derivatives 18911 122373
transactions (A)
4 Adjustments for securities received under securities financing transactions that i i
are recognized as an asset (A)
5 Adjustments for Tier 1 capital (specific and general provisions) (A) - -
6 Adjustments for Tier 1 capital (excluding specific and general provisions) (A) 269,127 258,567
7 Total on-balance sheet exposures (excluding derivatives and SFTs) (A) 14,526,577 14,305,083
Derivative exposures (2)
3 Replaceme'nt cost associated with all derivatives transactions (with the 1.4 alpha 627,968 653,049
factor applied)
Add-on amounts for PFE a iated with all derivatives transactions (with the 1.4
9 al;i)flaofactofzgpslie(;) ssociated de es sactions (wi e 499,755 474127
10 Exempted central counterparty (CCP) leg of client-cleared trade exposures (A)
11 Adjusted effective notional amount of written credit derivatives 3,888,279 3,852,960
12 Adj.ustéd effective notional offsets and add-on deductions for written credit 2.989.264 2,952,428
derivatives (A)
13 Total derivative exposures (B) 2,026,738 2,027,709
Securities financing transaction exposures 3)
14 Gross SFT assets (\J}dth no recognition of netting), after adjusting for sale 14912377 16,940,445
accounting transactions
15 Netted amounts of cash payables and cash receivables of gross SFT assets (A) 3,691,325 4,999,723
16 CCR exposure for SFT assets 289,652 361,058
17 Agent transaction exposures
18 Total securities financing transaction exposures ©) 11,510,704 12,301,780
Other off-balance sheet exposures 4)
19 Off-balance sheet exposure at gross notional amount 798,999 672,350
20 Adjustment for conversion to credit equivalent amounts (A) 576,654 447,714
22 Off-balance sheet items (D) 222,344 224,636
Leverage ratio 5)
23 Tier 1 capital (E) 1,544,076 1,540,625
24 Total exposures ((A)+(B)+(C)+(D)) (F) 28,286,364 28,859,210
25 Leverage ratio on a consolidated basis (E)/(F) 5.45% 5.33%
26 National minimum leverage ratio requirement 3.15% 3.15%
27 Applicable leverage buffers - -
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(Millions of yen, %)

Basel 11T
template Items June 2025 March 2025
number
Leverage ratio (including amount of the central bank reserves) (6)
Total exposures (F) 28,286,364 28,859,210
Amount of the central bank reserves 3,437,362 2,941,611
Total exposures (including amount of the central bank reserves) (F") 31,723,727 31,800,822
Leverage ratio (including amount of the central bank reserves) (E) / (F') 4.86% 4.84%
Disclosure of mean values (7)
Mean value of gross SFT assets, after adjustment for sale accounting transactions
2 . . 11,182 11
8 and netted of amounts of associated cash payables and cash receivables (G)+(H) 182,587 756,808
Mean value of gross SFT assets (G) 13,807,094 15,096,236
Mean value of netted amounts of cash payables and cash receivables of gross SFT M) 2.624.506 3339428
assets (A)
Quarter-end value of gross SFT assets, after adjustment for sale accounting
29 transactions and netted of amounts of associated cash payables and cash 11,221,051 11,940,722
receivables (I)+(J)
14 [Quarter-end value of gross SFT assets D 14,912,377 16,940,445
15 Quarter-end value of netted amounts of cash payables and cash receivables of 0 3.691.325 4.999.723
gross SFT assets
Total exposures (excluding the amount of the central bank reserves)
30 incorporating mean Valu.es from row 28 of gross SFT assets .(after adjustment for X) 28.247.900 28.675.296
sale accounting transactions and netted of amounts of associated cash payables
and cash receivables)
Total exposures (including the amount of the central bank reserves) incorporating
10 mean vallues from rgw 28 of gross SFT assets (after adj}lstment for sale L 3168563 31,616,908
accounting transactions and netted of amounts of associated cash payables and
cash receivables)
Leverage ratio on a consolidated basis (excluding the amount of the central bank
reserves) incorporating mean values from row 28 of gross SFT assets (after
31 . . . . 5.46% 537%
adjustment for sale accounting transactions and netted of amounts of associated
cash payables and cash receivables) (E)/(K)
Leverage ratio on a consolidated basis (including the amount of the central bank
3la reserves) incorporating mean values fro.m row 28 of gross SFT assets (after. 4.87% 4.87%
adjustment for sale accounting transactions and netted of amounts of associated
cash payables and cash receivables) (E)/(L)

2. Reasons for significant differences in the consolidated leverage ratio over previous quarter

There is no significant difference in the consolidated leverage ratio over the previous quarter.
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