
(in million yen)

OV1：Overview of RWA （Mitsubishi UFJ Financial Group）

a b c d

September 30,

2021

June 30,

2021

September 30,

2021

June 30,

2021

Credit risk (excluding counterparty credit risk) 64,984,026 65,285,462 5,382,501 5,405,914

Of which: standardised approach (SA) 22,683,715 23,039,525 1,814,697 1,843,162

Of which: advanced internal ratings-based (A-IRB) approach 38,287,461 38,141,121 3,246,776 3,234,367

Of which: Significant investments exposure - - - -

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

Others 4,012,839 4,104,806 321,027 328,384

Counterparty credit risk (CCR) 8,562,611 8,564,942 690,783 691,033

Of which: SA-CCR - - - -

Of which: Current exposure method 2,280,258 2,281,880 186,849 187,213

Of which: Expected exposure method - - - -

Of which: Credit valuation adjustment (CVA) 3,734,317 3,693,158 298,745 295,452

Of which: Central counterparty related exposure(CCP) 674,634 688,211 53,970 55,056

Others 1,873,400 1,901,692 151,217 153,310

Equity exposures subject to market-based approach 1,702,592 1,778,727 144,379 150,836

Equity investments in funds - Look-through approach 4,871,175 4,352,948 409,043 365,661

Equity investments in funds - Mandate-based approach 1,153,693 1,070,643 92,626 85,986

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

Equity investments in funds - Simple approach (subject to 400% RW) 101,385 95,193 8,478 7,983

Equity investments in funds - Fall-back approach 65,300 64,153 5,224 5,132

Unsettled transactions 12,450 14,288 1,055 1,211

Securitisation exposures subject to calculation of credit RWA amounts 2,059,756 2,039,014 164,780 163,121

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

approach(IAA)
424,314 408,404 33,945 32,672

Of which: Securitisation external ratings-based approach (SEC-ERBA) 1,180,074 1,166,875 94,405 93,350

Of which: Securitisation standardised approach (SEC-SA) 333,682 335,597 26,694 26,847

Of which: Subject to 1250% RW 121,684 128,137 9,734 10,250

Market risk 4,280,867 4,355,237 342,469 348,419

Of which: standardised approach (SA) 1,490,230 1,259,187 119,218 100,735

Of which: internal model approaches (IMA) 2,790,637 3,096,050 223,250 247,684

Operational risk 7,888,838 7,984,943 631,107 638,795

Of which: basic Indicator approach (BIA) 3,094,690 3,140,996 247,575 251,279

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

Of which: advanced measurement approaches (AMA) 4,794,148 4,843,947 383,531 387,515

Amounts below the thresholds for deduction (subject to 250% risk weight) 4,444,993 4,415,673 376,935 374,449

Risk weighted assets subject to transitional arrangements - - - -

Floor adjustment 9,074,443 8,217,645 725,955 657,411

Total (including the 1.06 scaling factor) 112,191,761 111,199,436 8,975,340 8,895,954
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