Overview of Risk-weighted assets as of September 30, 2024
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[Consolidated, International standard]|

(Millions of yen)
OV1: Overview of Risk-weighted assets
a b c d
Basel 111 Risk-weighted assets Minimum capital requirements
template No. September 30, June 30, September 30, June 30,
2024 2024 2024 2024
1 Credit risk (excluding counterparty credit risk) 14,700,025 15,499,921 1,176,002 1,239,993
2 Of which: Standardised Approach (SA) 541,451 536,435 43,316 42914
3 Of which: Foundation Internal Ratings-Based (FIRB) Approach 10,154,111 10,704,553 812,328 856,364
4 Of which: Supervisory slotting approach 765,370 834,808 61,229 66,784
5 Of which: Advanced Internal Ratings-Based (AIRB) Approach 2,341,209 2,566,985 187,296/ 205,358
Of which: Significant investments in commercial entities — — — —
Of which: Lease residual value 355,193 326,735 28,415 26,138
Other assets 542,688 530,402 43,415 42,432
6 Counterparty credit risk (CCR) 406,290 544,359 32,503 43,548
7 Of which: Standardised Approach for Counterparty Credit Risk (SA-CCR) 352,430 486,926 28,194/ 38,954
8 Of which: Expected Positive Exposure (EPE) - - - -
Of which: Central Counterparty (CCP) 21,985 25,067 1,758 2,005
9 Others 31,874 32,365 2,549 2,589
10 Credit Valuation Adjustment (CVA) 465,680 589,328 37,254 47,146
Of which: SA-CVA - - - -
Of which: Full BA-CVA 465,680 589,328 37,254 47,146
Of which: Reduced BA-CVA - - - -
1 dEE;‘i:g flis‘}lffy:;rblal;‘:;‘r‘i E::;f;“;;i“k“‘based approach 453333 457.608 36,266 36,608
12 Equity investment in funds (Look-Through Approach (LTA)) 1,620,968 1,801,617 129,677 144,129
13 Equity investment in funds (Mandate-Based Approach (MBA)) 1,487,051 1,596,601 118,964 127,728
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) 424 718 33 57
15 Settlement risk — — — —
16 Securitisation exposures in banking book 458,053 561,772 36,644 44,941
17 Of which: Internal Ratings-Based Approach (SEC-IRBA) 432,277 520,978 34,582 41,678
18 ﬁix 3:{“}:Iﬁi:f;:f;Ra‘i"gs'Bafspfaimﬁ)SEC'ERBA)" 25,762 40,776 2,060 3262
19 Of which: Standardised Approach (SEC-SA) - - - -
Of which: subject to 1,250% risk weight 13 18 1 1
20 Market risk 1,023,431 1,147,214 81,874 91,777
21 Of which: Standardised Approach (SA) 1,023,431 1,147,214 81,874 91,777
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 1,237,876 1,060,031 99,030 84,802
25 Amounts below the thresholds for deduction (subject to 250% risk weight) 342,745 331,889 27,419 26,551
26 Floor adjustment — — - —
27 Total 22,195,880 23,591,062 1,775,670 1,887,285




