(in million yen)

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

No. CVA capital requirements
1 At end of previous quarterly reporting period 204,182
2 At end of current quarterly reporting period 204,281

Explanation of causes of changes

The increase in CVA risk is mainly due to increased sensitivities under

SA-CVA, driven by a deteriorating external environment.




