Comparison of modelled and standardised RWA at risk level as of June 30, 2025

(in million yen, %)

CMS1: Comparison of modelled and standardised RWA at risk level (Mitsubishi UFJ Financial Group)

a b c d
Basel III AL
T;;e late RWA for modelled RWA for portfolios Total Actual RWA (a+b) [RWA calculated using
NIZ approaches that where standardised (ie RWA which banks full standardised approach
' banks have supervisory approaches are used report as current (ie used in the base of the
approval to use requirements) output floor)
1 |Creditrisk (excluding 40,789,132 23,444,173 64,233,305 119,044,258
counterparty credit risk)
2 Counterparty credit risk 1,526,706 4,116,064 5,642,770 9,061,420
3 Credit valuation adjustment 2,654,275 2,654,275 2,654,275
4 [Securitisation exposures in 268,448 3,595,113 3,863,562 3,981,719
the banking book
5 Market risk - 2,776,288 2,776,288 2,776,288
6 Operational risk 9,696,371 9,696,371 9,696,371
7 Residual RWA 19,858,622 19,858,622 17,121,934
8 Total 42,584,287 66,140,909 108,725,197 164,336,268




