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BE2 N—ELIONBHIERKE

CET 1tb= 4.5% 7.0% 8.0% ~ 9.5%
Tier 1tE3R 6.0% 8.5% 9.5% ~ 11.0%
HWECEALEX 8.0% 10.5% 11.5% ~ 13.0%

(A TN—EIME=RY VT LR— k] Table 1 &k Y RMKHASHATHBHERTRER

RE3 FAKE (F1)

20114F68 7.1% 7.4% 8.6% 6.5% 6.8% 8.1% 7.7% 8.1% 9.9%)
20114F128 7.7% 7.9% 9.2% 7.1% 7.4% 8.7%)| 7.7% 8.2% 10.0%
2012468 8.5% 8.7% 9.9% 8.0% 8.3% 9.5%) 8.3% 8.9% 10.4%
20124F128 9.1% 9.4% 10.6% 8.7% 9.0% 10.2% 8.2% 8.8% 10.1%
201346H 9.5% 9.7% 11.1% 9.1% 9.4% 10.8% 8.3% 8.9% 10.4%
20134128 10.2% 10.5% 11.9% 10.0% 10.3% 11.7% 9.6% 10.2% 11.8%
20144F6H 10.8% 11.2% 12.6% 10.4% 11.0% 12.3% 10.9% 11.2% 12.9%
20144128 11.1% 11.7% 13.3% 10.8% 11.6% 13.1%| 12.3% (X1) | 12.6% (%2) 14.0% (%3)

(F) E&R3TIE. RAIE LT, Table A5 DHIEEZRAL TS, 3 2&3. TIUL—T 202014 F 12 RO
fBIZ, Table1 & TableA. 5 EDMICHENH D, ChlF, Table 1 FTRTHE=S ) VI HRDRT (£
RUHERE) DEXRKEDTEHTHLHDITx L, Table A. 51X 2011 F£ 6 AN 5 2014 F 12 B FTORMIREMIC
TR Y UTRERERE L TELRIT (SR (JL—T1A91 47, ZTD 55 6-SIBs A1 30 47, JIL
—T2MT134T) OEFRKEDFHTHDZ LISERAT D, £ T, 2014 F 12 AOERKE (F1) IR
Y. Table 1 OKEZHRAL TS,

(3%1) Table A.5 TI% T11.3%1,

(3%2) Table A.5 TI& T11. 6%,

(3%3) Table A.5 TI% T13. 1%,

(AT TN—ELIE=SY) Y LR— ] Table 1 RU Table A 5 & Y KR ERIAEIMHIERERIER

RE4 HREERDOAR

201146H 82.4% 3.2%| 14.4%| 80.1% 4.3%| 15.6%]| 78.0% 3.8%| 18.2%
20114128 | 83.5% 2.8%| 13.7%| 81.7% 3.6%| 14.7%| 77.8% 4.4%| 17.8%
201246H 85.8% 2.4%| 11.8%| 84.3% 3.1%| 12.7%| 79.9% 6.2%| 13.9%
20124128 | 86.2% 2.1%| 11.7%| 85.1% 2.5%| 12.4%| 81.7% 5.0%| 13.3%
2013%6H 85.6% 2.1%| 12.3%| 84.3% 2.4%| 13.3%| 80.3% 5.4%| 14.3%
20135128 | 85.6% 2.4%| 12.0%| 85.0% 2.9%| 12.0%| 81.1% 5.0%| 13.9%
201446H 85.2% 3.6%| 11.2%| 84.8% 4.4%| 10.8%| 84.5% 2.3%| 13.2%
20144128 | 83.7% 4.6%)| 11.8%| 82.4% 5.9%| 11.7%| 86.5% 2.5%| 11.0%

(D) TN—EILME=RY 2T LKR— k] Table A 11 & Y RKIEHHEREAETHHIERERIER
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E%&5 CET 1 pEHIEEDAR

(HFD) TR—ELMEZSY VT LR— b AXF LY KNG HERATIGERETRER

RE6 EAFRE (HOEALERH)

2014128 2014128

AR 46.7% 45.7%|  44.1%|  43.3%|  41.6% 39.8%)  42.2% 42.9%|  44.1%|  45.5%|  40.7% 50.5%
EPER 50.3% 50.4%|  52.6%|  53.9%|  54.4% 54.4%  51.0% 49.4%|  47.4%|  45.4%|  44.8% 35.6%
TOMDBEFRRR 2.2% 3.0% 2.3% 1.9% 3.2% 54%  5.2% 5.1% 6.3% 6.5%  11.9% 10.2%]
CET I3 R%%) Bt 0.8% 0.9% 0.9% 0.9% 0.8% 0.8%  17% 2.5% 2.2% 2.6% 2.6% 3.8%
it 100% 100%  100%  100%  100% 100%  100% 100%  100%  100%  100% 100%

(Bfr) 101—0O

(KA T—E)ME=421) 5 LR— ] Table 1. Table A.6. Table A. 7 &Y KRR ESRIADERHIER

BRI

201146A8 0 0

20114128 11.9 8285 107.7| 384.1 226.3 232.0 7.6 22.6 86.3| 346.1 175.5 167.7
201246 3.7 16.2 61.8( 197.9 197.0 224.0 0.1 11.2 50.4| 176.8 163.3 156.9
20124128 22 10.2 457 115.0 158.9 171.3 0.0 5.9 36.5| 1023 1321 116.1
201356H 33 6.9 18.6 575 104.5 143.8 0.0 1.8 13.0 44.3 88.6 99.7
20135128 0.1 1.4 3.6 15.1 48.8 95.4 0.0 0.0 0.2 11.8 41.7 64.6
201456H 0.0 0.0 0.0 3.9 18.6 78.6 0.0 0.0 0.0 3.9 14.3 64.4
20145128 0.0 0.0 0.0 0.0 6.5 40.6 0.0 0.0 0.0 0.0 3.8 30.4
2011568 8.6 7.3 5.5 32.4 16.6 11.6

20114128 7.6 2.1 4.1 21.7 11.9 8.6

20124768 4.8 1.6 5.0 16.0 73 12.0

20124128 11.4 23 8.7 25.6 7.4 14.6

2013%6A 124 3.0 8.4 27.7 7 12.3

20134128 2.0 0.7 4.0 9.4 6.9 8.3

201456 0.1 0.3 31 1.8 5.6 5.6

20145128 0.0 0.4 1.8 1.5 5.9 5.5
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20144128
DA -15.2% -13.9%| -13.2% -12.3%| -11.9% -11.2%|  -10.7% -10.3%]
EIETEERE (DNA - MSR (1) ZE<) -3.7% -3.5% -3.3% -3.1% -2.9% -2.7% -2.6% -2.5%
RINEEE (—EER(CRSE0%ERC) -3.3% -2.8% -2.5% -2.6% -2.7% -2.4% -2.2% -2.0%;
tHOEFERE (%2) OEmEK (X3) -3.0% -1.9% -1.7% -2.4% -2.4% -1.4% -1.3% -0.9%
—RERCEDBIHesE -1.8% -1.6% -1.1% -1.2% -1.0% -0.5% -0.4% -0.4%;
REER (%4) [Ch315%EEBEE -2.1% -1.6% -1.3% -1.1% -0.9% -0.4% -0.1% -0.2%]
Toft (%5) -3.0% -3.7% -3.4% -2.8% -2.1% -1.5% -1.4% -1.5%

-321%  -29.2% -26.6%  -25.6% -23.9%  -20.0% -18.8%

(1)

(3%2)
(3%3)

(>%4)

(3%5)

20144128
DA -13.7% -8.6% -7.9% -1.2%|  -7.0% -5.7%|  -5.0% -4.0%;
EETERE (DNA - MSR (%1) ZH<) -3.4% -3.2% -2.9% -2.9%  -2.8% 2.9%  -2.7% -2.8%]
RIHeEE (—HER[CRSE0%K<) -0.5% -0.6% -0.5% -0.9%|  -1.3% -1.0%|  -0.8% -1.1%
thOeRHES (%2) OBBHK (%3) -4.2% -4.5% -4.4% -4.7%  -4.9% -4.2%  -3.0% -3.3%
—RERCEDBIhesE -3.7% -1.8% -2.0% -2.0%  -1.5% -0.4% 0.0% -0.3%]
RERE (%4) [Cfh315%EEBBEE -1.9% -1.2% -1.2% -1.0%  -1.2% -0.8%  -0.5% -0.5%
TOft (%5) -4.2% -4.2% -4.3% -4.3%  -4.7% -4.9%|  -4.1% -2.5%

it -31.5% -242% -23.1% -22.9% -23.3% -19.8% -16.1%

E—HF—U-HY—EIUT - SAYDE, TEIRY—ERE] (FEDOF ¥ v 1DRADERE - EIRE
BITHRHER, [EMBERIETICET S2EBIEL B BBR) 056, FEO—VIFRDIILDENS,
MhDEREEE] &3, B, ERARNDRT (SRR . SEHFSHELUVREEHEZNS,
CITLS MhoERMEEEFOET KK &k, ERMICRALTW S thoemEBEEFoEE%KK (B
ANS LIFEHIOES) O2HE. PRHESRMKE GRRIERISH 10%UTOMOERMBESE) LUV
BRIERIEN 10% Z B A SO EMBEAFOEBKRAD S LIRIT (SRR D CET 1D 10%EEZ 5
BN T HEENS,

MFEIRBE ] &13. B, BRIEZEN 10% B HMOEMEEEDETEH/RK. MR, ZTLT—HER
ICEDCREREEENIEEZLS,

rznfh I2lF. BEREEBHA. EXZEAFRATIVIAR—Dry—RUPYT—LATIIAR—C v
—OHFRREDOAFENERSILEOAHEETRAT H5E(CH TS UZBRE (REBMATFERA
7). BEAY DR, REORMFMICK Y EC-REMEEETH o TACERICEASNSE, Al
WFEEER GREIAEMICHRLIERE). SEFERGIICHFIMEML-BEERICHELST 8. E—5—2 -9
—ELUT - SAY, ZDMtTierl EXFRENEEN D,

(D) TN—EIME=SRY 25 LR— k] Table A 12, Table A. 13 & Y XIS REFAE AR HIE A EERIERL

DPDIR



11/20

H&S8 L/NALyPHE (FBH)

201146H 3.4% 3.2% 3.7%
20115F128 3.5% 3.3% 3.7%
201246H 3.7% 3.5% 3.9%
20124F12RH 3.7% 3.5% 3.7%
2013%6H 3.7% 3.5% 3.7%
20134 12H 4.0% 3.7% 3.9%
20144%6H 4.7% 4.5% 4.9%
201412H 5.0% 4.9%| 5.3% (X)

GE) EXR8TIE. RAIE LT, Table A 15 DHEERAL TS, 1oLH. YIL—T20 2014 F 12 ADH
fElE, TN—EIMEZRY) T LR— k] OKRXE Table A 15 L DBIZHHENH D, Chld. AXET
RTDEZAR) VTR EOBRT (SRR OLALY SHEQOTEHTHSDIZx L, Table A 15 (F 2011
F£6AHD2014FE 12 BETORBENIZE=ZR2Y) DV ICERZIRM L TS BT (SR#E) (JIL—7
1591, ZM55 G-SIBs AN 30, FIL—TF2M73) OLALYSHEOEYTHD ZEIZRERAT S, £
T. 014FE 12O LNLy DHE (Fiy) IZRY. AXOHEFZRALTLS,

(3%¢) Table A.15 Tl I5.0%],

(B TIR—EIME=Z2 Y o5 LiR— k] AXEU Table A 15 & U KIBHASRAT I ERAETRER

RE9 Tier 1&EAX, YRV -7y b, TVRR—Vr—H. SHLORBEEDHR
2011 4 6 A =100

2011468 100.0 100.0 100.0 100.0 100.0 100.0 100.0 100.0
20114128 105.3 98.7 102.7 103.0 104.7 97.0 102.6 103.0
20124F6R 114.0 97.2 106.3 106.9 113.5 9.3 105.7 106.1
20126128 120.0 95.3 110.7 105.9 118.4 90.8 110.1 104.3
2013468 125.9 9.8 108.5 106.8 124.0 91.2 103.7 104.3
2013%12R 135.3 9.4 104.7 105.3 134.1 89.9 103.1 101.6
2014468 145.5 96.5 107.4 109.4 144.2 90.7 104.5 104.9
20145128 154.0 9.1 107.0 111.7 153.5 91.6 103.7 107.4
2011468 100.0 100.0 100.0 100.0
2011%12R 102.3 101.7 103.2 103.2
20124665 109.3 99.8 105.5 104.7
20124128 107.7 100.1 106.8 104.7
2013%6H 109.6 100.1 102.7 107.7
2013%12R 123.5 97.9 99.7 103.2
2014465 135.6 97.7 101.3 104.9
2014%12R 138.2 9.3 100.8 105.6

(D) TN—EIME=RY 2T LR— k] Table A 16 & Y KIEHHEREAET I HIERERIER
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B&10 LAALyDHEE Tier 1H1LE (8.5% + G-SIBs H—Fv—2) DR

LIy ZHER3%% 5.1%
DTUT L TUVRN? 94.9%
92.9% 100.0% 100.0%

(%) ZEYHIRT (SRR 0BIS
(A TN—EILME=SRY > LKR— ] Table 3 &Y KB ERATEH ERETRIER

B& 11 BAFRE (ACEFXLRRHEARVL/AALY SHERH)

(1) 1048a1—0

20114F68

20114128 11.9 32.5 107.7 384.1 226.3 232.0 7.6 22.6 86.3 346.1 175.5 167.7
2012468 3.7 16.2 61.8 197.9 197.0 224.0 0.1 11.2 50.4 176.8 163.3 156.9
2012F12H 2.2 10.2 45.7 115.0 158.9 171.3 0.0 5.9 36.5 102.3 132.1 116.1
2013468 33 6.9 18.6 5785 104.5 143.8 0.0 1.8 13.0 44.3 88.6 99.7
2013%128 0.1 1.4 3.6 5. 48.8 95.4 0.0 0.0 0.2 11.8 41.7 64.6
2014468 0.0 0.0 0.0 39 18.6 78.6 0.0 0.0 0.0 39 14.3 64.4
20144128 0.0 0.0 0.0 0.0 6.5 40.6 0.0 0.0 0.0 0.0 3.8 30.4
2013128 0.1 B98S! 3.0 15.1 72.8 90.9 0.0 31.8 0.0 11.8 61.8 62.7
2014468 0.0 7.0 0.0 819 21.7 78.3 0.0 4.7 0.0 &9 15.0 64.4
20144128 0.0 Bl 0.0 0.0 8.1 40.6 0.0 2.7 0.0 0.0 5.0 30.4

2011468 8.6 7.3 5.5 32.4 16.6 11.6
2011128 7.6 2.1 4.1 21.7 11.9 8.6
201268 4.8 1.6 5.0 16.0 7.3 12.0
20124128 11.4 2.3 8.7 25.6 7.4 14.6
201368 12.4 3.0 8.4 27.7 7.5 12.3
2013%128 2.0 0.7 4.0 9.4 6.9 8.3
2014568 0.1 0.3 3.1 1.8 5.6 5.6
20144128 0.0 0.4 1.8 1.5 5.9 5.5
20135128 2.0 7.5 3.9 9.4 12.9 8.0
2014568 0.1 3.4 3.1 1.8 8.6 5.4
2014%128 0.0 a3 18 15 84 5.5
(K T—E)LME=421) o5 LR— ] Table 1, Table A. 6. Table A. 7 E & Y KSR SR HIE
SRAEERIERK

D

2



B%= 12 LCR (¥19)

2011468 (103) 90% (101) 83%
20114128 (102) 91% (107) 98%
20124128 (101) 119% (121) 126%
2013468 (102) 114% (124) 132%
20134128 (101) 119% (115) 132%
2014468 (94) 121.3% (116) 140.1%
20144128 (95) 125.3% (105) 143.7%

(HFD) TR—ELMEZSY VT LR— b AXF LY KNG HERATIGERETRER

Bz 13 NSFR (FEiy)

2011468 (103) 94% (102) 94%
20114128 (102) 98% (107) 95%
20124668 (101) 99% (108) 100%
20124128 (101) 100% (121) 99%
20134128 (101) 111% (107) 112%
2014468 (94) 110% (118) 114%
20144128 (97) 111.2% (104) 113.8%

(HFD TR—ELMEZSY VT LR— b AXF LY KNG HERATRGERETRER
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;54 -#IE Monthly Review 2015.9
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