
(in million yen)

OV1：Overview of RWA （Mitsubishi UFJ Financial Group）

a b c d

September 30,

2023

June 30,

2023

September 30,

2023

June 30,

2023

Credit risk (excluding counterparty credit risk) 65,612,733 65,028,779 5,454,508 5,409,063

Of which: standardised approach (SA) 18,245,938 17,220,905 1,459,675 1,377,672

Of which: advanced internal ratings-based (A-IRB) approach 42,810,397 43,075,324 3,630,321 3,652,787

Of which: Significant investments exposure - - - -

Of which: Estimated lease residual values exposure 9 9 0 0

Others 4,556,388 4,732,540 364,511 378,603

Counterparty credit risk (CCR) 8,782,850 8,361,099 711,274 677,705

Of which: SA-CCR - - - -

Of which: Current exposure method 2,685,994 2,550,787 220,905 209,858

Of which: Expected exposure method - - - -

Of which: Credit valuation adjustment (CVA) 3,414,641 3,384,479 273,171 270,758

Of which: Central counterparty related exposure(CCP) 691,698 716,242 55,335 57,299

Others 1,990,515 1,709,590 161,861 139,788

Equity exposures subject to market-based approach 1,218,445 1,330,581 103,324 112,833

Equity investments in funds - Look-through approach 4,308,192 4,198,257 362,672 353,251

Equity investments in funds - Mandate-based approach 2,266,326 2,272,176 183,349 183,294

Equity investments in funds - Simple approach (subject to 250% RW) 5,719                5,933                485                   503                   

Equity investments in funds - Simple approach (subject to 400% RW) 100,076 91,410 8,456 7,714

Equity investments in funds - Fall-back approach 111,188 108,991 8,895 8,719

Unsettled transactions 48,797 56,391 4,124 4,766

Securitisation exposures subject to calculation of credit RWA amounts 2,597,271 2,518,218 207,781 201,457

Of which: Securitisation IRB approach (SEC-IRBA) or internal assessment

approach(IAA)
796,073 689,539 63,685 55,163

Of which: Securitisation external ratings-based approach (SEC-ERBA) 1,133,669 1,098,001 90,693 87,840

Of which: Securitisation standardised approach (SEC-SA) 560,388 623,563 44,831 49,885

Of which: Subject to 1250% RW 107,139 107,113 8,571 8,569

Market risk 8,360,682 7,786,566 668,854 622,925

Of which: standardised approach (SA) 1,533,920 1,468,923 122,713 117,513

Of which: internal model approaches (IMA) 6,826,762 6,317,643 546,140 505,411

Operational risk 8,934,643 8,497,499 714,771 679,799

Of which: basic Indicator approach (BIA) 3,385,835 3,318,210 270,866 265,456

Of which: the standardised approach (TSA) - - - -

Of which: advanced measurement approaches (AMA) 5,548,808 5,179,288 443,904 414,343

Amounts below the thresholds for deduction (subject to 250% risk weight) 5,317,070 5,284,607 450,887 448,134

Risk weighted assets subject to transitional arrangements - - - -

Floor adjustment 22,569,084 20,571,703 1,805,526 1,645,736

Total (including the 1.06 scaling factor) 133,561,415 129,448,833 10,684,913 10,355,906
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