(in million yen)

OV1:Overview of RWA (Mitsubishi UFJ Financial Group)

a b c d
Basel I11 RWA Minimum capital requirements
Template
No. June 30, March 31, June 30, March 31,
2025 2025 2025 2025

1 Credit risk (excluding counterparty credit risk) 69,263,748 68,138,424 5,541,099 5,451,073
2 Of which: standardised approach (SA) 23,444,173 23,439,898 1,875,533 1,875,191
3 Of which: foundation internal ratings-based (F-IRB) approach 24,862,899 24,598,233 1,989,031 1,967,858
4 Of which: supervisory slotting approach 373,228 391,326 29,858 31,306
5 Of which: advanced internal ratings-based (A-IRB) approach 15,553,003 14,288,978 1,244,240 1,143,118
Of which: Significant investments exposure - - - -
Of which: Estimated lease residual values exposure 9 9 0 0
Others 5,030,433 5,419,978 402,434 433,598
6 Counterparty credit risk (CCR) 5,642,770 5,491,631 451,421 439,330
7 Of which: SA-CCR 2,932,308 2,927,947 234,584 234,235
8 Of which: Expected exposure method - - - -
Of which: Central counterparty related exposure(CCP) 627,477 471,855 50,198 37,748
9 Other CCR 2,082,984 2,091,828 166,638 167,346
10 Credit valuation adjustment (CVA) 2,654,275 2,901,170 212,342 232,093
Of which: standardised approach for CVA (SA-CVA) 521,236 573,482 41,698 45,878
Of which: full basic approach for CVA (BA-CVA) - - - -
Of which: reduced basic approach for CVA (BA-CVA) 2,133,039 2,327,688 170,643 186,215
11 Equity positions ur.lder the fimple ris.k weight ap.proach and the internal 1123.034 1118679 89,842 89,494

model method during the five-year linear phase-in period e it , 4
12 Equity investments in funds - Look-through approach 4,951,490 4,490,837 396,119 359,266
13 |Equity investments in funds - Mandate-based approach 2,759,010 2,691,258 220,720 215,300
Equity investments in funds - Simple approach (subject to 250% RW) 1,448 1,495 115 119
Equity investments in funds - Simple approach (subject to 400% RW) 146,473 190,349 11,717 15,227
14 Equity investments in funds - Fall-back approach 149,346 147,929 11,947 11,834
15 Unsettled transactions 7,381 23,847 590 1,907
16 Securitisation exposures subject to calculation of credit RWA amounts 3,863,562 3,805,410 309,084 304,432
17 Of which: Securitisation IRB approach (SEC-IRBA) 268,448 271,110 21,475 21,688
18 gftet’:;};;i’:::rﬁsjfz;;‘rf)’:::&i:’;ﬁ“g&baSed approach (SEC-ERBA) or 1,138,019 1,048,350 91,041 83,868
19 Of which: Securitisation standardised approach (SEC-SA) 2,351,138 2,379,994 188,091 190,399
Of which: Subject to 1250% RW 105,955 105,955 8,476 8,476
20 Market risk 2,776,288 2,543,863 222,103 203,509
21 Of which: standardised approach (SA) 2,763,863 2,532,021 221,109 202,561
22 Of which: internal model approaches (IMA) - - - -
Of which: simplified standardised approach (SSA) 12,425 11,841 994 947
23 Capital charge for switch between trading book and banking book - - - -
24 Operational risk 9,696,371 9,696,371 775,709 775,709
25 Amounts below the thresholds for deduction (subject to 250% risk weight) 5,689,995 5,689,210 455,199 455,136
26 Output floor applied - - - -
27 |Total 108,725,197 106,930,480 8,698,015 8,554,438




