
(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)
47,331,311 27,163,005 74,494,316 137,615,374

2 Counterparty credit risk 780,788 4,752,497 5,533,286 9,267,405

3 Credit valuation adjustment 2,578,758 2,578,758 2,578,758

4
Securitisation exposures in

the banking book
447,313 4,389,320 4,836,633 4,946,701

5 Market risk - 3,306,760 3,306,760 3,306,760

6 Operational risk 10,286,141 10,286,141 10,286,141

7 Residual RWA 23,984,811 23,984,811 20,644,639

8 Total 48,559,412 76,461,296 125,020,709 188,645,782
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