
(in million yen, %)

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

a b c d

RWA for modelled

approaches that

banks have supervisory

approval to use

RWA for portfolios

where standardised

approaches are used

Total Actual RWA (a + b)

 (ie RWA which banks

report as current

requirements)

RWA calculated using

full standardised approach

(ie used in the base of the

output floor)

1
Credit risk (excluding

counterparty credit risk)
43,706,753 25,673,779 69,380,533 130,308,457

2 Counterparty credit risk 1,568,670 3,406,659 4,975,329 8,558,462

3 Credit valuation adjustment 2,552,278 2,552,278 2,552,278

4
Securitisation exposures in

the banking book
280,219 4,050,195 4,330,414 4,464,742

5 Market risk - 2,692,607 2,692,607 2,692,607

6 Operational risk 9,821,305 9,821,305 9,821,305

7 Residual RWA 23,744,481 23,744,481 19,522,303

8 Total 45,555,643 71,941,306 117,496,950 177,920,156
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Comparison of modelled and standardised RWA at risk level as of December 31, 2025


