
(in million yen)

CVA4：Flow statements of CVA capital requirements (Mitsubishi UFJ Financial Group)

No. CVA capital requirements

1 At end of previous fiscal year 258,864

2 At end of current fiscal year 277,063

Explanation of causes of changes
The increase in CVA capital requirements is due to increases in
counterparty credit spread risk in SA-CVA and derivative exposure in
BA-CVA.


