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) 51,093,373 5,985,467 57,078,840 112,784,163
2 Counterparty credit risk (CCR) 2,073,648 74,936 2,148,585 5,501,147
3 Credit valuation adjustment (CVA) 2,409,210 2,409,210 2,409,210
4 Securitisation exposures in the banking book 1,418,790 272,231 1,691,021 2,514,744
5 Market risk —] 3,045,779 3,045,779 3,045,779
6 Operational risk 4,610,242 4,610,242 4,610,242
7 Residual RWA 9,925,868 9,925,868 7,493,623
8 Total 54,585,812 26,323,736 80,909,549 138,358,911




