Comparison of modelled and standardised RWA at risk level as of September 30, 2026

(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 46,082,409 26,694,885 72,777,294 136,070,123
counterparty credit risk)
2 Counterparty credit risk 1,628,089 3,819,944 5,448,033 8,820,548
3 Credit valuation adjustment 2,589,638 2,589,638 2,589,638
4 [Securitisation exposures in 577,189 4,483,198 5,060,388 5,382,380
the banking book
5 Market risk - 3,739,000 3,739,000 3,739,000
6 Operational risk 11,161,983 11,161,983 11,161,983
7 Residual RWA 22,913,372 22,913,372 19,802,999
8 Total 48,287,688 75,402,022 123,689,711 187,566,673




