[ANNUAL REPORT 2023:Errata]
The table was corrected as follows(underlined),

P176
OV1: Overview of RWA (Consolidated) (Error)

OV1: Overview of RWA (Consolidated) (Correct)

OV1: Overview of RWA (Consolidated)

OV1: Overview of RWA (Consolidated)

(Millions of Yen)

°

Minimum capital requirements

March 31, 2023

| d

Minimum capital requirements

ch 31, 2023

Credit risk (excluding counterparty credit nisk)

994,391 |

Of which: standardized approach (SA)

380922

Of which: foundation intemal ratings-based (F-IRB) approach

413496

Ny FVCY )

Of which: supervisory slotting criteria

156,827

th

Of which: advanced intemal rating-based (A-IRB) approach

21,887

Of which: significant investment

Of which: estimated residual value of lease transactions

Others

[i] Counterparty credit nsk (CCR)

sk (SA-CCR)

Of which: standardized approach for counterparty credit

& Of which: expecled positive exposure (EPE) method

Of which: credit valuation adjustment

9 Others

»)

“redit valuation adjustment (CVA)

Of which: the standardized approach for CVA (SA-CVA)

Of which: The full basic approach for CVA (BA-CVA)

Of which: The reduced basic approach for CVA (BA-CVA)

Equity positions under the simple risk weight approach and
the internal model method dunng the five-year linear phase-

in_penod
12 Equity investments in funds - Look-through approach 592,389
13 Equity investments in funds - Mandate-based approach —_
Equity investments in funds - Simple approach (subject to .
250% RW)
Equity investments in funds - Simple approach (subject to 11028
400% RW)
Equity investments in funds - Simple approach (subject to
14 L250% RW) 68,129
15 Settlement nsk —|
16 Securitization exposures in banking book 146,503
17 Of which: Securitization IRB approach (SEC-IRBA) —
18 Ql‘ wh!ch: Securitization IRB approach ( SEC-IRBA), 146503
including TnTernal ass cssMenl approdch (1A
19 Of which: Securitization standardized approach (SEC-SA)
Of which: 1250% risk weight is applied
20 Market nsk
21 Of which: standardized approach (SA)
22 Of which: internal model approaches (IMA)
Of which: simplified approach
2 Capital charge for switch between trading book and banking
) book
24 Operational risk 83705
25 Amounts below the thresholds for deduction T9927|
2 Floor adjustment —|_
2 Tolal 2420819

No. _JJ_,,,,-—J*"””{J’{J
1 Credit risk (excluding counterparty credit risk)
2 Of which: standardized approach (SA)
3 Of which: foundation internal ratings-based (F-IRB) approach
4 Of which: supervisory slotting criteria
5 Of which: advanced internal rating-based (A-IRB) approach
Of which: significant investment
Of which: estimated residual value of lease transactions
Others
6 Counterparty credit risk (CCR)
7 Of which: standardized approach for counterparty credit
risk (SA-CCR)
8 Of which: expected positive exposure (EPE) method
Of which: Central counterparty related exposure (CCP)
9 Others
10 Credit valuation adjustment (CVA)
Of which: the standardized approach for CVA (SA-CVA)
Of which: The full basic approach for CVA (BA-CVA)
Of which: The reduced basic approach for CVA (BA-CVA)|
Equity positions under the simple risk weight approach and
11 the internal model method during the five-year linear phase-
in period
12 Equity investments in funds - Look-through approach
13 Equity investments in funds - Mandate-based approach
Equity investments in funds - Simple approach (subject to
250% RW)
Equity investments in funds - Simple approach (subject to
400% RW)
14 Equity investments in funds - Fall-back approach (subject to
1.250% RW)
15 Settlement risk
16 Securitization exposures in banking book
17 Of which: Securitization IRB approach (SEC-IRBA)
18 Of which: Secqriliz:lljc)n ?xlE|11:ll ratings-based approach
(SEC-ERBA). including internal assessment approach (IAA)
19 Of which: Securitization standardized approach (SEC-SA)
Of which: 1.250% risk weight is applied
20 Market risk
21 Of which: standardized approach (SA)
22 Of which: internal model approaches (IMA)
Of which: simplified approach
23 Capital charge for switch between trading book and banking
} book
24 Operational risk
25 Amounts below the thresholds for deduction
20 Floor adjustment
27 Total
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P247

OV1: Overview of RWA (Non-Consolidated) (Error)

OV1: Overview of RWA (Non-Consolidated) (Correct)

Millions of ¥en)

OV1: Overview of RWA (Non-Consolidated)

—— a b [ d
N _______———________ R\l‘A Minimum capital mequinments
_— March 31, 2023 March 31, 2023 | March 31,
1 Credit risk (excluding counterparty credit risk) 11.791 686 943,334 |
2 OFf which: standardized approach (SA) 5414557 433,164
3 OF which: foundation internal ratings-based (F-IRB) approach 4,375314 350,025
4 Of which: supervisory sloting cnteria 1.600,732 128058 |
5 Of which: advanced internal rating-based (A-IRB) approach 256,578 20,526
Of which: significant investment
Of which: estimated residual value of lease transactions
Others
6 Counterparty credit sk (CCR)
7 Of which: standardized approach for counterparty credit
sk (SA-CCR)
& OF which: expected positive exposure (EPE) method
OF which: credit valuation adjustment
9 Others
10 Credit valuation adjustment {CVA)
Of which: the standardized approach for CVA (SA-CVA)
Of which: The full basic approach for CVA (BA-CVA)
Of which: The reduced basic approach for CVA (BA-CVA)
Equity positions under the simple risk weight approach and
11 the intemal model method during the five-year linear phase-in —_ —_
penod
12 Equity investments in funds - Look-through approach 941,259
13 Equity investments in funds - Mandate-based approach —_
Equity investments in funds - Simple approach (subject © . P .
250% RW) —
Equity investments in funds - Simple approach (subject to y . - "
A00% RW) 136,9%4 - 10,957 _—
14 }rﬁ}l;](l]):in;{v\i?;nunlh in funds - Si mp]c '.tppr:mch (subject w §51.633 '/"_', 68130
15 Settlement risk —_ —_
16 Securitization exposures in banking book 1,831,289 146,503
17 Of which: Secunitization IRB approach (SEC-IRBA) — —
18 Ql‘ wh.ich:.SL'L'urili.r.'tlicm 1RB approach (SL'.(_'TIRBA). 1.831.289 - 146.503
including internal assessment approach (IAA) "
19 Of which: Securitization standardized approach (SEC-SA) —
OFf which: 1.250% nsk weightis applied [1]
2 Market risk 1,573,493
21 OFf which: standardized approach (SA) 1,573,493
2 Of which: internal model approaches (IMA) —_
Of which: simplified approach —
7 Capital charge for switch between trading book and banking o
- book
24 Operational risk 991,603 79,328
25 Amounts below the thresholds For deduction 1,017,521 $1.401
26 Floor adjustment — —
27 Total 30,262,004 | 2420967

OV1: Overview of RWA (Non-Consolidated)

(Millions of Yen)

S a | b c T d
No. — RWA Minimum capital requirements
J’_,,,,—/*"”’{Ji March 31, 2023 | March 31, 2022 | March 31, 2023 | Marc , 2022
1 Credit risk (excluding counterparty credit risk) 11,791,686 | _ 943,334 | ]
2 Of which: standardized approach (SA) 5.414,557 433,164 |
3 Of which: foundation internal ratings-based (F-IRB) approach | 4,375,314 | 350,025
4 Of which: supervisory slotting criteria 1,600,732 128,058 |
5 Of which: advanced internal rating-based (A-IRB) approach 256,578 20,526 |
Of which: significant investment — —
Of which: estimated residual value of lease transactions — —
Others 144,504 11,560
6 Counterparty credit risk (CCR) 239,291 | 19,143 |
Of which: standardized approach for counterparty credit >
7 risk (SA-CCR) P par 45,855 3668
8 Of which: expected positive exposure (EPE) method — —|
Of which: Central counterparty related exposure (CCP) 59,856 4,788 |
9 Others 133,579 10,686 |
10 Credit valuation adjustment (CVA) 62,862 5,028 |
Of which: the standardized approach for CVA (SA-CVA) — —
Of which: The full basic approach for CVA (BA-CVA) — —L
Of which: The reduced basic approach for CVA (BA-CVA) 62,862 5,028 |
Equity positions under the simple risk weight approach and
11 the internal model method during the five-year linear phase-in — —
period
12 Equity investments in funds - Look-through approach 11,765,748 | _ 941,259 |
13 Equity investments in funds - Mandate-based approach — —
Equity investments in funds - Simple approach (subject to _ o o
250% RW) / "
Equity investments in funds - Simple approach (subject to _ _—
100% RW) pre ant ) 136964 10957
14 E‘y;'(‘)?%”g\if:““”“ in funds - Fall-back approach (subject to 851,633 ) o 68,130 P -
15 Settlement risk — —L
16 Securitization exposures in banking book 1,831,289 146,503 |
17 Of which: Securitization IRB approach (SEC-IRBA) — —
Of which: Securitization external ratings-based approach
18 (SEC-ERBA), including internal assessment approach (IAA) 1,831,289 146,503 -
19 Of which: Securitization standardized approach (SEC-SA) — —
Of which: 1.250% risk weight is applied 0 0]
20 Market risk 1,573,493 125,879 |
21 Of which: standardized approach (SA) 1,573,493 125879 |
22 Of which: internal model approaches (IMA) — —
Of which: simplified approach — —
1 Capital charge for switch between trading book and banking _ _
- book - |
24 Operational risk 991,603 79,328 |
25 Amounts below the thresholds for deduction 1,017,521 81,401 |
26 Floor adjustment — —
27 Total 30,262,094 | 2,420,967
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