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February 20, 2008 
Aozora Bank Ltd. 

 
Corrections to Interim Report 2007 

 
 

1. Consolidated capital adequacy ratio (domestic standard)  < C2, P2, 3, 10, 16, 70> 
       (Millions of yen, %) 

March 31, 2007  September 30, 2007    
Error Correction Error Correction

Tier 2   
General reserve for possible loan losses 28,428 28,541 30,285 30,455
Total 28,428 28,541 30,285 30,455

 

Tier 2 capital qualifying as capital     (B) 28,428 28,541 30,285 30,455
Regulatory capital  (A)+(B)+(C)－(D)       (E) 714,457 714,570 763,559 763,729
Risk-weighted assets   

Market risk equivarent                (G) 39,768 57,804 82,900 110,132 
(F)+(G)+(H)                          (I) 4,548,525 4,566,562 4,845,679 4,872,911

Capital adequacy ratio (Domestic standard) 
               = (E)/(I)×100 

15.70%  15.64% 15.75% 15.67%

Tier 1 ratio (Domestic standard)  = (A)/(I)×100 17.36% 17.29% 16.92% 16.83%
Required capital total 181,941 182,662 193,827 194,916
Amounts of required capital for market risk 1,590 2,312 3,316 4,405
 
 
2. Amounts of Regulatory Capital for Market Risk  <P70> 

            (Millions of yen) 
March 31, 2007  September 30, 2007 

(Consolidated) 
Error Correction Error Correction

Standardized Approach 953 1,674 2,051 3,141
    Interest Risk 438 438 1,037 1,037
    Equity Risk     0 0 0 0
    Foreign Exchange Risk 8 730 13 1,102
    Commodities Risk 10 10 10 10
    Options Transactions 495 495 990 990
Internal Models Approach 637 637 1,264 1,264
Total 1,590 2,312 3,316 4,405
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(Note) Non-consolidated data remains unchanged from the original disclosure, as bellow. 
    (Millions of yen) 

(Non-consolidated) March 31, 2007  September 30, 2007 
Standardized Approach 953 2,051
    Interest Risk 438 1,037
    Equity Risk     0 0
    Foreign Exchange Risk 8 13
    Commodities Risk 10 10
    Options Transactions 495 990
Internal Models Approach 637 1,264
Total 1,590 3,316
 

End 


