
(in million yen)

OV1：Overview of RWA （Mitsubishi UFJ Financial Group）

a b c d

September 30,

2025

June 30,

2025

September 30,

2025

June 30,

2025

Credit risk (excluding counterparty credit risk) 70,702,987 69,263,748 5,656,238 5,541,099

Of which: standardised approach (SA) 24,522,441 23,444,173 1,961,795 1,875,533

Of which: foundation internal ratings-based (F-IRB) approach 26,415,213 24,862,899 2,113,217 1,989,031

Of which: supervisory slotting approach 366,618 373,228 29,329 29,858

Of which: advanced internal ratings-based (A-IRB) approach 14,492,776 15,553,003 1,159,422 1,244,240

Of which: Significant investments exposure - - - -

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

Others 4,905,927 5,030,433 392,474 402,434

Counterparty credit risk (CCR) 5,278,919 5,642,770 422,313 451,421

Of which: SA-CCR 2,985,891 2,932,308 238,871 234,584

Of which: Expected exposure method - - - -

Of which: Central counterparty related exposure(CCP) 510,873 627,477 40,869 50,198

Other CCR 1,782,154 2,082,984 142,572 166,638

Credit valuation adjustment (CVA) 2,560,568 2,654,275 204,845 212,342

Of which: standardised approach for CVA (SA-CVA) 474,721 521,236 37,977 41,698

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

Of which: reduced basic approach for CVA (BA-CVA) 2,085,846 2,133,039 166,867 170,643

967,626 1,123,034 77,410 89,842

Equity investments in funds - Look-through approach 5,735,241 4,951,490 458,819 396,119

Equity investments in funds - Mandate-based approach 2,907,180 2,759,010 232,574 220,720

Equity investments in funds - Simple approach (subject to 250% RW) 1,488                1,448                119                   115                   

Equity investments in funds - Simple approach (subject to 400% RW) 145,627 146,473 11,650 11,717

Equity investments in funds - Fall-back approach 194,502 149,346 15,560 11,947

Unsettled transactions 6,041 7,381 483 590

Securitisation exposures subject to calculation of credit RWA amounts 3,883,896 3,863,562 310,711 309,084

Of which: Securitisation IRB approach (SEC-IRBA) 263,127 268,448 21,050 21,475

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

internal assessment approach(IAA)
1,160,262 1,138,019 92,821 91,041

Of which: Securitisation standardised approach (SEC-SA) 2,354,550 2,351,138 188,364 188,091

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

Market risk 2,750,356 2,776,288 220,028 222,103

Of which: standardised approach (SA) 2,735,023 2,763,863 218,801 221,109

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

Of which: simplified standardised approach (SSA) 15,332 12,425 1,226 994

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

Operational risk 9,821,305 9,696,371 785,704 775,709

Amounts below the thresholds for deduction (subject to 250% risk weight) 5,852,288 5,689,995 468,183 455,199

Output floor applied -                       -                       -                       -                       

Total 110,808,030 108,725,197 8,864,642 8,698,015

Equity positions under the simple risk weight approach and the internal

model method during the five-year linear phase-in period
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Basel III

Template

No.

RWA Minimum capital requirements
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