
 Overview of Risk-weighted assets as of March 31, 2026
<Sumitomo Mitsui Trust Bank, Limited >
[Consolidated, International standard]

(Millions of yen)

a b c d

March 31,
2026

December 31,
2025

March 31,
2026

December 31,
2025

1 15,750,295 15,291,859 1,260,023 1,223,348

2 　Of which: Standardised Approach (SA) 1,933,873 1,694,911 154,709 135,592

3 　Of which: Foundation Internal Ratings-Based (FIRB) Approach 9,569,642 9,359,326 765,571 748,746

4   Of which: Supervisory slotting approach 620,894 670,073 49,671 53,605

5 　Of which: Advanced Internal Ratings-Based (AIRB) Approach 2,736,057 2,663,326 218,884 213,066

　Of which: Significant investments in commercial entities － － － －

　Of which: Lease residual value 347,265 317,145 27,781 25,371

　Other assets 542,562 587,077 43,405 46,966

6 492,811 503,768 39,424 40,301

7 　Of which: Standardised Approach for Counterparty Credit Risk (SA-CCR) 405,404 430,275 32,432 34,422

8 　Of which: Expected Positive Exposure (EPE) － － － －

　Of which: Central Counterparty (CCP) 33,986 32,346 2,718 2,587

9 　Others 53,420 41,145 4,273 3,291

10 Credit Valuation Adjustment (CVA) 410,521 443,132 32,841 35,450

　Of which: SA-CVA － － － －

　Of which: Full BA-CVA 410,521 443,132 32,841 35,450

　Of which: Reduced BA-CVA － － － －

11 990,212 921,993 79,217 73,759

12 1,868,931 1,876,670 149,514 150,133

13 1,865,518 1,764,638 149,241 141,171

－ － － －

－ － － －

14 312 305 24 24

15 － － － －

16 569,775 531,019 45,582 42,481

17 　Of which: Internal Ratings-Based Approach (SEC-IRBA) 543,569 503,083 43,485 40,246

18
　Of which: External Ratings-Based Approach (SEC-ERBA),
　including Internal Assessment Approach(IAA)

26,201 27,930 2,096 2,234

19 　Of which: Standardised Approach (SEC-SA) － － － －

　Of which: subject to 1,250% risk weight 4 4 0 0

20 1,135,422 1,066,499 90,833 85,319

21 　Of which: Standardised Approach (SA) 1,135,422 1,066,499 90,833 85,319

22 　Of which: Internal Model Approach (IMA) － － － －

　Of which: Simplified Standardised Approach － － － －

23 Capital charge for switch between trading book and banking book － － － －

24 1,481,205 1,412,136 118,496 112,970

25 480,244 441,414 38,419 35,313

26 － － － －

27 25,045,251 24,253,440 2,003,620 1,940,275

Floor adjustment

Total

Equity investment in funds (Fall-Back Approach (FBA) subject to 1,250% risk weight)

Settlement risk

Securitisation exposures in banking book

Market risk

Operational risk

Amounts below the thresholds for deduction (subject to 250% risk weight)

Equity investment in funds (Probability Approach (PA) subject to 400% risk weight)
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Basel III
template No.

Risk-weighted assets Minimum capital requirements

Credit risk (excluding counterparty credit risk)

Counterparty credit risk (CCR)

Equity positions in banking book under market-based approach
during the five-year linear phase-in period

Equity investment in funds (Look-Through Approach (LTA))

Equity investment in funds (Mandate-Based Approach (MBA))

Equity investment in funds (Probability Approach (PA) subject to 250% risk weight)


