[Overview of RWA and RWA flow statements]
The table was corrected as follows(underlined).,

OV1: Overview of RWA (Consolidated) (Error)

OV1: Overview of RWA (Consolidated) (Correct)

Regarding the figures related to the quarter ending before the application of the revision on the Pillar 3 disuclosure in March 2023,

we disclose them using previous disclosure templates,

Overview of RWA and RWA flow statem

ents(Consolidated)

T'he Norinchukin Bank

As of March 31,2023

(millions of yen)

OVI © Overview of RWA (Consolidated)

Basel 111
Template No.

b

c

d

RWA

Minimum capital requirements

As of March

As of December

Asof March

As of December

31,2023 2022 31,2023 2022
1 Credit risk (excluding counterparty credit risk) 12,429,804 994,391
2 Of which: standardized approach (SA) 4,874,027 389,922
3 Of which: foundation internal ratings-based (F-IRB) approach 5,168,704 413,496
4 Of which: supervisory slotting criteria 1,960,349 156,827
5 Ofwhich: advanced internal rating-based (A-IRB) approach 273,593 21,887
Ofwhich: significant investment
Ofwhich: estimated residual value of lease transactions -
Others 153,220
6 Counterparty credit risk (CCR) 172,869
7 E.lg\':l;ich‘ standardized approach for counterparty eredit risk (SA- 45,855 3.668
] O which: expected positive exposure (EPE) method - -
(Ofwhich: credit valuation adjustment 65,728 5,258
Others 61,284 4,902
[T Credit valuation adjustment (CVA) 62,862 5,028
Of which: the standandized approach for CVA (SA-CVA) - -
Of which: The full basic approach for CVA (BA-CVA) - B
Of which: The reduced basic appmoach for CVA (BA-CVA) 62,862 5.028
" Equity positions under the simple risk weight approach and the
internal model method during the five-year linear phase-in period
12 Equity investments in funds - Look-through approach 11,154,871 892,389
13 Equity investments in funds - Mandate-based approach B N
Equily investments in funds-Simple approach (subject to 250% RW) -
Equity investments in funds-Simple approach (subject to 400% RW) 137,860 11,028
:J"A{\l‘\ri)l)' investments in funds-Simple approach (subject to 1250% 851621 68,129
15 Settlement risk -
16 Securilization exposures in banking book 1.831.289 146503
17 Of which: Securitization IRE approach (SEC-IRBA}
. e
Of which: Securitization standardized appmach (SEC-5A)
Ofwhich: 1250%risk weight is applied
20 Market risk 125,884
21 Of which: standardized approach(SA} 125,884
2 OFf which: internal model approaches (IMA) -
Of which: simplified standardized approach
23 Capital charge forswitch between trading book and banking book -
24 O perational risk 1,046,324
25 Amounts below the thresholds for deduction 499,092
26 Floor adjustment - -
27 Total 30,260,243 2420.819

Regarding the figures related to the quarter ending before the application of the revision on the Pillar 3 disuclosure in March 2023,
we disclose them using previous disclosure templates.

Asof March 31,2023

(millions of yen)

OV1 : Overview of RWA (Consolidated)

d

Basel TIT RWA Minimum capital requirements
Template No. As of March As of December Asof March Asof December
31,2023 31,2022 31,2023 2022
1 Credit risk (excluding counterparty credit risk) 12429894 994,301
2 O which: standardized approach {SA) 4,874,027 389,922
3 O rwhich: foundation internal ratings-based (F-IRB) approach 5,168,704 413,496
4 O f which: supervisory slotting criteria 1,960,319 156,827
5 ‘Of which: advanced internal rating-based (A-IRB) approach 273,593 21,887
O f which: significant investment
Of which: estimated residual value of lease transactions -
Others 153,20 12,257
& Counterparty credit risk (CCR) 172,869 13,829
; ;!:‘.\':I;ich. standardized approach for counterparty credit risk (SA- 45,855 5668
8 O fwhich: expected positi - -
Of which: Central counterparty related exposure (CCP) 65,728 5,258
Others 61,284 4,902
10 Credit valuation adjustment (CVA) 62,862 5.028
0 which: the standandized approach for CVA (SA-CVA) - -
O fwhich: The full basic approach for CVA {BA-CVA) - -
O fwhich: The reduced basic approach for CVA (BA-CVA) 62,862 5.028
" Equity positions under he simple risk weight approach and the
internal mode| method during the five-year linear phase-in period
Equity investments in funds - Look-through approach 11,154.871 292,389
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 404% RW} 137.860 11.028
14 :“;;I‘i-ﬂ,n‘\::;?uw“w in funds;Fall-back approach (subject to 85161 68,129
15 Settlement risk - -
16 Securilization exposures in banking book 1.831.289 146,503
17 O which:Securitization IRB approach (SEC-IRBA)
Of which:Securitization gxternal mtings-based approach )
18 ﬁ'('-l'lll!;}.|m.'|udmg‘|m:‘n ww:npmmcml,x A) 1,831,289 146,303
19 O fwhich: Securitization standardized appoach (SEC-SA )
O which: 1250% risk weight is applied -
20 Market risk 125.884
21 Of which: standardized approach{SA) 125.884
22 OFf which: internal model approaches (IMA}
O fwhich: simplified standardized apprach
23 Capital charge for swiich between trading book and banking book -
24 Operational risk 83,705
25 Amounts below the thresholds for deduction 79,927
26 Floor adjustme nt - -
27 Total 30,260,243 2,420,819



nc190192
ハイライト表示


[Overview of RWA]

The table was corrected as follows(underlined),

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

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

Regarding the figures related to the quarter ending before the application of the revision on the Pillar 3 disuclosure in March 2023,
we disclose them using previous disclosure templates,

Overview of RWA (Non-Consolidated)

The Norinchukin Bank

Asof March 31,2023

Ll hions of yen)

[OV1 : Overview of RWA (Non-consolidated)

@ h © [ d
Rasel 111 RWA Minimum capital requirements
Template No. Asof March As of December As of March As of December
31,2023 31,2022 312023 31,2022

1 Credit risk {excluding counterparty credit risk) 043,334

2 Of which: standardized approach {SA4) 433164

3 Of which: foundation internal ratings-based (F-IRB) approach 350,025

4 OF which: supervisory slotting criteria 128,058

5 OF which: advanced internal rating-based { A-IRB) approach 20,526

(Of which: significant investment - -

OF which: estimated residual value of lease transactions - -

(Others 144,504 11,560

o Countepany credit risk (CCR) 239,291 19,143

. {(?L;!Inch standardized approach for counterparty credit nisk (SA- 45,855 3668

8 OF which, expected positive exposure (EPE) method - -

(Of which: credit valuation adjustment 59,856 4788

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) - -

OF which: The reduced basic approach for CVA (BA-CVA) 62862 5,028

1 Equity positions under ﬂ\e_.wnplc risk weight approach and the intemal B B
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 finds - Mandate-based approach - -

Fquity investments in funds-Simple approach (subject ta 250% RW) - .

Equity investments in funds-Simple approach (subject to 400% RW) 136,964 10,957

14 Equity investments in funds-S imple approach (subjeet 1o 1250% RW) 851,633 68,130

15 Seitlement risk - -

16 Secuntization exposures in banking book 146,503

17 OF which:Securitization IRB approach (SEC-IRBA) - -

18 :,::ﬁ,m’t;:::fﬁ:;]nl,':s::p:]m?"h {SEC-IRBA) ;mecluding 146,503

19 OF which: Securitization standardized approach (SEC-SA) - -

{Of which: 1250% risk weight is applied - -

20 Market risk R79

21 Of which: standardized approach{SA} 125,874

22 (Of which: internal madel approaches (IMA) - -

Of which: simplified standardized approach - -

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

24 Operational risk 991,603 79,328

15 Amounts below the thresholds for deduction 81,401

26 Floor adjustment = =

27 Total 2,420,967

Regarding the figures related to the quarter ending before the application of the revision on the Pillar 3 disuclosure in March 2023,
we disclose them using previous disclosure templates,

Overview of RWA (Non-Consolidated)

The Norinchukin Bank

Asof March 31,2023

(millions of yen)

OVt Overview of RWA (Non-consolidated)
a ] b [ d
Basel T RWA Minumum capital requirements
Template No. Asof March As of December As of March Asof December
2023 31,2022 312023 31,2022
1 Credit risk (excluding counterparty credit risk) 11,791,686
2 OF which: standardized approach (SA) 5,414,557
3 Of which: foundation internal rat mgs-based (F-IRB) approach 4,375,314
4 OF which; supervisory slotting criteria 1,600,732
5 OF which: advanced internal rating-based (A-IRBE) approach 256,578
OF which: significant investment -
Of which: estimated residual value of lease ransactions
Others 144,504 11,560
3 Counterpany credit risk (CCR) 239,291 19,143
1 (()[I;:Tich. standardized approach for counterparty credit risk (SA- 45 855 1668
H] OF which; expecied psitive exposure (EPE) method
OF which: Central counterparty related exposure (CCP) 59,856 4,788
9 Others 133,579 10,686
10 Credit valuation adjustment (CV A} 62,86 5,028
Of which: the standardized approach for CVA{SA-CVA)
O which: The full basic approach for CVA (BA-CVA) -
OF which: The reduced basic approach for CVA (BA-CVA) 62862 5028
1 Equity positions under U\dr mple risk weight approach and the ntemal
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 250% RW) -
Equity mvestments in funds-Sunple approach (subject to 400% RW) 136,964
14 Equity mvestments in funds-Fall back approach (subject to 1250% RW) 851,633
15 Seitlement risk
16 Secuntization exposures in banking book 146,503
17 (OF which:Securitization [RE approach (SEC-IRBA}
T
19 OF which: Securitization standardized approach (SEC-54)
OF which: 1250% risk weight 1s apphed -
20 Market risk 5,879
21 Of which: standardized approach(SA) 125,879
22 OF which: internal model approaches (IMA)
(OF which: simplified standardized approach
23 Capital charge for switch between trading book and banking book
24 Operational risk 991,603 79328
25 Amaounts below the threshalds for deduction 1,017,521 81,401
26 Floor adjustment
7 Total 21420,967



nc190192
ハイライト表示
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