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(Millions of yen)
OV1: Overview of Risk-weighted assets
a b c d
Basel 111 Risk-weighted assets Minimum capital requirements
template No. December 31, September 30, December 31, September 30,
2024 2024 2024 2024
1 Credit risk (excluding counterparty credit risk) 15,031,757 14,783,312 1,202,540 1,182,664
2 Of which: Standardised Approach (SA) 584,726 579,217 46,778 46,337
3 Of which: Foundation Internal Ratings-Based (FIRB) Approach 10,292,368 10,154,111 823,389 812,328
4 Of which: Supervisory slotting approach 805.398 765,370 64,431 61,229
5 Of which: Advanced Internal Ratings-Based (AIRB) Approach 2,428,847 2,341,209 194,307 187,296
Of which: Significant investments in commercial entities — — — —
Of which: Lease residual value 332,568 355,193 26,605 28,415
Other assets 587,847 588,209 47,027 47,056
6 Counterparty credit risk (CCR) 446,808 408,372 35,744 32,669
7 Of which: Standardised Approach for Counterparty Credit Risk (SA-CCR) 392,869 354,512 31,429 28,360
8 Of which: Expected Positive Exposure (EPE) - - - -
Of which: Central Counterparty (CCP) 23,602 21,985 1,888 1,758
9 Others 30,336 31,874 2,426 2,549
10 Credit Valuation Adjustment (CVA) 475,197 466,471 38,015 37,317
Of which: SA-CVA - - - -
Of which: Full BA-CVA 475,197 466,471 38,015 37,317
Of which: Reduced BA-CVA - - - -
T T e
12 Equity investment in funds (Look-Through Approach (LTA)) 1,741,275 1,620,968 139,302 129,677
13 Equity investment in funds (Mandate-Based Approach (MBA)) 1,703,684 1,570,452 136,294/ 125,636
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) 453 424 36 33
15 Settlement risk — — — —
16 Securitisation exposures in banking book 431,033 458,053 34,482 36,644
17 Of which: Internal Ratings-Based Approach (SEC-IRBA) 400,157 432,277 32,012 34,582
18 ﬁix 3:{“}:Iﬁi:f;:f;Ra‘i"gs'Bafspfaimﬁ)SEC'ERBA)" 30,867 25,762 2,469 2,060
19 Of which: Standardised Approach (SEC-SA) - - - -
Of which: subject to 1,250% risk weight 8 13 0 1
20 Market risk 1,015,982 1,032,409 81,278 82,592
21 Of which: Standardised Approach (SA) 1,015,982 1,032,409 81,278 82,592
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 1,511,525 1,511,525 120,922 120,922
25 Amounts below the thresholds for deduction (subject to 250% risk weight) 566,123 559,144 45,289 44,731
26 Floor adjustment — — - —
27 Total 23,438,374 22,867,349 1,875,069, 1,829,387




