Overview of Risk-weighted assets as of June 30, 2024
<Sumitomo Mitsui Trust Bank, Limited >
[Consolidated, International standard]

(Millions of yen)
OV1: Overview of Risk-weighted assets
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Basel 11T Risk-weighted assets Minimum capital requirements
templatciNo? June 30, March 31, June 30, March 31,
2024 2024 2024 2024
1 Credit risk (excluding counterparty credit risk) 15,499,921 15,760,902 1,239,993 1,260,872
2 Of which: Standardised Approach (SA) 536,435 512,447 42,914 40,995
3 Of which: Foundation Internal Ratings-Based (FIRB) Approach 10,704,553 10,858,672 856,364/ 868,693
4 Of which: Supervisory slotting approach 834,808 799,142 66,784 63,931
5 Of which: Advanced Internal Ratings-Based (AIRB) Approach 2,566,985 2,512,404 205,358 200,992
Of which: Significant investments in commercial entities - - - -
Of which: Lease residual value 326,735 295,966 26,138 23,677
Other assets 530,402 782,267 42,432 62,581
6 Counterparty credit risk (CCR) 544,359 456,883 43,548 36,550
7 Of which: Standardised Approach for Counterparty Credit Risk (SA-CCR) 486,926 417,414 38,954 33,393
8 Of which: Expected Positive Exposure (EPE) - - - -
Of which: Central Counterparty (CCP) 25,067 7,986 2,005 638
9 Others 32,365 31,482 2,589 2,518
10 Credit Valuation Adjustment (CVA) 589,328 512,063 47,146 40,965
Of which: SA-CVA — — — —
Of which: Full BA-CVA 589,328 512,063 47,146 40,965
Of which: Reduced BA-CVA - - - -
e D
12 Equity investment in funds (Look-Through Approach (LTA)) 1,801,617 1,634,100 144,129 130,728
13 Equity investment in funds (Mandate-Based Approach (MBA)) 1,596,601 1,474,817 127,728 117,985
Equity investment in funds (Probability Approach (PA) subject to 250% risk weight) — — — —
Equity investment in funds (Probability Approach (PA) subject to 400% risk weight) — — — —
14 Equity investment in funds (Fall-Back Approach (FBA) subject to 1,250% risk weight) 718 746 57 59
15 Settlement risk — — — —
16 Securitisation exposures in banking book 561,772 438,462 44,941 35,076
17 Of which: Internal Ratings-Based Approach (SEC-IRBA) 520,978 411,818 41,678 32,945
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19 Of which: Standardised Approach (SEC-SA) - - - -
Of which: subject to 1,250% risk weight 18 30 1 2
20 Market risk 1,147,214 990,531 91,777 79,242
21 Of which: Standardised Approach (SA) 1,147,214 990,531 91,777 79,242
22 Of which: Internal Model Approach (IMA) - - - -
Of which: Simplified Standardised Approach - - - -
23 Capital charge for switch between trading book and banking book - - - -
24 Operational risk 1,060,031 1,060,031 84,802 84,802
25 Amounts below the thresholds for deduction (subject to 250% risk weight) 331,889 322,631 26,551 25,810
26 Floor adjustment — — — —
27 Total 23,591,062 23,074,373 1,887,285 1,845,949




