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1. [XLC&IC

201549 A 15 H, N—E/VRITEEZES (BCBS) 1X, (N—EBAME=4%Y 7 LR— ]
BAFELTWHS L

ZOFE=HY UL, 12 ARKDN6 HR (OREOBAEITI ARKNI AR) 2 HER L L
T, PEZEIZEBEIND Z L5 T0D, AL, 8 HIEOE=4#Y 7 OREE (2014 4F
KEFE) ORNF LD 2,

AFaTIE, SEIOF=HY 7 O RE BRI T 5,

BB, INETOE=FY 7 LFEEEC, SRIOFE=F1 7T, N—E LR D B
WHAOREEE, 77 R7 7 U U ZIEEE I TR (2019 FEDOEREHX—ATH D)
BICHEBEINTZW, £, ZJa— Ly 27 A FEERIT (G-SIBs) IIxd ABEARY—F
¥— (LAF. IG-SIBs —F ¥ —)) (ElkkEE Tier 1 T1.0%~2.5% D EFH) HEE
SN TWHHEEL, TRNETOEFE=HFX VT LRETH D,

2. EZARYUIRER

AEDF=H ) T OXMGRE - T281T (SRMEES) 11X, &2%T 221 TH D,

ZOWFUL, Z/—7 1 (Tier 1 EA 30 2 — @O EBRIOICIED T 2847 (SkER))
100, Z—7 2 (ZOMTTOHYT (SRER)) 23121 TH 5,

221 OFRAT (BREES) ZIERCTHBE LSS, MEL1O L STk,

UBCBS U =7 ¥ A &M (http://www. bis. org/press/pl50915. htm)
PTRIBEOE=4 U 7 OfES (201543 A 3 HAR) OWEIZ SV TL, BUTORFRFL R — M2 I
AN
& [(NR—BLMA~DxHRI (2014 4 6 AKFER) ) (B5ARFDE) [2016 424 A 28 H]
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FILEF> 0 0 0 of 3 2 2 3
FA—-ZAKSUT 4 4 4 4 1 1 1 1
NJLF— 2 2 2 2l 2 2 2 2
J352)L 2 2 2 2l O 0 0 0
HhFrs 6 6 6 6 2 2 2 2
i 6 6 6 6] O 0 0 0
J52X 5 5 5 5 4 4 2 2
(N 8 8 8 8| 34 34 34 34
B 0 0 0 0 0
>R 5 5 5 51 5 5 5
A2 RS T7 0 0 0 of 2 2 2 2
A7 2 2 2 2| 14 13 14 14
BA 14 14 13 13] 5 5 4 4
EEES) 4 4 4 4 3 3 3 3
Lot IV 0 0 0 o 3 2 2 2
AF=T 0 0 0 of 7 7 7 7
FAS5>45 3 3 3 3] 12 10 11 12
a7 1 1 1 i o 0 0 0
HOSTITSEY 3 3 3 3 0 0 0 0
S HAR—IL 3 3 3 3] © 0 0 0
7 IUR 3 3 3 3l 2 2 2 2
ARA > 2 2 2 2l 5 5 3 5
RIT—F> 4 4 4 4 4 4 0 0
AR 2 2 2 2l 9 8 6 6
~L3 3 3 3 3 0 0 0 0
S| 5 5 5 4 4 4 2 3
KE 13 13 13 3] 0 0 0 0
it 100 99 98| 121 115 104 109
(55G-SIBs) NED)

(HF) TA—ELIME=LY 25 L— k] Table A 1 & Y KFAHE BB NS ERAARAR

3. HHEEER~ADA Tk
(1) BEFRK#E

N—T VM TIE, kA Tier 1 (CET 1) b3, Tier 1 R, BB EARLEOKEEN
XE2DILIIZEDLINTWD,
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B&%2 N—EILNLNEDHLIERKE

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 & & Y RMKHALSHATHBHERTRER

TNh—T 1 KOOI N—7 2 OFRIT (ERERS) (28155 CET 1 3, Tier 1 lkE, HRBECE

ARHROFEPRAET, IER3DLEBY TH D,
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%
20124F68 8.5% 8.7% 9.9% 8.0% 8.3% 9.5% 8.3% 8.9% 10.4%
20124128 9.1% 9.4% 10.6% 8.7% 9.0% 10.2% 8.2% 8.8% 10.1%
201346A 9.5% 9.7% 11.1% 9.1% 9.4% 10.8% 8.3% 8.9% 10.4%
20136128 10.2% 10.5% 11.9%| 10.0% 10.3% 11.7% 9.6% 10.2% 11.8%
2014468 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% (X%1) | 12.6% (%2) 14.0% (%3)

(GF) Ex3TIE, RAIE LT, Table A5 DHIEEZRAL TS, 3 2&3. TJIUL—T 202014 &F 12 RO
fBIZ, Table1 & TableA. 5 EDMICHENH D, ChlF, Table 1 FTARTOE=S ) VI HRDRT (£
RAHERE) DEXRKEDTFEHTHLHDITx L, Table A. 51X 2011 F£ 6 AH S 2014 F 12 B FTORMIEMIC
TSI UUERERB L CTELRT (EREE) (JL—T1H91 47, TD 5% G-SIBs A 3017, VL
—T2M134T) OEFRKEDFHTHDZ LISERAT D, T T, 2014 F 12 AOERKE (F1) 2R
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—ELIME=SRY Y LR— ] Table 1 RU Table A 5 & Y KFEH SRR HIERAERIER

CET 1 LERICEHL Tk, Z—71 D 100%73, HARATEEKAE (4.5%) . K OB fRATEE K %E &
GEARRERNNy 77 —DEF (1.0%) #7 V7 LTW5D 1,

FUL Z—72 Tl. CET 1 tRIZHOX . 100% DIRARFTE KA (4.5%) . 94% DS RAKPT
FOKHE L EARGRE Ny 77 —DHEF (1.0%) 27 V7 LTW5D 5,

(2) HHEEAXDAR

TN—T"1 ROTN—7 2 OHFT ERERE) (2B 25 . N—B A I~N— 2 DOFHEA (CET

Y VT 98,
Y7 VT 108,
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1. =0t Tier 1. Tier 2) OWFRIL, KFEL4DLEEBY ThH D,
H%x4 HRHAEXROAR

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%
2012468 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%
20134 12H | 85.6% 2.4%| 12.0%| 85.0% 2.9%]| 12.0%| 81.1% 5.0%| 13.9%
20144F6H 85.2% 3.6%| 11.2%| 84.8% 4.4%| 10.8%| 84.5% 2.3%| 13.2%
2014128 | 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 RKILHHE AT HIERERIER

F7m. N—BLMR—2ADOHEEARDHH, CET 1 OEMIEE (77 2HEHE) OWNERIL, [ME
5DEBYTHD,

E%&5 CET 1 pERIEEDAR

0145128
HABA a67%  457%  441%| 433w avew|  30.8% 422  429%  441%]  455%] 407  50.5%
WizR 50.3%  504%  s2.6%  53.9% 544w 544 510%|  49.4%] 474 4saw| 448 35.6%
OOBEERE 20 30w 23w tow] 32w saw| s sa% 63w 65w 119% 1029
CET 1CABHERD BN o8% 09w o9 09w 08wl osd 1z 25w 229 26%|  26% 384

o 100%  100%  100%  100%  100%  100% 100%  100%  100%  100%  100%  100%
(WA TN—ELIE=F ) VT LiR— k] AXF LY KOG ERMATHHERERIER

() EXTEE

TN—7"1 JOTN—7"2 OFIT (@EERE) (BT 5, N—B/VIIOEAKEIZHTHE
ARRBEOGFHT, ME6DLBY THD,

D

2



6/13

RE6 EAFRE (HOEALERH)

(Bf4r) 1082 —0

2011468 38.8 66.6 119.3| 485.6 221.4 223.2 317 52.9 93.1| 4318 166.4 164.0
2011F128 11.9 32.5 107.7| 384.1 226.3 232.0 7.6 22.6 86.3| 346.1 175.5 167.7
2012465 BY/ 16.2 61.8| 197.9 197.0 224.0 0.1 11.2 50.4| 176.8 163.3 156.9
20126128 22 10.2 457 1150 158.9 171.3 0.0 5.9 36.5| 102.3 132.1 116.1
2013668 33 6.9 18.6 57.5 104.5 143.8 0.0 1.8 13.0 44.3 88.6 99.7
2013128 0.1 1.4 3.6 15.1 48.8 95.4 0.0 0.0 0.2 11.8 41.7 64.6
2014465 0.0 0.0 0.0 3.9 18.6 78.6 0.0 0.0 0.0 3.9 14.3 64.4
20146128 0.0 0.0 0.0 0.0 6.5 40.6 0.0 0.0 0.0 0.0 3.8 30.4

2011465 8.6 7.3 55 324 16.6 11.6

20115128 7.6 2.1 41| 2.7 1.9 8.6

2012565 4.8 16 50| 160 73 12.0

0025128 | 114 23 87| 256 74 14.6

2013%65 124 3.0 84| 277 7.5 123

2013%127 2.0 0.7 4.0 9.4 6.9 8.3

2014765 0.1 03 31 18 5.6 56

2014%128 0.0 0.4 18 15 5.9 55

(KA TN—€)LME=421) 25 LR— ] Table 1, Table A.6. Table A. 7 &Y KRR ERARERHIER

ERERK

FT=X ) T ORERIZE D &L 6G-SIBs30 1T °D 9 H TN, T TITEARAT K UE & B AR 4
Ny 77 —DOFF (7.0%) IZ6SIBs V—F ¥ —% EFHLZCET 1 R EZ 7 U T LT3,

RE. T—7 1 OFYT (SRR OB CEARNKE 10.5% GiRPrEk%E L AR
v 7 7 —OEF) X 2 EARARREEICONTIE, &K T406 E2—r, 55 6-SIBs30 {7721
T304 fEx—um b, L TORNVWEEFER VW EEDNAEE L > TWND, 2L, BAR
REEOHB A 2D LHIENCH LT 50%Ri% DB L5 TWDEZ ENnD, ZOEFEDL—ZT
AT 2019 DO FERFEN I E TITITEARARNEEE 0 2 EK TE 5 2 EBMIRF LD,

(4) CET 12k 5RABEH

TN—"T1 LT N—7"2 OFIT (KRS (2105, N—E/LI~_—2Z® CET 1 1%, M
BIHH (A FRAHEH) OEERICED, ZFiL (ZERRATE L T) 18.2%. 14. 6% D/ N3

b (2013 FERDT —HIZHSL) G-SIBs30 1T & ZNDITKTHEARY—F v — (L@ Tier 1 TL.0%
~2.5%® LFH) 12O Tk, LTOLRELZERES (FSB) v 7H 4 MESBRInW,

(http://www. financialstabilityboard. org/wp—content/uploads/r_141106b. pdf)
T G-SIBs30 fTIZ RV TCIE, IRIEFTEKHE L AR Ny 7 7 —DHF (7.0%) 1Z6-SIBs h—F ¥ —T % L3
T LR ECBEALREIET,
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BRI TWA,

CET 1 OFFEHEBE ONERIZ, MRTDLEBY ThH D,

B 7 CET 1 nFABIERDAR

20145128
DN A -15.2%|  -13.9%| -13.2%|  -12.3%| -11.9%|  -11.2%| -10.7%|  -10.3%
BIVETERE (DA - MSR (1) <) -3.7% -3.5%|  -3.3% 3.1%|  -2.9% 7% -2.6% -2.5%
RheEE (—RERCHR3TOZERL) -3.3% -2.8%| -2.5% -2.6%|  -2.7% -2.4%|  -2.2% -2.0%
MHOEFMEES (%2) OL@EKT (%3) -3.0% -1.9%  -1.7% 2.4%|  -2.4% -1.4%|  -1.3% -0.9%
—BERCE D EIHEEE -1.8% -1.6%|  -1.1% -1.2%  -1.0% -0.5%|  -0.4% -0.4%
SEER (%4) ([(fh315%E%BEE -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%

20144128
DA -13.7% -8.6% -7.9% -7.2%|  -7.0% -5.7%|  -5.0% -4.0%;
BIVETERE (DA - MSR (%1) ZE<) -3.4% -3.2% -2.9% -2.9%  -2.8% 2.9%  -2.7% -2.8%]
EheEE (—RERCRZE0%E<) -0.5% -0.6% -0.5% -0.9%  -1.3% -1.0%|  -0.8% -1.1%
HOERMERES (%2) oL@k (%3) -4.2% -4.5% -4.4% -4.7%  -4.9% -4.2%  -3.0% -3.3%
—RER(CEDBIhesE -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%
eOft (%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%

k1) E—7—2-HY—EPUT - SAYDE, TERY—ERE] (FEDF vy 1DRADERE - EIRE
BITHRLHER, [EMBERIETICET S2EBIEL B WBR) 056, FEO—VIFRIILDENS,

(%2) ThDERMEEE &, B, EREFIRNDRIT (SREE) . AHFSHBITRERLEZL D,

(%3) STV MhnEMEEFOEEKR] L&k, ERMICRAL W SthoemEEFOEEMK (B
ANS LIFEHIOES) O2HE. PRHESRMME GRRIESISH 10%UTOMOERMBESE) LUV
BRIERIEN 10% ZB A SO EMBEAFOEBKRAD S LIRTT (SRR D CET 1D 10%EEZ 5
BN T HEENS,

(%4) TREEB ] &3, Bita. BRIEZIED 10% B A HMOEMBEFOET BRI, MR, ELT—REE
ICEDCREREEENIEEZ LS,

(%5) Tz (21X, BERAEEKRK. EREAFAFTIVIRAR—Or—RV) T—ILATIVRAR—Dy
—OHFRRBEDOAFENERSILEOAHEEBRAT H5E(CH TS UZBRE (REPBMATFERA
7). BEAY DR, AEORMFMICK Y EC-REMEEETH - TACERICEASNLSE, Al
WFERER GREAEMICHRLIERE). SEFERGIICHFIMEML-BEERICHLT 8. E—5—2 -9
—ELUT - SAY, ZDMTierl EXFRENEEN D,

(D) TN—EIME=SRY 2T LR— k] Table A 12, Table A. 13 & U XFNHRTAEREFAE AR HI B A EERIERL
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4, LINLywIHE=R

N—E LT, LNy VSR (B RERE) 8% 13%LLE] (Tier 1 X—R) &L TW5,

TN—7"1 JOTN—72 OFFT (@R (2B 5 L ALy DVHROFHIE, KMFE 8 D
EBHTHD,

B%&8 L/N\LyIHFE (F8)

201146H 3.4% 3.2% 3.7%
20114128 3.5% 3.3% 3.7%
2012%6H 3.7% 3.5% 3.9%
201241248 3.7% 3.5% 3.7%
2013%6H 3.7% 3.5% 3.7%
2013%12H 4.0% 3.7% 3.9%
201446H 4.7% 4.5% 4.9%
20144 12RH 5.0% 4.9%| 5.3% (%)

GE) RE8TIE, RAIE LT, TableA 15 DHEXRAL TS, £o&3. FIL—F2D 2014 F 12 AOH
Bl&, TN—E)ME=ZS2Y T LR— k] OAXE Table A 15 EDREICHEENRH D, “hlk. AXFT
RTDEZAR) VTREOBRT (SRR OLALY SHEQOTEHTHSDIZx L, Table A 15 (% 2011
F£6AHD2014F 12 BETORBENIZE=ZR2Y) DV ICERZIRM L TS BT (SRHE) (JIL—7
1591, ZM55 GSIBs N30, FIL—TF2M73) OLALYSLHEOEYTHD ZEIZERAT S, £
T, 2014FE12AQOLNLy DHE (Fiy) IZRY. AXOBEXRALTLS,

(3%¢) Table A.15 Tl I5.0%],

(B TNR—EILME=ZLY VG LR— k] AXEU Table A 15 & Y KRS RAE S H AT EER

Fo B Y TORRICED L, =2 U TRIG Lo T 8RAT (BREERE) "D 5 B 10473 T
Ny TPHRI%BUE] 27U T7TETCWRNWYY ZONRIZ, 27— 108317, ZL—72
MTITTH D,

T, ;}35%& L. 1//\‘1/y¢/°1:|:$0)§7\% (Tier 1 ﬁ%lli) kﬁj\ (iy;(;j{’—\‘/y—g/ﬁ\)\
HOEARLROSRE (VA7 « T2y b)), TLTEHEOREEOHBZ RT L, MFEIDL
B THD,

82T TR Ly PHE b —lIck<AVSERTWD TLxLy V) 13, AEICHOHFETHRE S
nNo, ‘ez, TNy UHE3% (=3/100) BLE] X, T "L w 2 334% (=100/3) LA LEWHEZ D
ZEMFRETH B,

ST, T—T 10398, Zv—7 2 M1 100,

O HiEIOFE=2 ) 7 Tlid, LAV y PHER3%E 7 U T TETWRWEYT (SEER) 1ZT=% 1 %50
IBHITITCTH T,

DPDIR



BE9 Tier 1EX, VRY 7y b, TVRAR—Vr—H, 2 LOREEDHD
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2011 % 6 =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
2012%6H 114.0 97.2 106.3 106.9 113.5 %.3 105.7 106.1
20124128 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 96.4 104.7 105.3 134.1 89.9 103.1 101.6
2014468 145.5 96.5 107.4 109.4 144.2 90.7 104.5 104.9
2014€12R 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
20114128 102.3 101.7 103.2 103.2
20124668 109.3 99.8 105.5 104.7
20126128 107.7 100.1 106.8 104.7
2013468 109.6 100.1 102.7 107.7
2013%12R 123.5 97.9 99.7 103.2
2014568 135.6 97.7 101.3 104.9
20145128 138.2 9.3 100.8 105.6

(D TN—EIME=LRY 2T LR— k] Table A 16 & Y KIEHHE AT HIERERIER

KFEINHbNDERY, 201346 ARMEOET=XY 7T, ZTRETHEMLET CE
T AR—=T v —F (LALy UHEROSR) B LTEY, WbwbT L ALy YDk L
MDA, 2oL, AixBEIOF=4 17 (2013 FEKKRR) THol kMR IN:,
HIRIOE=4 VU 7 (2014 4 6 HREFR) TIEZZ AR—T v —FENFHOEMLTBY, 71
Ny UR—BEE LI LHICAZT b, LvL, ARloE=4Y 7 (2014 KK ) T
E. =7 AR—=Ty —EHPRFRNED LT D,

BCBS ICk DL, E=FV Il inor8T (GRER) @ 4.1% (K 817) 25, KT
FUKHE (Tier 1) EBARMEENNY 7 7—DEFH (8.5%) I G-SIBs —F v —T% L L1
Tier 1 kA2 7 VT THOOEARFEEZ LIZELTH, LAV VR 3%E 7Y T TER
eI Tngd (£ 10 O TFHREFTSH), TD72D, TL ALy PEETIINARL L,
T AR=T v —H (LALy PHEROSR) OBEINZIHT 5L 09 Ly R3kEIOE =
2 Y7 (2015 4F 6 HARRER) £ T 2 AlREED B 2 B,

DPDIR
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B&10 LAALyDHEE Tier 11LE (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 DBIS
(D) TN—EILME=R Y >J LR— k] Table 3 & Y RKMBHAEHATHHERTRIERK

BB, TN—=7"1 JOT =72 OHT (@) (2B 5, N—B/LVITOEAKAE
TOEARNRHE (MK 6 ) &, L ALy VHE IDICHTLEARNRHOGEHE, KEK 11
DEBY THD,

B& 11 BAFRE (ACEFLRRHEARVL/ALY SHERH)

(1) 104Ea1—0

201146R

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
20126F68 BY/ 16.2 61.8 197.9 197.0 224.0 0.1 11.2 50.4 176.8 163.3 156.9
20124128 2.2 10.2 45.7 115.0 158.9 171.3 0.0 5.9 36.5 102.3 132.1 116.1
2013%6R 3.3 6.9 18.6 57.5 104.5 143.8 0.0 1.8 13.0 44.3 88.6 99.7
20134128 0.1 14 3.6 15.1 48.8 95.4 0.0 0.0 0.2 11.8 41.7 64.6
2014468 0.0 0.0 0.0 3.9 18.6 78.6 0.0 0.0 0.0 3.9 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
20134128 0.1 39.5 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 a9 21.7 78.3 0.0 4.7 0.0 3.9 15.0 64.4
20144128 0.0 kil 0.0 0.0 8.1 40.6 0.0 2.7 0.0 0.0 5.0 30.4

2011468 8.6

2011128 7.6 2.1 4.1 21.7 11.9 8.6
2012468 4.8 1.6 5.0 16.0 7.3 12.0
2012128 11.4 2.3 8.7 25.6 7.4 14.6
2013568 12.4 3.0 8.4 27.7 7.5 12.3
20135128 2.0 0.7 4.0 9.4 6.9 8.3
201468 01 03 3.1 18 56 56
2014128 0.0 0.4 1.8 1.5 5.9 5.5
2013% 128 2.0 7.5 39] 94| 129 8.0
2014568 0.1 3.4 3.1 1.8 8.6 5.4
2014128 0.0 4.3 1.8 1.5 8.4 5.5
(KA T—€)ILME=421) o5 LR— ] Table 1, Table A. 6. Table A. 7 H & Y KR FE BTSN HIE
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5  RENERH
(1) REEH/ Ly SHER (LCR)

SN—BVIE, WEWE Ny VR GEERENEFE, 30 BREIO A S L AHIRNICKLE L 725
ELE) &2 T100%LLE] & LTWD (2015 X5 2019 20T CTEMERIIZ ESE) ',

TN—T 1 ORI N—7" 2 OFIT (SFERE) 128172 LR OFHIE, KFE 120280 TH
%

B%= 12 LCR (¥15)

2011468 (103) 90% (101) 83%
20114E128 (102) 91% (107) 98%
201246128 (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—ELMEZS Y VT LR— b AXFE LY KNG HERATRERETRER

F=H YT ORRICED L, B2 Y TR Bl 7o - 8RT (SRERE) D 85% (K9 170
17) T2 TLCR 100% LA E] 227 U7 LTW5a B, Sz b e, 15% (830 17) BA2h
YT TETCWRNEWNS Z 25,

(2) RERZELLZE (NSFR)

N—Y VL, ZEFELSR (NSFR) (R ATREZe 22 s (BAR+784: - iz o —
) T EERE (BEX RIS Ule~T Iy B)) & [100%LL F) & LTnd (&
AL 2018 4E ),

AEIOE=4 VU 7 Tld, BCBS 73 2014 4 10 A 31 HIZ/AZFE L7z NSFR @ FE LITFR 2 A ik

1 LCR OB EIZ DWW T, BUF ORI LA — M 2B RE iz,

& [REMED S DR (LCR) O] @AFDE) [2015 42 H 18 A
(http://www. dir. co. jp/research/report/law—research/financial/20150218_009461. html)

& [REMED N DR (ON—ELID) | @AFDE) (201343 H 18 A
(http://www. dir. co. jp/research/report/law—research/financial/20130318_006942. html)

2y BIE, S—T 1895, JL—T 2 8 105,

B EiEoE=4 Y 7 Ti&, [LCR1I00%LA L) %227 U 7 L TWHERT (SRR 1I3E5=4 1V > 734D 80% (K
16817) Th -7z,
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HISCE M X 2EED, IO TRAEICKBINTND,

TNh—T 1 JOTN—7 2 OFIT (GRikkRd) (2315 NSFR O FE#)E, KFE 13 DEEBY T
H5,

Bz 13 NSFR (FEi)

2011468 (103) 94% (102) 94%
20114F128 (102) 98% (107) 95%
2012468 (101) 99% (108) 100%
20124128 (101) 100% (121) 99%
2013468

2013% 128 (101) 111% (107) 112%
2014468 (94) 110% (118) 114%
20144128 (97) 111.2% (104) 113.8%

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

FE=H VT ORERICED L, F=F Vo TRG Dol —7" 1 ORIT (BRtiR)
D 15% (KIT34T). Z—72 DT (S@ER) D 85% (K1 881T) A3, 3 TIT INSFR 100%
Ukl 22U71LT0W5 8, SWzsE, Z4—71025% (#2447). 7 A—72 D 15%
(#1617) B, ZHEZ VT TETCHRNEND Z LD,

6. HHYIC
DIEA, BBS 2L D [R—PALME=FY L LE— ] OBETHS,

J—7 1 OHAT (L) 2B\ TIE, BIENCH LT, CET 1 ORRATEKE & G AR A
Ny 77 —OEF (1.0%) kT 2EARREN 39 fEa—nib L TEr LT D, 7
A= 2 OFHT (GRE) B0 b, BIENCHL T, CET | ORIEHTE K & WARA S
77 —O&F (7.0%) 1267 2 EAREHA 16. 7% LTS (526 KO TA—PLITE
=X YL T LUE— ] p. 13 BR),

ZHOLEEZEND, FIEOETE=X Y U 7RIS &FE, SROT=X ) U IERNG G,
SR1T (GREEER) 1X. & L TEROR—A THNIERZEANL T TN Z &2k, 2019 4

4 NSFR @ FLE LR B AT E O EIZ OV TCid, U TFTO KRR L AR — F 2SR ENT0,
& [ZEFELE (NSFR) (OX—E/VID) | $HAFDPE) [20154-3 A 18 A

(http://www. dir. co. jp/research/report/law—research/financial/20150318_009563. html)
By BIE, SA—T 19T, T—T 28 104,
Y FiifElOE=4 Y 7 Ti&, INSFRI00%LLE] 227 U7 LTCWSERIT (SRR 1, £=% VY v rxigd e
ST N—7"1 ORAIT (BRER) © 74% (R 7017), 7 —7 2 ORIT (BRlER) @ 85% (K 1001T) T
Hol,
T G-SIBs30 fTIZIR W Tk, WIEFTEKIEL EARR ANy 7 7 —DHFF (7.0%) 12 G6-SIBs —F v —T % L5
L7 CET 1 lEERT,

DPDIR


http://www.dir.co.jp/research/report/law-research/financial/20150318_009563.html

13/13

DFEEFERMETIZ, MHECEARLR 10.5% REFTEKELEARRE NNy 7 7 —DOHF) "I
KT LDEARNREDORI A O ZENFREL RV Z R LEDID,

EWVH DI, I N—T 1 KNI N—T 2 OFIT (SRS O FIZEB W T, CET 1 23HHIE
KO SEMEED WD EZA (MFEAZRK), £ CET 1| DYy (F—7 1128\ TiE
54. 4%, 7 N—7 2BV TIL35.6%) ZWNEEENEOD TWH72DTHDH (KFE5EH),

LRV VHRICHERET L, SRIOF=4V 7 (2014 FF£RKEER) TEm7 AR—T % —
RO LTS, FARPTEKYAE (Tier 1) EEARREN Y 7 7 —DEFF (8.5%) (2 6G-SIBs
P—F v —U% LR LI Tier 1 thFEEZ T VT T HOOERIELZLIZELTH, LAV Y
VHEI%EZ VT TERVET (SRR 2 4.1% (81T HHZLnb, =7 AKR—Y
Y8 (LAAL y DHEROSGR) O¥MZIHITL2E W) Ly RBRREIOE=4% 1T 7 (2015
6 ARIFR) £ THERT 2 AlEE b B2 b D,

ULk

¥ G-SIBs30 1TIZHW\ T, IIKFTEKHE L AR RN Y 7 7 —DEFE (10.5%) (2 6G-SIBs B —F ¥ — P& L35
B L E CEARLLREZIRT,

DPDIR



	1.　はじめに
	2.　モニタリング対象
	3.　規制資本へのインパクト
	（1）資本水準
	（2）規制資本の内訳
	（3）資本不足額
	（4）CET 1に係る調整項目

	4.　レバレッジ比率
	5.　流動性規制
	（1）流動性カバレッジ比率（LCR）
	（2）安定調達比率（NSFR）

	6.　おわりに

