Comparison of modelled and standardised risk-weighted assets at risk level as of June 30, 2025

<Sumitomo Mitsui Trust Bank, Limited >

[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) 11,696,242 1,597,081 13,293,324 24,308,758
2 |Counterparty credit risk 310,230 47,955 358,185 645,864
3 |[Credit valuation adjustment 316,692 316,692 316,692
4 [Securitisation exposures in the banking book 428,662 25,152 453,815 709,282
5 |Market risk — 1,196,765 1,196,765 1,196,765
6  |Operational risk 1,284,217 1,284,217 1,284,217
7 |Residual RWA 5,079,438 5,079,438 3,183,871
8 |Total 12,435,136 9,547,303 21,982,439 31,645,452




