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[Non-consolidated, International standard]

(Millions of yen)
OV1: Overview of Risk-weighted assets
a b c d
Basel I1I Risk-weighted assets Minimum capital requirements
ety December 31, September 30, December 31, September 30,
2025 2025 2025 2025
1 Credit risk (excluding counterparty credit risk) 15,207,192 14,517,072 1,216,575 1,161,365
2 Of which: Standardised Approach (SA) 1,183,342 1,183,616 94,667 94,689
3 Of which: Foundation Internal Ratings-Based (FIRB) Approach 8,431,614 7,965,033 674,529 637,202
4 Of which: Supervisory slotting approach 620,718 472,836 49,657 37,826
5 Of which: Advanced Internal Ratings-Based (AIRB) Approach 2,663,326 2,528,281 213,066 202,262
Of which: Significant investments in commercial entities - - - -
Of which: Lease residual value - - - -
Other assets 2,308,190 2,367,304 184,655 189,384
6 Counterparty credit risk (CCR) 483,705 398,980 38,696 31,918
7 Of which: Standardised Approach for Counterparty Credit Risk (SA-CCR) 416,248 354,124 33,299 28,329
8 Of which: Expected Positive Exposure (EPE) - - - -
Of which: Central Counterparty (CCP) 32,346 29,456 2,587 2,356
9 Others 35,110 15,400 2,808 1,232
10 Credit Valuation Adjustment (CVA) 440,277 394,684 35,222 31,574
Of which: SA-CVA - - - -
Of which: Full BA-CVA 440,277 394,684 35,222 31,574
Of which: Reduced BA-CVA - - - -
e s e e A
12 Equity investment in funds (Look-Through Approach (LTA)) 1,876,670 1,781,871 150,133 142,549
13 Equity investment in funds (Mandate-Based Approach (MBA)) 1,756,869 1,660,065 140,549 132,805
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) 305 332 24 26
15 Settlement risk — — — —
16 Securitisation exposures in banking book 492,231 370,585 39,378 29,646
17 Of which: Internal Ratings-Based Approach (SEC-IRBA) 464,300 347,631 37,144 27,810
18 Of which: External Ratings-Based Approach (SEC-ERBA) 27,930 22,953 2,234 1,836
19 Of which: Standardised Approach (SEC-SA) - - - -
Of which: subject to 1,250% risk weight 0 0 0 0
20 Market risk 1,022,907 1,107,463 81,832 88,597
21 Of which: Standardised Approach (SA) 1,022,907 1,107,463 81,832 88,597
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 1,068,754 1,068,754 85,500 85,500
25 Amounts below the thresholds for deduction (subject to 250% risk weight) 345,996 145,861 27,679 11,668
26 Floor adjustment — — — —
27 Total 23,412,541 22,013,704 1,873,003 1,761,096




