
Comparison of modelled and standardised risk-weighted assets at risk level as of December 31, 2025

<Sumitomo Mitsui Trust Group, Inc. >

[Consolidated, International standard]

(Millions of yen)

a b c d

Risk-weighted assets (RWA)

RWA for modelled approaches
that banks have supervisory

approval to use

RWA for portfolios where
standardised approaches

are used

Total Actual RWA
(a + b)

 (ie RWA which banks report
as current requirements)

RWA calculated using full
standardised  approach
 (ie used in the base of

the output floor)

1 Credit risk (excluding counterparty credit risk) 12,692,726 1,744,638 14,437,364 25,994,018

2 Counterparty credit risk 452,099 53,884 505,983 1,303,308

3 Credit valuation adjustment 443,940 443,940 443,940

4 Securitisation exposures in the banking book 503,083 27,935 531,019 795,134

5 Market risk  － 1,075,870 1,075,870 1,075,870

6 Operational risk 1,689,907 1,689,907 1,689,907

7 Residual RWA  6,258,090 6,258,090 4,030,963

8 Total 13,647,909 11,294,267 24,942,176 35,333,143

Item
No.


