
(in million yen)

OV1：Overview of RWA （Mitsubishi UFJ Financial Group）

a b c d

December 31,

2024

September 30,

2024

December 31,

2024

September 30,

2024

Credit risk (excluding counterparty credit risk) 69,769,327 69,234,005 5,581,546 5,538,720

Of which: standardised approach (SA) 22,482,377 23,388,785 1,798,590 1,871,102

Of which: foundation internal ratings-based (F-IRB) approach 26,441,698 25,675,614 2,115,335 2,054,049

Of which: supervisory slotting approach 379,351 214,216 30,348 17,137

Of which: advanced internal ratings-based (A-IRB) approach 14,746,399 14,426,934 1,179,711 1,154,154

Of which: Significant investments exposure - - - -

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

Others 5,719,490 5,528,445 457,559 442,275

Counterparty credit risk (CCR) 5,847,045 5,803,544 467,763 464,283

Of which: SA-CCR 3,345,380 3,123,752 267,630 249,900

Of which: Expected exposure method - - - -

Of which: Central counterparty related exposure(CCP) 461,499 413,626 36,919 33,090

Other CCR 2,040,166 2,266,166 163,213 181,293

Credit valuation adjustment (CVA) 3,101,376 3,187,472 248,110 254,997

Of which: standardised approach for CVA (SA-CVA) 621,475 679,307 49,718 54,344

Of which: full basic approach for CVA (BA-CVA) - - - -

Of which: reduced basic approach for CVA (BA-CVA) 2,479,901 2,508,164 198,392 200,653

1,006,390 992,746 80,511 79,419

Equity investments in funds - Look-through approach 4,050,536 4,296,666 324,042 343,733

Equity investments in funds - Mandate-based approach 2,995,994 2,828,606 239,679 226,288

Equity investments in funds - Simple approach (subject to 250% RW) - - - -

Equity investments in funds - Simple approach (subject to 400% RW) 187,721 201,150 15,017 16,092

Equity investments in funds - Fall-back approach 201,664 100,735 16,133 8,058

Unsettled transactions 3,868 5,672 309 453

Securitisation exposures subject to calculation of credit RWA amounts 3,777,391 3,474,984 302,191 277,998

Of which: Securitisation IRB approach (SEC-IRBA) 623,097 593,802 49,847 47,504

Of which: Securitisation external ratings-based approach (SEC-ERBA) or

internal assessment approach(IAA)
1,059,163 1,022,933 84,733 81,834

Of which: Securitisation standardised approach (SEC-SA) 1,989,174 1,752,292 159,133 140,183

Of which: Subject to 1250% RW 105,955 105,955 8,476 8,476

Market risk 3,540,085 2,941,123 283,206 235,289

Of which: standardised approach (SA) 3,524,477 2,927,697 281,958 234,215

Of which: internal model approaches (IMA) -                       -                       -                       -                       

Of which: simplified standardised approach (SSA) 15,607 13,425 1,248 1,074

Capital charge for switch between trading book and banking book -                       -                       -                       -                       

Operational risk 10,025,952 10,025,952 802,076 802,076

Amounts below the thresholds for deduction (subject to 250% risk weight) 5,723,453 5,864,168 457,876 469,133

Output floor applied -                       -                       -                       -                       

Total 110,230,808 108,956,829 8,818,464 8,716,546
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