(in million yen)

OV1:Overview of RWA (Mitsubishi UFJ Financial Group)

a b c d
Basel I11 RWA Minimum capital requirements
Template
No. March 31, | December 31, March 31, | December 31,
2025 2024 2025 2024

1 Credit risk (excluding counterparty credit risk) 68,138,424 69,769,327 5,451,073 5,581,546
2 Of which: standardised approach (SA) 23,439,898 22,482,377 1,875,191 1,798,590
3 Of which: foundation internal ratings-based (F-IRB) approach 24,598,233 26,441,698 1,967,858 2,115,335
4 Of which: supervisory slotting approach 391,326 379,351 31,306 30,348
5 Of which: advanced internal ratings-based (A-IRB) approach 14,288,978 14,746,399 1,143,118 1,179,711
Of which: Significant investments exposure - - - -
Of which: Estimated lease residual values exposure 9 9 0 0
Others 5,419,978 5,719,490 433,598 457,559
6 Counterparty credit risk (CCR) 5,491,631 5,847,045 439,330 467,763
7 Of which: SA-CCR 2,927,947 3,345,380 234,235 267,630
8 Of which: Expected exposure method - - - -
Of which: Central counterparty related exposure(CCP) 471,855 461,499 37,748 36,919
9 Other CCR 2,091,828 2,040,166 167,346 163,213
10 Credit valuation adjustment (CVA) 2,901,170 3,101,376 232,093 248,110
Of which: standardised approach for CVA (SA-CVA) 573,482 621,475 45,878 49,718
Of which: full basic approach for CVA (BA-CVA) - - - -
Of which: reduced basic approach for CVA (BA-CVA) 2,327,688 2,479,901 186,215 198,392
11 Equity positions ur.lder the fimple ris.k weight ap.proach and the internal 1118.679 1006390 89,494 80511

model method during the five-year linear phase-in period i hand 4 4
12 Equity investments in funds - Look-through approach 4,490,837 4,050,536 359,266 324,042
13 |Equity investments in funds - Mandate-based approach 2,691,258 2,995,994 215,300 239,679
Equity investments in funds - Simple approach (subject to 250% RW) 1,495 - 119 -
Equity investments in funds - Simple approach (subject to 400% RW) 190,349 187,721 15,227 15,017
14 Equity investments in funds - Fall-back approach 147,929 201,664 11,834 16,133
15 Unsettled transactions 23,847 3,868 1,907 309
16 Securitisation exposures subject to calculation of credit RWA amounts 3,805,410 3,777,391 304,432 302,191
17 Of which: Securitisation IRB approach (SEC-IRBA) 271,110 623,097 21,688 49,847
18 gftet’:;};;i’:::rﬁsjfz;;‘rf)’:::&i:’;ﬁ“g&baSed approach (SEC-ERBA) or 1,048,350 1,059,163 83,868 84,733
19 Of which: Securitisation standardised approach (SEC-SA) 2,379,994 1,989,174 190,399 159,133
Of which: Subject to 1250% RW 105,955 105,955 8,476 8,476
20 Market risk 2,543,863 3,540,085 203,509 283,206
21 Of which: standardised approach (SA) 2,532,021 3,524,477 202,561 281,958
22 Of which: internal model approaches (IMA) - - - -
Of which: simplified standardised approach (SSA) 11,841 15,607 947 1,248
23 Capital charge for switch between trading book and banking book - - - -
24 Operational risk 9,696,371 10,025,952 775,709 802,076
25 Amounts below the thresholds for deduction (subject to 250% risk weight) 5,689,210 5,723,453 455,136 457,876
26 Output floor applied - - - -
27 |Total 106,930,480| 110,230,808 8,554,438 8,818,464




