
(in million yen)

OV1：Overview of RWA （Mitsubishi UFJ Financial Group）

a b c d

June 30,

2021

March 31,

2021

June 30,

2021

March 31,

2021

Credit risk (excluding counterparty credit risk) 65,285,462 64,951,304 5,405,914 5,382,818

Of which: standardised approach (SA) 23,039,525 22,066,739 1,843,162 1,765,339

Of which: advanced internal ratings-based (A-IRB) approach 38,141,121 38,898,812 3,234,367 3,298,619

Of which: Significant investments exposure - - - -

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

Others 4,104,806 3,985,743 328,384 318,859

Counterparty credit risk (CCR) 8,564,942 9,012,347 691,033 727,403

Of which: SA-CCR - - - -

Of which: Current exposure method 2,281,880 2,493,125 187,213 204,535

Of which: Expected exposure method - - - -

Of which: Credit valuation adjustment (CVA) 3,693,158 3,994,525 295,452 319,562

Of which: Central counterparty related exposure(CCP) 688,211 688,254 55,056 55,060

Others 1,901,692 1,836,442 153,310 148,245

Equity exposures subject to market-based approach 1,778,727 1,701,877 150,836 144,319

Equity investments in funds - Look-through approach 4,352,948 4,296,484 365,661 362,324

Equity investments in funds - Mandate-based approach 1,070,643 1,018,048 85,986 81,834

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

Equity investments in funds - Simple approach (subject to 400% RW) 95,193 79,515 7,983 6,724

Equity investments in funds - Fall-back approach 64,153 64,727 5,132 5,178

Unsettled transactions 14,288 2,451 1,211 207

Securitisation exposures subject to calculation of credit RWA amounts 2,039,014 2,112,474 163,121 168,997

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

approach(IAA)
408,404 431,843 32,672 34,547

Of which: Securitisation external ratings-based approach (SEC-ERBA) 1,166,875 1,177,993 93,350 94,239

Of which: Securitisation standardised approach (SEC-SA) 335,597 375,740 26,847 30,059

Of which: Subject to 1250% RW 128,137 126,896 10,250 10,151

Market risk 4,355,237 4,066,808 348,419 325,344

Of which: standardised approach (SA) 1,259,187 1,438,576 100,735 115,086

Of which: internal model approaches (IMA) 3,096,050 2,628,232 247,684 210,258

Operational risk 7,984,943 7,976,657 638,795 638,132

Of which: basic Indicator approach (BIA) 3,140,996 3,140,996 251,279 251,279

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

Of which: advanced measurement approaches (AMA) 4,843,947 4,835,661 387,515 386,852

Amounts below the thresholds for deduction (subject to 250% risk weight) 4,415,673 4,162,644 374,449 352,992

Risk weighted assets subject to transitional arrangements - - - -

Floor adjustment 8,217,645 11,965,885 657,411 957,270

Total (including the 1.06 scaling factor) 111,199,436 114,419,369 8,895,954 9,153,549
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