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Composition of Capital Disclosure (continued)



7  Basel III Disclosure  Fiscal 2013

Composition of Capital Disclosure (continued)



8  Basel III Disclosure  Fiscal 2013

Composition of Capital Disclosure (continued)
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2. Intangible assets

(1) Consolidated balance sheet

Millions of yen

Consolidated balance sheet items March 31, 2013 March 31, 2014 Remarks

Intangible assets 1,091,392 1,483,352

Securities 79,526,850 74,515,573

of which: goodwill attributable to 
equity-method investees 144,565 156,264 Goodwill attributable to equity-method investees

Income taxes related to above
235,709 296,317

Income taxes related to intangibles other than 
goodwill and mortgage servicing rights

(2) Composition of capital
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4. Deferred tax assets

(1) Consolidated balance sheet
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5. Deferred gains or losses on derivatives under hedge accounting

(1) Consolidated balance sheet
Millions of yen

Consolidated balance sheet items March 31, 2013 March 31, 2014 Remarks

Deferred gains or losses on 
derivatives under hedge 
accounting 45,146 8,295

(2) Composition of capital
Millions of yen

Composition of capital disclosure March 31, 2013 March 31, 2014 Remarks
Basel III 

Template No.

Deferred gains or losses on 
derivatives under hedge 
accounting

111,861 30,828

Excluding those items whose 
valuation differences arising 
from hedged items are 
recognized as “Accumulated 
other comprehensive income” 11 1 1 0 0 Td
(March 31, 2013)Tj
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(2) Composition of capital
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7. Minority interests

(1) Consolidated balance sheet
Millions of yen

Consolidated balance sheet items March 31, 2013 March 31, 2014 Remarks

Minority interests 1,774,153 2,048,101

(2) Composition of capital
Millions of yen

Composition of capital disclosure March 31, 2013 March 31, 2014 Remarks
Basel III 

Template No.

Common share capital issued by 
subsidiaries and held by third 
parties (amount allowed in group 
CET1) 59,358 166,959

After reflecting amounts eligible 
for inclusion (after minority 
interest adjustments)

5

Directly issued qualifying Additional 
Tier 1 instruments plus related 
stock surplus of which: classified as 
equity under applicable accounting 
standards, or of which: classified 
as liabilities under applicable 
accounting standards Subscription 
rights to Additional Tier 1 
instruments — —

After reflecting amounts eligible 
for inclusion (after minority 
interest adjustments)

30–33—
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8. Other capital instruments

(1) Consolidated balance sheet
Millions of yen

Consolidated balance sheet items March 31, 2013 March 31, 2014 Remarks

Borrowed money 10,758,136 10,828,601

Bonds payable17
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redit RisK (By approach)Note 1) Note 2) securities

 OTC  derivatives Total he IRB Approach125,187.9 66,892.2 4,32G
q
217,888.2The Standardized Approach19,458.2 2,384
q2,5 595 30,1 592
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(By type of industry) Billions of yen

March 31, 2013

Credit risk exposures (
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Exposures subject to the IRB Approach: retail exposures Billions of yen

March 31, 2013
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Credit RisK 
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(Amount of securitization exposures retained and the associated capital requirement 
for these exposures broken down into a number of risk weight bands) (continued) Billions of yen

March 31, 2013

Re-securitization exposure

Amount of  
securitization exposures
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(Amount of securitization exposures retained and the associated capital requirement 
for these exposures broken down into a number of risk weight bands) (continued)
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Results of market risk backtesting and explanations of any actual trading losses  
significantly in excess of VaR

Note:	�Actual trading losses never significantly exceeded VaR through-
out the period studied.

Note:	�Actual trading losses never significantly exceeded VaR through-
out the period studied.

Note:	�Actual trading losses never significantly exceeded VaR through-
out the period studied.

Note:	�Actual trading losses never significantly exceeded VaR through-
out the period studied.
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EQUitY EXposUres in BanKing BooK

Amount on consolidated balance sheet and market values

�‡���(�[�S�R�V�X�U�H�V���W�R���S�X�E�O�L�F�O�\���W�U�D�G�H�G���H�T�X�L�W�L�H�V Billions of yen

March 31, 2013 March 31, 2014
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DeriVatiVes and Long SettleMent Transactions,  
and Credit RisK Mitigation TecHniQUes  
(Collateral and guarantees)

While loan exposures are the main portion of the credit portfolio to be managed, a counterparty credit 
risk arising from derivatives and long settlement transactions (hereafter “derivatives transactions”) is 
also included in the portfolio. In addition, when quantifying credit risk internally, MUFG takes into 
consideration an effect of credit risk mitigation (CRM) provided by collateral or guarantees.
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SUMMaries of Mar
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�‡ Non-trading activities
The aggregate VaR for our total non-trading activities as of March 31, 2014, excluding market risks related to our 

strategic equity portfolio and measured using the same standards as trading activities, was ¥332.1 billion. Market 

risks related to interest rates equaled ¥304.2 billion and equities-related risks equaled ¥172.9 billion.
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�‡ Outlier ratio
To monitor interest rate risk in its banking activities in accordance with the Second Pillar of the Basel III 


