
(in million yen)

OV1：Overview of RWA （Mitsubishi UFJ Financial Group）

a b c d

March 31,

2021

December 31,

2020

March 31,

2021

December 31,

2020

Credit risk (excluding counterparty credit risk) 64,951,304 64,786,499 5,382,818 5,369,305

Of which: standardised approach (SA) 22,066,739 21,904,125 1,765,339 1,752,330

Of which: advanced internal ratings-based (A-IRB) approach 38,898,812 38,830,420 3,298,619 3,292,819

Of which: Significant investments exposure - - - -

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

Others 3,985,743 4,051,944 318,859 324,155

Counterparty credit risk (CCR) 9,012,347 9,304,379 727,403 750,914

Of which: SA-CCR - - - -

Of which: Current exposure method 2,493,125 2,588,203 204,535 212,156

Of which: Expected exposure method - - - -

Of which: Credit valuation adjustment (CVA) 3,994,525 4,447,145 319,562 355,771

Of which: Central counterparty related exposure(CCP) 688,254 736,926 55,060 58,954

Others 1,836,442 1,532,103 148,245 124,032

Equity exposures subject to market-based approach 1,701,877 1,711,421 144,319 145,128

Equity investments in funds - Look-through approach 4,296,484 3,877,312 362,324 326,221

Equity investments in funds - Mandate-based approach 1,018,048 913,903 81,834 73,519

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

Equity investments in funds - Simple approach (subject to 400% RW) 79,515 87,515 6,724 7,407

Equity investments in funds - Fall-back approach 64,727 74,762 5,178 5,980

Unsettled transactions 2,451 8,533 207 723

Securitisation exposures subject to calculation of credit RWA amounts 2,112,474 2,217,264 168,997 177,381

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

approach(IAA)
431,843 516,344 34,547 41,307

Of which: Securitisation external ratings-based approach (SEC-ERBA) 1,177,993 1,194,609 94,239 95,568

Of which: Securitisation standardised approach (SEC-SA) 375,740 376,877 30,059 30,150

Of which: Subject to 1250% RW 126,896 129,433 10,151 10,354

Market risk 4,066,808 4,027,977 325,344 322,238

Of which: standardised approach (SA) 1,438,576 1,224,400 115,086 97,952

Of which: internal model approaches (IMA) 2,628,232 2,803,577 210,258 224,286

Operational risk 7,976,657 8,543,494 638,132 683,479

Of which: basic Indicator approach (BIA) 3,140,996 3,206,452 251,279 256,516

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

Of which: advanced measurement approaches (AMA) 4,835,661 5,337,041 386,852 426,963

Amounts below the thresholds for deduction (subject to 250% risk weight) 4,162,644 4,179,629 352,992 354,432

Risk weighted assets subject to transitional arrangements - - - -

Floor adjustment 11,965,885 11,198,474 957,270 895,877

Total (including the 1.06 scaling factor) 114,419,369 113,907,647 9,153,549 9,112,611
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