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

(Millions of yen)

a b c d

March 31,
2026

December 31,
2025

March 31,
2026

December 31,
2025

1 15,533,490 15,207,192 1,242,679 1,216,575

2 　Of which: Standardised Approach (SA) 1,400,846 1,183,342 112,067 94,667

3 　Of which: Foundation Internal Ratings-Based (FIRB) Approach 8,537,074 8,431,614 682,965 674,529

4   Of which: Supervisory slotting approach 562,666 620,718 45,013 49,657

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 － － － －

　Other assets 2,296,844 2,308,190 183,747 184,655

6 456,316 483,705 36,505 38,696

7 　Of which: Standardised Approach for Counterparty Credit Risk (SA-CCR) 386,479 416,248 30,918 33,299

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

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

9 　Others 35,850 35,110 2,868 2,808

10 Credit Valuation Adjustment (CVA) 406,590 440,277 32,527 35,222

　Of which: SA-CVA － － － －

　Of which: Full BA-CVA 406,590 440,277 32,527 35,222

　Of which: Reduced BA-CVA － － － －

11 750,490 717,630 60,039 57,410

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

13 1,852,345 1,756,869 148,187 140,549

－ － － －

－ － － －

14 312 305 24 24

15 － － － －

16 529,805 492,231 42,384 39,378

17 　Of which: Internal Ratings-Based Approach (SEC-IRBA) 503,604 464,300 40,288 37,144

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 0 0 0 0

20 1,099,242 1,022,907 87,939 81,832

21 　Of which: Standardised Approach (SA) 1,099,242 1,022,907 87,939 81,832

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

　Of which: Simplified Standardised Approach － － － －

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

24 1,112,755 1,068,754 89,020 85,500

25 345,305 345,996 27,624 27,679

26 － － － －

27 23,955,587 23,412,541 1,916,446 1,873,003

Equity investment in funds (Probability Approach (PA) subject to 400% risk weight)

OV１: Overview of Risk-weighted assets

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)

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)


