
Overview  of Risk-weighted assets as of September 30, 2024

<Sum itomo M itsui Trust Bank, L im ited.>

[Non-consol idated, I nternational standard]

(M illions of yen)

a b c d

September 30,

2024

June 30,

2024

September 30,

2024

June 30,

2024

1 14,594,176 15,582,357 1,167,534 1,246,588

2 　Of which: Standardised Approach (SA) 6,801 8,316 544 665

3 　Of which: Foundation Internal Ratings-Based (FIRB) Approach 9,040,484 9,543,403 723,238 763,472

4   Of which: Supervisory slotting approach 764,418 833,830 61,153 66,706

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 － － － －

　Other assets 2,441,261 2,629,821 195,300 210,385

6 385,008 523,869 30,800 41,909

7 　Of which: Standardised Approach for Counterparty Credit Risk (SA-CCR) 343,855 476,021 27,508 38,081

8 　Of which: Expected Positive Exposure (EPE) － － － －

　Of which: Central Counterparty (CCP) 21,985 25,067 1,758 2,005

9 　Others 19,167 22,781 1,533 1,822

10 Credit Valuation Adjustment (CVA) 463,952 572,753 37,116 45,820

　Of which: SA-CVA － － － －

　Of which: Full BA-CVA 463,952 572,753 37,116 45,820

　Of which: Reduced BA-CVA － － － －

11 369,491 376,902 29,559 30,152

12 1,620,968 1,801,617 129,677 144,129

13 1,485,869 1,595,595 118,869 127,647

－ － － －

－ － － －

14 424 718 33 57

15 － － － －

16 410,466 513,713 32,837 41,097

17 　Of which: Internal Ratings-Based Approach (SEC-IRBA) 384,703 472,936 30,776 37,834

18 　Of which: External Ratings-Based Approach (SEC-ERBA) 25,762 40,776 2,060 3,262

19 　Of which: Standardised Approach (SEC-SA) － － － －

　Of which: subject to 1,250%  risk weight 0 0 0 0

20 993,793 1,127,096 79,503 90,167

21 　Of which: Standardised Approach (SA) 993,793 1,127,096 79,503 90,167

22 　Of which: Internal M odel Approach (IM A) － － － －

　Of which: Simplified Standardised Approach － － － －

23 Capital charge for switch between trading book and banking book － － － －

24 927,811 780,881 74,224 62,470

25 152,291 152,403 12,183 12,192

26 － － － －

27 21,404,254 23,027,909 1,712,340 1,842,232

Equity investment in funds (Probability Approach (PA) subject to 400%  risk weight)

OV１:  Overview of R isk-weighted assets

Risk-weighted assets M inimum capital requirements

Credit risk (excluding counterparty credit risk)

Basel I I I

template No.

Counterparty credit risk (CCR)

Equity positions in banking book under market-based approach

during the five-year l inear phase-in period

Equity investment in funds (Look-Through Approach (LTA))

Equity investment in funds (M andate-Based Approach (M BA))

Equity investment in funds (Probability Approach (PA) subject to 250%  risk weight)

Floor adjustment

Total

Equity investment in funds (Fall-Back Approach (FBA) subject to 1,250%  risk weight)

Settlement risk

Securitisation exposures in banking book

M arket risk

Operational risk

Amounts below the thresholds for deduction (subject to 250%  risk weight)


