(in million yen)

OV1:Overview of RWA (Mitsubishi UFJ Financial Group)

Correspon 4 b ¢ d
ding line # RWA Minimum capital requirements
on Basel IIT
disclosure March 31, | December 31, March 31, | December 31,
femplate 2024 2023 2024 2023
1 Credit risk (excluding counterparty credit risk) 71,869,773 5,749,581
2 Of which: standardised approach (SA) 22,909,435 1,832,754
3 Of which: foundation internal ratings-based (F-IRB) approach 27,380,420 2,190,433
4 Of which: supervisory slotting approach 448,067 35,845
5 Of which: advanced internal ratings-based (A-IRB) approach 15,778,193 1,262,255
Of which: Significant investments exposure - -
Of which: Estimated lease residual values exposure 9 0
Others 5,353,647 428,291
6 Counterparty credit risk (CCR) 6,774,046 541,923
7 Of which: SA-CCR 3,573,353 285,868
8 Of which: Expected exposure method - -
Of which: Central counterparty related exposure(CCP) 562,756 45,020
9 Other CCR 2,637,936 211,034
10 Credit valuation adjustment (CVA) 3,235,812 258,864
Of which: standardised approach for CVA (SA-CVA) 646,012 51,681
Of which: full basic approach for CVA (BA-CVA) - -
Of which: reduced basic approach for CVA (BA-CVA) 2,589,799 207,183
1 Equity positions ur.lder the fimple ris.k weight ap.proach and the internal 1206521 96 501
model method during the five-year linear phase-in period et 4
12 |Equity investments in funds - Look-through approach 4,368,634 349,490
13 |Equity investments in funds - Mandate-based approach 2,137,470 170,997
Equity investments in funds - Simple approach (subject to 250% RW) - -
Equity investments in funds - Simple approach (subject to 400% RW) 53,114 4,249
14 |Equity investments in funds - Fall-back approach 550,544 44,043
15 Unsettled transactions 5,208 416
16 Securitisation exposures subject to calculation of credit RWA amounts 3,663,457 293,076
17 Of which: Securitisation IRB approach (SEC-IRBA) 608,347 48,667
18 Qf which: Securitisation external ratings-based approach (SEC-ERBA) or 1,159,250 92,740
internal assessment approach(IAA)
19 Of which: Securitisation standardised approach (SEC-SA) 1,789,903 143,192
Of which: Subject to 1250% RW 105,955 8,476
20 [Market risk 2,513,152 201,052
21 Of which: standardised approach (SA) 2,424,652 193,972
22 Of which: internal model approaches (IMA) - -
Of which: simplified standardised approach (SSA) 88,500 7,080
23 |Capital charge for switch between trading book and banking book - -
24 Operational risk 9,141,395 731,311
25 Amounts below the thresholds for deduction (subject to 250% risk weight) 5,641,043 451,283
26 [Output floor applied - -
27  |Total 111,160,175 8,892,814




(in million yen)

OV1:Overview of RWA (Mitsubishi UFJ Financial Group)

Correspon 4 b ¢ d
ding line # RWA Minimum capital requirements
on Basel IIT
disclosure March 31, | December 31, March 31, | December 31,
femplate 2024 2023 2024 2023
1 Credit risk (excluding counterparty credit risk) 65,346,947 5,431,411
2 Of which: standardised approach (SA) 18,351,928 1,468,154
3 Of which: advanced internal ratings-based (A-IRB) approach 42,428,289 3,597,918
Of which: Significant investments exposure - -
Of which: Estimated lease residual values exposure 9 0
Others 4,566,720 365,337
4 Counterparty credit risk (CCR) 8,741,726 707,177
5 Of which: SA-CCR - -
Of which: Current exposure method 2,478,763 203,345
6 Of which: Expected exposure method - -
Of which: Credit valuation adjustment (CVA) 3,257,011 260,560
Of which: Central counterparty related exposure(CCP) 679,731 54,378
Others 2,326,220 188,893
7 Equity exposures subject to market-based approach 1,402,011 118,890
8 Equity investments in funds - Look-through approach 4,388,889 369,451
9 Equity investments in funds - Mandate-based approach 2,262,535 183,180
Equity investments in funds - Simple approach (subject to 250% RW) - -
Equity investments in funds - Simple approach (subject to 400% RW) 54,451 4,588
10 [Equity investments in funds - Fall-back approach 98,618 7,889
11 |Unsettled transactions 51 4
12 [Securitisation exposures subject to calculation of credit RWA amounts 2,544,507 203,560
13 Of which: Securitisation IRB approach (SEC-IRBA) or internal assessment 743,482 59,478
approach(IAA)
14 Of which: Securitisation external ratings-based approach (SEC-ERBA) 1,125,816 90,065
15 Of which: Securitisation standardised approach (SEC-SA) 568,043 45,443
Of which: Subject to 1250% RW 107,165 8,573
16 Market risk 8,884,777 710,782
17 Of which: standardised approach (SA) 1,528,517 122,281
18 Of which: internal model approaches (IMA) 7,356,259 588,500
19 Operational risk 9,224,109 737,928
20 Of which: basic Indicator approach (BIA) 3,385,835 270,866
21 Of which: the standardised approach (TSA) - -
22 Of which: advanced measurement approaches (AMA) 5,838,274 467,061
23 Amounts below the thresholds for deduction (subject to 250% risk weight) 5,668,472 480,686
Risk weighted assets subject to transitional arrangements - -
24 Floor adjustment 23,185,031 1,854,802
25 Total (including the 1.06 scaling factor) 135,149,165 10,811,933




