Risk-weighted assets flow statements of credit risk exposures under Internal Ratings-Based Approach as of June 30, 2020
<Sumitomo Mitsui Trust Bank, Limited>
[Consolidated, International standard]

(Billions of yen)

CR8:RWA flow statements of credit risk exposures under IRB

Item

No. RWA amounts
1 RWA at the end of previous reporting period (March 31, 2020) 12,056
2 Asset size 200,
3 Asset quality 111
4 Factor Model updates -
5 of Methodology and policy -
6 RWA changes Acquisitions and disposals -
7 Foreign exchange movements A 39
8 Others R
9 RWA at the end of current reporting period (June 30, 2020) 12,329




