Sumitomo Mitsui Banking Corporation and Subsidiaries

(Millions of yen)

CMS1 Comparison of modelled and standardised RWA at risk level

Risk-weighted assets (RWA)

RWA for modelled approaches that

RWA for portfolios where standardised

Total Actual RWA

RWA calculated using full standardised
approach and prior to the application of the

banks have supervisory approval to use approaches are used output floor
(ie RWA used in capital floor computation)
1 Credit risk (excluding counterparty credit risk) 52,018,619 2,288,491 54,307,110 105,201,936
2 Counterparty credit risk (CCR) 1,913,169 123,028 2,036,197 5,285,187
3 Credit valuation adjustment (CVA) 2,344,949 2,344,949 2,344,949
4 Securitisation exposures in the banking book 1,268,095 232,791 1,500,887 2,361,660
5 Market risk — 1,974,114 1,974,114 1,974,114
6 Operational risk 4,351,963 4,351,963 4,351,963
7 Residual RWA 11,726,120 11,726,120 8,360,307
8 Total 55,199,884 23,041,460 78,241,344 129,880,120




