Comparison of modelled and standardised risk-weighted assets at risk level as of December 31, 2024

<Sumitomo Mitsui Trust Group, Inc. >

[Consolidated, International standard]

(Millions of yen)

a b ® d
Risk-weighted assets (RWA)
Item RWA for modelled approaches RWA for portfolios where Total Actual RWA RWA calculated using full
No. that banks have supervisory standardised approaches (a+b) standardised approach
approval to use are used (ie RWA which banks report (ie used in the base of
as current requirements) the output floor)
1 Credit risk (excluding counterparty credit risk) 13,526,614 584,726 14,111,340 25,242,127
2 |Counterparty credit risk 398,817 47,991 446,808 889,624
3 |[Credit valuation adjustment 475,197 475,197 475,197
4 [Securitisation exposures in the banking book 400,157 30,875 431,033 750,336
5 |Market risk — 1,015,982 1,015,982 1,015,982
6  |Operational risk 1,511,525 1,511,525 1,511,525
7 |Residual RWA 5,446,485 5,446,485 3,362,209
8 |Total 14,325,589 9,112,784 23,438,374 33,247,005




