
 Comparison of modelled and standardised risk-weighted assets at risk level as of March 31, 2026

<Sumitomo Mitsui Trust Bank, Limited >

[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) 12,926,594 1,933,873 14,860,467 26,535,671

2 Counterparty credit risk 423,130 69,680 492,811 1,313,125

3 Credit valuation adjustment 410,521 410,521 410,521

4 Securitisation exposures in the banking book 543,569 26,206 569,775 781,308

5 Market risk  － 1,135,422 1,135,422 1,135,422

6 Operational risk 1,481,205 1,481,205 1,481,205

7 Residual RWA  6,095,047 6,095,047 4,046,269

8 Total 13,893,294 11,151,957 25,045,251 35,703,524

Item
No.


