
Compar ison of modelled and standardised r isk-weighted assets at r isk level as of September 30, 2024

<Sumitomo M itsui Trust Bank, L imited >

[Consolidated, I nternational standard]

(M il l ions of yen)

a b c d

Risk-weighted assets (RW A)

RW A for modelled approaches

that banks have supervisory

approval to use

RW A for portfolios where

standardised approaches

are used

Total Actual RW A

(a + b)

 (ie RW A which banks report

as current requirements)

RW A calculated using full

standardised  approach

 (ie used in the base of

the output floor)

1 Credit risk (excluding counterparty credit risk) 13,260,691 541,451 13,802,142 24,510,065

2 Counterparty credit risk 363,546 42,744 406,290 613,107

3 Credit valuation adjustment 465,680 465,680 465,680

4 Securitisation exposures in the banking book 432,277 25,776 458,053 737,702

5 M arket risk  － 1,023,431 1,023,431 1,023,431

6 Operational risk 1,237,876 1,237,876 1,237,876

7 Residual RW A  4,802,405 4,802,405 2,945,736

8 Total 14,056,515 8,139,364 22,195,880 31,533,599

Item

No.


