(in million yen)

OV1:Overview of RWA (Mitsubishi UFJ Financial Group)

Correspon 4 b ¢ d
ding line # RWA Minimum capital requirements
on Basel III
disclosure September 30, June 30, September 30, June 30,
femplate 2022 2022 2022 2022
1 Credit risk (excluding counterparty credit risk) 72,067,715 69,782,576 5,956,328 5,771,830
2 Of which: standardised approach (SA) 27,286,342 25,649,933 2,182,907 2,051,994
3 Of which: advanced internal ratings-based (A-IRB) approach 39,773,274 39,421,697 3,372,773 3,342,959
Of which: Significant investments exposure - - - -
Of which: Estimated lease residual values exposure 9 9 0 0
Others 5,008,088 4,710,935 400,647 376,874
4 Counterparty credit risk (CCR) 9,161,116 8,442,409 741,928 683,594
5 Of which: SA-CCR - - - -
Of which: Current exposure method 2,782,836 2,561,014 228,656 210,405
6 Of which: Expected exposure method - - - -
Of which: Credit valuation adjustment (CVA) 3,637,378 3,424,593 290,990 273,967
Of which: Central counterparty related exposure(CCP) 715,930 659,698 57,274 52,775
Others 2,024,971 1,797,102 165,008 146,445
7 Equity exposures subject to market-based approach 2,018,478 1,857,293 171,166 157,498
8 Equity investments in funds - Look-through approach 4,094,373 4,331,120 343,987 364,413
9 Equity investments in funds - Mandate-based approach 1,853,721 1,665,661 149,587 133,977
Equity investments in funds - Simple approach (subject to 250% RW) - - - -
Equity investments in funds - Simple approach (subject to 400% RW) 122,635 138,563 10,269 11,622
10 [Equity investments in funds - Fall-back approach 112,762 94,147 9,020 7,531
11 Unsettled transactions 87,225 4,265 7,396 361
12 [Securitisation exposures subject to calculation of credit RWA amounts 2,511,433 2,228,126 200,914 178,250
13 Of which: Securitisation IRB approach (SEC-IRBA) or internal assessment 678,485 610,006 54278 48,800
approach(IAA)
14 Of which: Securitisation external ratings-based approach (SEC-ERBA) 1,245,737 1,162,737 99,659 93,018
15 Of which: Securitisation standardised approach (SEC-SA) 480,170 334,562 38,413 26,764
Of which: Subject to 1250% RW 107,040 120,820 8,563 9,665
16 [Market risk 6,308,728 6,194,353 504,698 495,548
17 Of which: standardised approach (SA) 1,235,543 1,155,273 98,843 92,421
18 Of which: internal model approaches (IMA) 5,073,185 5,039,079 405,854 403,126
19  [Operational risk 7,989,640 7,973,152 639,171 637,852
20 Of which: basic Indicator approach (BIA) 3,185,057 3,124,166 254,804 249,933
21 Of which: the standardised approach (TSA) - - - -
22 Of which: advanced measurement approaches (AMA) 4,804,582 4,848,986 384,366 387,918
23 Amounts below the thresholds for deduction (subject to 250% risk weight) 4,869,877 5,028,035 412,965 426,377
Risk weighted assets subject to transitional arrangements - - - -
24 [Floor adjustment 17,816,398 16,679,007 1,425,311 1,334,320
25 Total (including the 1.06 scaling factor) 132,159,354 127,539,733 10,572,748 10,203,178




