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Special Feature: Ready for a New Stage
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M&A Advisory (Cross-border deals*
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Corporate Governance

External Support from the Advisory Board

The Company has established the Advisory Board, which is 
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Management Systems
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March 2019 and beyond
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Management Systems

Equity Tier 1 capital requirement ranging from 1% to 3.5% for 
global systemically important banks, or G�SIBs, depending on 
the bank’s systemic importance. The Financial Stability Board 
identi�ied us as a G�SIB in its most recent annual report pub-
lished in November 2013, and indicated that, as a G�SIB, we 
would be required to hold an additional 1.5% of Common 
Equity Tier 1. The group of banks identi�ied as G�SIBs is ex-
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Under our credit risk management system, each of our  
subsidiaries in the banking, securities, consumer �inance,  
and leasing businesses, manages its respective credit risk  
on a consolidated basis based on the attributes of the risk, 
while the holding company oversees and manages credit risk 
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Management Systems

De�inition of MUFG Borrower Rating
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Loan Portfolio Management

We aim to achieve and maintain levels of earnings commensu-
rate with credit risk exposure. Products are priced to take into 
account expected losses, based on the internal credit ratings. 

We assess and monitor loan amounts and credit exposure by 
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Market Risk Management and Control

At the holding company and the major subsidiaries, market 
risk exposure is reported to the Chief Risk Management 
O�icers on a daily basis. At the holding company, the Chief 
Risk Management O�icer monitors market risk exposure 
across the Group as well as the major subsidiaries’ control 
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Management Systems

Stress Testing

We have adopted an HS�VaR model, which calculates poten-
tial changes in the market value of our portfolio as a statisti-
cally possible amount of losses that could be incurred due to 
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ASIA AND OCEANIA

Australia

Sydney Branch Level 25, Gateway, 1 Macquarie Place, Sydney, N.S.W. 2000, Australia 61�2�9296�1111

 (Melbourne Branch) Level 18, 600 Bourke Street, Melbourne, Victoria 3000, Australia 61�3�9602�8999

 (Perth Branch)
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Major MUFG Group Companies
Holding Company

 Mitsubishi UFJ Financial Group (MUFG)

Trust Bank
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