
(in million yen)

OV1：Overview of RWA （Mitsubishi UFJ Financial Group）

a b c d

December 31,
2020

September 30,
2020

December 31,
2020

September 30,
2020

Credit risk (excluding counterparty credit risk) 64,786,499 64,480,889 5,369,305 5,340,113

Of which: standardised approach (SA) 21,904,125 22,457,916 1,752,330 1,796,633

Of which: advanced internal ratings-based (A-IRB) approach 38,830,420 37,842,227 3,292,819 3,209,020

Of which: Significant investments exposure - - - -

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

Others 4,051,944 4,180,736 324,155 334,458

Counterparty credit risk (CCR) 9,304,379 9,773,829 750,914 789,502

Of which: SA-CCR - - - -

Of which: Current exposure method 2,588,203 2,649,093 212,156 217,149

Of which: Expected exposure method - - - -

Of which: Credit valuation adjustment (CVA) 4,447,145 4,632,565 355,771 370,605

Of which: Central counterparty related exposure(CCP) 736,926 771,062 58,954 61,684

Others 1,532,103 1,721,108 124,032 140,063

Equity exposures subject to market-based approach 1,711,421 1,768,212 145,128 149,944

Equity investments in funds - Look-through approach 3,877,312 3,139,488 326,221 260,521

Equity investments in funds - Mandate-based approach 913,903 816,011 73,519 67,401

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

Equity investments in funds - Simple approach (subject to 400% RW) 87,515 41,665 7,407 3,518

Equity investments in funds - Fall-back approach 74,762 71,217 5,980 5,697

Unsettled transactions 8,533 15,914 723 1,349

Securitisation exposures subject to calculation of credit RWA amounts 2,217,264 2,286,814 177,381 182,945

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

516,344 565,886 41,307 45,270

Of which: Securitisation external ratings-based approach (SEC-ERBA) 1,194,609 1,222,726 95,568 97,818

Of which: Securitisation standardised approach (SEC-SA) 376,877 368,880 30,150 29,510

Of which: Subject to 1250% RW 129,433 129,321 10,354 10,345

Market risk 4,027,977 3,460,659 322,238 276,852

Of which: standardised approach (SA) 1,224,400 910,920 97,952 72,873

Of which: internal model approaches (IMA) 2,803,577 2,549,739 224,286 203,979

Operational risk 8,543,494 8,163,895 683,479 653,111

Of which: basic Indicator approach (BIA) 3,206,452 3,206,452 256,516 256,516

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

Of which: advanced measurement approaches (AMA) 5,337,041 4,957,442 426,963 396,595

Amounts below the thresholds for deduction (subject to 250% risk weight) 4,179,629 4,100,585 354,432 347,729

Risk weighted assets subject to transitional arrangements - -                       - -                       

Floor adjustment 11,198,474 12,328,946 895,877 986,315

Total (including the 1.06 scaling factor) 113,907,647 113,312,548 9,112,611 9,065,00325
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