Comparison of modelled and standardised RWA at risk level as of September 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 41,274,608 24,522,441 65,797,050 123,180,743
counterparty credit risk)
2 Counterparty credit risk 1,564,790 3,714,128 5,278,919 8,694,198
3 Credit valuation adjustment 2,560,568 2,560,568 2,560,568
4 [Securitisation exposures in 263,127 3,620,768 3,883,896 4,001,518
the banking book
5 Market risk - 2,750,356 2,750,356 2,750,356
6 Operational risk 9,821,305 9,821,305 9,821,305
7 Residual RWA 20,715,933 20,715,933 17,546,108
8 Total 43,102,526 67,705,503 110,808,030 168,554,798




