
(in million yen)

OV1：Overview of RWA （Mitsubishi UFJ Financial Group）

a b c d

June 30,

2026

March 31,

2026

June 30,

2026

March 31,

2026

Credit risk (excluding counterparty credit risk) 80,353,784 78,017,267 6,428,302 6,241,381

Of which: standardised approach (SA) 27,163,005 26,281,561 2,173,040 2,102,524

Of which: foundation internal ratings-based (F-IRB) approach 31,762,899 30,205,861 2,541,031 2,416,468

Of which: supervisory slotting approach 657,586 509,597 52,606 40,767

Of which: advanced internal ratings-based (A-IRB) approach 14,910,825 14,745,919 1,192,866 1,179,673

Of which: Significant investments exposure -                       - -                       -

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

Others 5,859,459 6,274,317 468,756 501,945

Counterparty credit risk (CCR) 5,533,286 5,312,103 442,662 424,968

Of which: SA-CCR 3,231,096 3,114,689 258,487 249,175

Of which: Expected exposure method -                       - -                       -

Of which: Central counterparty related exposure(CCP) 519,060 541,045 41,524 43,283

Other CCR 1,783,129 1,656,368 142,650 132,509

Credit valuation adjustment (CVA) 2,578,758 2,553,512 206,300 204,281

Of which: standardised approach for CVA (SA-CVA) 512,096 497,629 40,967 39,810

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

Of which: reduced basic approach for CVA (BA-CVA) 2,066,662 2,055,883 165,332 164,470

1,191,234 1,142,166 95,298 91,373

Equity investments in funds - Look-through approach 6,625,863 5,854,294 530,069 468,343

Equity investments in funds - Mandate-based approach 3,677,714 3,598,340 294,217 287,867

Equity investments in funds - Simple approach (subject to 250% RW) 2,000                1,690                160                   135                   

Equity investments in funds - Simple approach (subject to 400% RW) 169,537 151,554 13,562 12,124

Equity investments in funds - Fall-back approach 294,423 263,898 23,553 21,111

Unsettled transactions 88,197 411 7,055 32

Securitisation exposures subject to calculation of credit RWA amounts 4,836,633 4,558,234 386,930 364,658

Of which: Securitisation IRB approach (SEC-IRBA) 447,313 332,062 35,785 26,565

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

internal assessment approach(IAA)
1,267,201 1,197,785 101,376 95,822

Of which: Securitisation standardised approach (SEC-SA) 3,016,163 2,922,430 241,293 233,794

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

Market risk 3,306,760 2,915,607 264,540 233,248

Of which: standardised approach (SA) 3,287,893 2,895,892 263,031 231,671

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

Of which: simplified standardised approach (SSA) 18,867 19,715 1,509 1,577

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

Operational risk 10,286,141 10,286,141 822,891 822,891

Amounts below the thresholds for deduction (subject to 250% risk weight) 6,076,373 5,626,539 486,109 450,123

Output floor applied -                       -                       -                       -                       

Total 125,020,709 120,281,761 10,001,656 9,622,540

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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