
(in million yen)

OV1：Overview of RWA （Mitsubishi UFJ Financial Group）

a b c d

March 31,

2020

December 31,

2019

March 31,

2020

December 31,

2019

Credit risk (excluding counterparty credit risk) 64,560,381 64,009,761 5,342,401 5,300,612

Of which: standardised approach (SA) 22,648,264 21,903,203 1,811,861 1,752,256

Of which: advanced internal ratings-based (A-IRB) approach 36,994,000 37,464,927 3,137,091 3,177,025

Of which: Significant investments exposure - - - -

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

Others 4,918,106 4,641,621 393,448 371,329

Counterparty credit risk (CCR) 9,562,107 8,368,309 772,152 675,575

Of which: SA-CCR - - - -

Of which: Current exposure method 2,588,691 2,447,884 212,613 200,300

Of which: Expected exposure method - - - -

Of which: Credit valuation adjustment (CVA) 4,481,503 3,843,682 358,520 307,494

Of which: Central counterparty related exposure(CCP) 702,815 677,749 56,225 54,219

Others 1,789,096 1,398,992 144,793 113,560

Equity exposures subject to market-based approach 1,764,714 2,024,254 149,647 171,656

Equity investments in funds - Look-through approach 2,491,620 3,851,807 208,752 324,564

Equity investments in funds - Mandate-based approach 884,471 865,289 74,524 72,794

Equity investments in funds - Simple approach (subject to 250% RW) - 730 - 61

Equity investments in funds - Simple approach (subject to 400% RW) 13,119 14,901 1,049 1,192

Equity investments in funds - Fall-back approach 51,567 47,993 4,125 3,839

Unsettled transactions 6,519 2,445 552 207

Securitisation exposures subject to calculation of credit RWA amounts 2,704,650 2,843,773 216,372 227,501

Of which: Securitisation IRB approach (SEC-IRBA) or internal assessment

approach(IAA)
766,604 762,688 61,328 61,015

Of which: Securitisation external ratings-based approach (SEC-ERBA) 1,381,935 1,403,956 110,554 112,316

Of which: Securitisation standardised approach (SEC-SA) 424,574 479,335 33,965 38,346

Of which: Subject to 1250% RW 131,535 197,792 10,522 15,823

Market risk 3,150,775 2,983,576 252,062 238,686

Of which: standardised approach (SA) 1,125,153 927,254 90,012 74,180

Of which: internal model approaches (IMA) 2,025,621 2,056,321 162,049 164,505

Operational risk 8,269,286 8,095,496 661,542 647,639

Of which: basic Indicator approach (BIA) 3,217,023 3,024,040 257,361 241,923

Of which: the standardised approach (TSA) - - - -

Of which: advanced measurement approaches (AMA) 5,052,263 5,071,456 404,181 405,716

Amounts below the thresholds for deduction (subject to 250% risk weight) 3,935,858 3,831,376 333,760 324,900

Risk weighted assets subject to transitional arrangements - - - -

Floor adjustment 14,923,809 15,258,805 1,193,904 1,220,704

Total (including the 1.06 scaling factor) 115,135,624 115,124,230 9,210,849 9,209,93825

8

9

10

13

14

15

20

21

22

23

24

16

17

18

19

6

7

11

12

5

Correspon

ding line #

on Basel III

disclosure

template

RWA Minimum capital requirements

1

2

3

4


