(in million yen)

OV1:Overview of RWA (Mitsubishi UFJ Financial Group)

Correspon 4 b ¢ d
ding line # RWA Minimum capital requirements
on Basel III
disclosure March 31, March 31, March 31, March 31,
femplate 2018 2017 2018 2017
1 Credit risk (excluding counterparty credit risk) 66,871,078 5,560,941
2 Of which: standardised approach (SA) 19,006,123 1,520,489
3 Of which: advanced internal ratings-based (A-IRB) approach 44,011,439 3,732,170
Of which: Significant investments exposure - -
Of which: Estimated lease residual values exposure 21 1
Others 3,853,494 308,279
4 Counterparty credit risk (CCR) 8,860,642 715,946
5 Of which: SA-CCR - -
Of which: Current exposure method 2,674,761 219,792
6 Of which: Expected exposure method - -
Of which: Credit valuation adjustment (CVA) 4,293,699 343,495
Of which: Central counterparty related exposure(CCP) 702,672 56,213
Others 1,189,508 96,443
7 Equity exposures subject to market-based approach 2,033,681 172,456
Exposures with several underlying assets and transactions - -
Equity investments in funds in the IRB approach 3,993,587 338,656
11 Unsettled transactions 15,105 1,243
12 Securitisation exposures subject to calculation of credit RWA amounts 1,653,738 139,175
13 Of which: Ratings—based approach(RBA) or internal assessment 405,643 34398
approach(IAA) in the IRB approach
14 Of which: Supervisory formula approach(SFA) in the IRB approach 920,170 78,030
15 Of which: Standardised approach (SA) 182,444 14,595
Of which: Subject to 1250% RW 145,480 12,150
16 Market risk 2,714,514 217,161
17 Of which: standardised approach (SA) 944,811 75,584
18 Of which: internal model approaches (IMA) 1,769,703 141,576
19 Operational risk 7,236,024 578,881
20 Of which: basic Indicator approach (BIA) 2,291,601 183,328
21 Of which: the standardised approach (TSA) - -
22 Of which: advanced measurement approaches (AMA) 4,944,423 395,553
23 Amounts below the thresholds for deduction (subject to 250% risk weight) 3,035,793 257,435
Risk weighted assets subject to transitional arrangements - -
24 Floor adjustment 13,689,912 1,095,192
25 Total (including the 1.06 scaling factor) 113,463,618 9,077,089




