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1. [ELC&HIS

201742 H 28 H, N—E/URITEEBEZE S (BCBS) 1X, IN—BALME=X U T LER— ]
BANFELTNBL

TOF=HXY) T, 12 ARKDN6 AR (OREOHEILI HREO3 AK) A% L L
T, PEZLICHEESND Z EIZR>TW0AD, AN, 11TEIHOE=2Y U 7ORER (2016 4
6 HRIFR) DORFKERDE

AfTIE, AEOE=4 Y 7 ORREZ RIS T 5,

INFETOE=FXY T LEREC, ARIOFE=ZY 7T, N—P LIRS P H o
FBHE, 770 R7 7PV o Z3EE SN TWARY (2019 FOEREHN—ATH D) HIC
HEINTW, £, Za— v 27 A EEERIT (6-SIBs) 2T H2EARY—F v —
Y (LA, T6-SIBs —F v —7 ) (Ei@ENEE Tier 1 T1.0%~2.5% D LFEH) *NEE SN
TWAEYL, CNETOE=XY L7 LEEETH D,

B, AEOT=4Y 7, mwﬁ%if_nuéhtﬁﬁméh%?éhfmé a2

7o, AEE 0TI, 2015 4F 11 HICHE SN2, 6-SIBs [aiF OBMHH Té 5 TLAC (Total
Loss—Absorbing Capacity) iNEeE=HY ‘/7><~T§2 BMEnTwWa, ZhiIx LT, 2016 4 1
HIZEEENT Tho—F 4V THIEOHRARIRE L] (FRTB : Fundamental Review of Trading

Book) S 2016 T HIZEESINT-, EZ T, BHMENE < | ik A[EE (STC: Simple, Transparent

VBCBS W = 7Y A F&M (https://www. bis. org/press/pl70228. pdf)
P10EIBOE=# D 7 OfER (2016 £ 9 13 HAR) OBZEIZHOWTIE, BLFORFRAF LR — h 22 RS
iz,
& [ RN—B M ~ORHRRIL (2015 EREER) | AR [2016 410 A 20 H]
(http://www. dir. co. jp/research/report/law—research/financial/20161020_011329. html)
3 G-SIBs IZxF A EAR—F v — P OPMIEIZ OV T, LLTFORFIHRHF LA — &SI,
& (227 A FBEEREATICNT 5 LREGEABGIOME ) (SARIER) [2011 411 A 9 H]
1 TLAC OBEEIZ DWW T, BUFOKRFIRHF LR — h &R a0,
@ [TLAC (G-SIBs DBNNFLH]) D& EnAFDE) [2016 411 A 11 A]
(http://www. dir. co. jp/research/report/law—research/financial /20151111 _010305. html)
® FRTB OREZIZ SV TIE, BLUF ORI L AN — b &2 RSz,
& (RN—BLE ~v—Fv b URTOUGE GE#HRR) ) EAFINE) [2016 41 A 20 H]
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and Comparable) 7RFEEALFESM OB, £ LT 2016 4E 11 HICAE SN TLACRE DX 7L

X7 VTN ONTIE, AEIOFE=F U U I7RBITITEEN TR, oL b, FRIBIZOW

UL, FFAINC, FRTB BT 72 6 T RARITE H L&A (2015 4FRRER L TN 2016 4 6 A RIFAA)
DEBIZET HHERRELARLTCND (p. 16 ZH),

2. EZAYUITHREZR

AEOT=LY T OB LIRS T BT (BREER) 13, &MT 210 TH D,

ZOWNFIT, Z—7"1 (Tier 1 EA 30 F2—@OEFANIEEI§ 2847 (SREER))
#3100, ZN—7" 2 (ZOMTRTOHYT (&FHERD)) 75110 TH 5,

210 OERIT (SREERT) ZECHE LGS, IE1DOLH IR D,

(http://www. dir. co. jp/research/report/law—research/financial /20160120_010541. html)
6 STC 72 EFALRG S DR OB EZ SN, AT O KA L A — h &SR I,
& GEHLRERHDOY 27 « v A b FRR10%~] AT [2016 429 A 26 H]

(http://www. dir. co. jp/research/report/law—research/financial/20160926_011276. html)
TTLACHRAE DX T NEXT ) v 7 OBBEIZ SN T, LLFOKRFRRIF L A— s & BRIz,
& [TLACIRED X T NAXT U v ZHIHl aAFE) [2016 4210 A 19 H]

(http://www. dir. co. jp/research/report/law—research/financial /20161019_011324. html)
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3. HRHEEER~ADA N\Y k
(1) EXRKE

N—B LI TlE, H@ERE Tier 1 (CET 1) 3R, Tier 1 MR, B EHCEARLFEOKAEN
XFK2DEIIZEDHILTWD,
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B&2 N—EIMINEDLHERKE

CET 1ht= 4.5% 7.0% 8.0% ~ 9.5%
Tier 1tE& 6.0% 8.5% 9.5% ~ 11.0%
WECEARIEX 8.0% 10.5% 11.5% ~ 13.0%

(HiFT) BCBS B &k Y KIS WF & Fha AR H A B RIER

TN—7"1 KT N—7F 2 DRIT (&RERT) (2815 CET 1R, Tier 1R, HLACLE
AREEEONFLRAET, MEIDEEBY TS,

E&3 BEFK#E (TH)

201146H 7.1% 7.4% 8.7% 6.7% 7.0% 8.3% 7.5% 7.9% 9.8%
2011%128 7.7% 8.0% 9.2% 7.3% 7.6% 8.9% 7.6% 8.1% 9.9%
201246H 8.5% 8.8% 9.9% 8.2% 8.5% 9.7% 8.2% 8.9% 10.4%]
20124128 9.2% 9.4% 10.7%] 8.9% 9.2% 10.4%] 8.1% 8.7% 10.1%
2013%6R 9.5% 9.7% 11.1% 9.3% 9.5% 11.0%; 8.2% 8.8% 10.4%]
2013%128 10.2% 10.5% 11.9% 10.0% 10.4% 11.8% 9.5% 10.1% 11.8%
20146R 10.8%] 11.2% 12.6% 10.6%] 11.1% 12.4%; 10.8%] 11.1% 12.8%]
2014128 11.1% 11.7% 13.3% 11.0% 11.7% 13.2% 11.2% 11.5% 13.0%
2015%6R 11.4% 12.2% 13.9%] 11.3% 12.2% 13.9% 12.0% 12.4% 13.9%
2015412R 11.8%] 12.6% 14.4%) 11.7% 12.7% 14.5%] 12.2% 12.6% 14.1%]
201646F 11.9% 12.9%| 14.6% (%1) 11.8% 12.9% 14.7%] 13.4% (%2) | 13.8% (%3) | 15.4% (%4)

() BRI TE. FAIE LT, Table A5 DHEZHRAL TS, o0&, 2016 &£ 6 ADHIEL. Table 2
& Table A5 EDMEICHENHD, ChlE, Table 2[FITRTODE=LRY U ITRERDIEIT (ERIHE) DEXRK
EDFHTHADITxIL, Table A 5L 2011 F6 AN S 2016 F£ 6 AETOMMBHRMICE=2 " UV FHRZRE
L TEFRIT (ERBE) (JIL—T 158947, M55 G-SIBs H1 3047, JIL—T 2565 17) DERKED
FHTHAHCEITEET H, £ T, 2016 F 6 ADERKE (F1) IZRY., Table2 DHEZHRAL TS,
(3%1) Table A.5 Tl T14.7%]1,
(3%2) Table A.5 Tl 12. 4%,
(%3) Table A.5 TI& 12.9%1,
(3%4) Table A.5 Tl 14.5%]1,
(HF) TN—ELME=S2Y) VY LR— ] Table 2 kU Table A.5 & Y KM ERAET M ERERIER

CET 1 H=ZIZEAL TiX, Zv—7"1 D 100%725, SARATEKAE (4.5%) . K ONRARFTE K &
BARGEENNy 77 —DEF (1.0%) 227 ) 7 LTWnbY,

TN—"7"2 TiE, CET 1 lHIZTOE | 100% D HARFTEAKAE (4.5%) %, 99% 23 el 2K HE

8 G-SIBs30 1TICRWTIE, HIRFTEKUE L EARMRE NNy 7 7 —D&EF (7.0%) 12 G6-SIBs y—F v —T % LF
LR ECERLERERT,
O W7 LB 100,

PIR



6/18

EBABEREN Y T 7 —DEFH (1.0%) 27 V7 LTW5HY,

(2) BRENEXDAR

TN—T"1 J QT N—"7" 2 OEIT (SRR 2B 5, N—ELI_—2ADHHIEA (CET
1. Ol Tier 1, Tier 2) OWFRIZ., KFEK4DLELBH TH 5,

Rk 4 MHEHEXRDAR

201146H 82.3% 3.2%| 14.5%| 80.7% 4.0%| 15.3%| 76.7% 4.1%]| 19.2%
20114128 | 83.4% 2.8%| 13.8%| 82.3% 3.3%| 14.4%| 76.5% 4.7%| 18.7%
20124F6H 85.7% 2.4%| 11.8%| 84.7% 2.9%| 12.4%| 78.8% 6.7%] 14.5%
2012#F12H | 86.2% 2.1%| 11.7%| 85.5% 2.3%]| 12.1%| 80.8% 5.4%| 13.8%
2013%6H 85.6% 2.1%| 12.3%| 84.6% 2.2%]| 13.1%| 79.0% 5.9%| 15.2%
20135128 | 85.6% 2.4%| 11.9%| 85.3% 2.7%| 11.9%]| 79.9% 5.4%| 14.7%
201446H 85.2% 3.6%| 11.2%| 85.5% 4.1%| 10.4%| 84.1% 2.2%| 13.7%
20144128 | 83.6% 4.6%| 11.8%| 82.9% 5.4%| 11.7%| 86.3% 2.7%| 11.1%
2015468 82.5% 5.4%| 12.1%| 81.5% 6.3%| 12.2%| 86.8% 2.9%| 10.3%
20155128 | 81.6% 6.1%| 12.3%| 80.4% 7.1%| 12.5%| 86.3% 2.8%| 10.8%
2016%6H 81.2% 6.5%| 12.3%]| 80.6% 7.4%]| 12.0%| 85.5% 3.1%| 11.4%

(R TNA—EIIME=S Y 2T LR— ] Table A 11 &Y RANBHERAENH ERETZRIER

F7-. A= ALMR—2OHEEARDH S, CET1 OXMMHIEE (F7 AHEH) ONRIL, XMFE
50EBYTHSD,

B35 CET 1 0EREEEDAR

2016668
HASA 46.7%] 45.7% 44.1% 43.3% 41.6% 39.8% 38.6% 36.9% 35.6%
PEDER(R 50.3%] 50.4% 52.6%] 53.9% 54.4% 54.4% 55.0% 56.0%] 57.0%]
TOMOBEFBR R 2.2% 3.0% 2.3% 1.9% 3.2% 5.4% 5.9% 5.9% 6.4%
CET 1R RREDEHERD 0.8%] 0.9%] 0.9% 0.9% 0.8% 0.8% 0.8% 0.9% 0.9%

100% 100% 100% 100% 100% 100% 100%

2016668
AR 42.2%] 42.9%] 44,1%] 45.5% 40.7% 50.5% 46.2% 45.9% 43.6%
WEPER(R 51.0%] 49.4% 47.4% 45.4% 44.8% 35.6% 38.3% 36.3% 38.5%]
TOMOBERBRE R 5.2% 5.1% 6.3% 6.5% 11.9% 10.2% 11.5% 14.0% 14.0%
CET 1ICrpfAR eI SR TD 1.7%) 2.5% 2.2% 2.6% 2.6% 3.8% 4.0% 3.9% 4.0%)

#  100%  100%  100%  100%  100%  100%  100%  100%  100%
(WD) TN—ELTE=FY 2T LR— b AXF &Y RGBT EMAT B ERERIER

09 7L 105,
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(3) BERTZ#E

TN—"T"1 RO N—"7"2 OFIT (BRER) BT 5, N—BLIMOEAKEIZTHE
ARRFEOEFHT, ME6DLEBY TH D,

B&6 BAFEHE (HSEAXLESREF)

(Biff) 10{E21—n

2011468 38.8 66.6 193] 485.6| 2212 222.6 317 52.6 879 425.9| 163.2 158.8
20116128 11.9 325 107.7] 3841 226.2 2315 7.6 22,6 86.2 3439| 1736 162.5
20126668 37 16.2 61.8] 197.9| 197.0 223.7 0.1 1.2 504 1752| 159.3 151.7
20126128 2.2 10.2 457 115.0|  158.8 170.9 0.0 59 36.1 975 128.3 112.0
2013568 33 6.9 18.6] 575 1045 1433 0.0 1.8 13.0] 418 84.8 9.1
20135128 0.1 1.4 36 15.1 488 9.4 0.0 0.0 0.2 118 41.7 62.5
2014568 0.0 0.0 0.0 39 18.6 78.8 0.0 0.0 0.0 39 14.3 64.6
2014128 0.0 0.0 0.0 0.0 6.5 39.7 0.0 0.0 0.0 0.0 38 29.6
2015668 0.0 0.0 0.0 0.0 2.9 13.0 0.0 0.0 0.0 0.0 0.0 11.6
20156128 0.0 0.0 0.0 0.0 33 55 0.0 0.0 0.0 0.0 0.0 1.7
2016468 0.0 0.0 0.0 0.0 18 34 0.0 0.0 0.0 0.0 0.0 0.9
2011668 8.6 7.3 bt 324 16.6 11.6
20116128 7.6 2.1 4.1 217 11.9 8.6
20126668 4.8 1.6 5.0 16.0 73 12.0
20126128 114 2.3 8.7 25.6 74 14.6
2013568 124 3.0 84| 277 JiS 12.3
2013128 2.0 0.7 4.0 9.4 6.9 8.3
2014568 01 0.3 35 21 57 57
2014128 0.0 0.4 1.8 L5 59 55
2015668 0.0 0.0 0.3 0.2 2.9 56
20156128 0.0 0.0 0.2 0.2 1.5 4.7
2016468 0.0 0.0 0.0 0.0 1.0 4.0

GE) MTier 1 LhE) (ST 2EATRE L (L, TCET1 LR | IZHT 2EARTREZH > TEHEFTELTWL S,
FoMmTier 1 ELLIFEYSHEDRFER CET 1) DFEZELS, RHKIC, MEACDERLE] ITxXT 5
BARTRBELEIE, MMier 1 tLEFE] ITHTEIERFREZH>TELEBTELTWA, Tier 2 HLLIE&Y
EREDORHEAR (CET 1 XIXZFDMTier 1) DFEZELS,

(BT TR—EILME=S2Y 245 LR— k] Table 2, Table A. 6, Table A. 7 &Y KL LSRATERHIES

EFER
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F=H VU TORRIZED L, G-SIBs30 T2 G Te /v —7" 1 OFRAT (AR . =L T/
=" 2 OFIT (SRR OFT T, T CICRIKFTEKE L BARARENNy 77 —2HF L
72 CET 1b=R (7.0%) 2227 U7 LTW5h,

B, BARFTEKYE L AR Ny 7 7 —DEFHPIKIT 2 EAR B O TUE, 77—
1 OFAT (SR 2 T48E2—r, 95 6-SIBs30 T2 T fE2—nr, Z—7 2 DfR
17 (GRER) TH0fE2—n s, L TORVWERZARWVWKETHD, 2L, T0HBE
Ro&, fiENzt LT, Z7v—7"1 O#YT (@mbgBd) 2T 46% DA 9 5 6-SIBs30 1T
TR AT% DA 7 v—7"2 OFAT (SREEE) TH 2% DD Lo TnWDH Z &b, Z0
FEOR—ZATITIFIE 2019 FEDEREME TITITEANCFITE e IcET 5 2 En#ifrsnsg,

(4) CET 1I[2fR5EHEIEE

TN—T"1 LT NV—7 2 OFIT (BRI 28105, N—B/LII_—AD CET 1 X, #
BIHE (vAFAHEHE) OFERICE D, it (PERRATE L L T) 16.8%. 12. 7% D/~ s
RINTWND,

CET 1 OFHFEIEH O¥ERR OWNERIZ, ERTDOLEEBY TH D,

(2015 FERDT — T HS<) G-SIBs30 AT L N BT 2EAY —F ¥ — (Fil@kkU5F Tier 1 T1.0%
~2.5%0D EFHE) IZOWTX, LTOS@MEZERFES (FSB) V=7 A FaBRaIhiwn,

(http://www. fsb. org/wp—content/uploads/2016-1ist—of—global-systemically—important—banks—G-SIBs. pdf )
2 G-SIBs30 fTIC BTk, BARAT Sk L EARE N Y 7 7 —DEEF (7.0%) 12 6-SIBs #—F ¥ — V% L3
B L7 E CEARLEEZ IR,

¥ G-SIBs30 fTIZH W\ Tk, BARAT Sk L EARRAE N Y 7 7 —DEEF (7.0%) 12 6-SIBs #—F ¥ — V% L3
B L7 E CEARLEEZIET,

PIR



9/18

B 7 CET 1 I E DS ORI

2016468

oz -15.3%|  -14.0%| -13.3%|  -12.4%| -12.0%  -11.2%| -10.8%  -10.3%

|M§EE§E (DA - MSR (1) ZI<) -3.7% -3.5%  -3.3% -3.1%|  -2.9% -2.7%|  -2.6% -2.5% -2.4% -2.3% -2.3%
|ﬁ§lﬁﬁ§§ (-BERIEZE0H<) -3.3%) -2.8%|  -2.5% -2.6%|  -2.7% 4% -2.2% -2.0% -1.9% -1.8% -1.7%
HOEREES (42) OBERN (%3) -2.9% L% -17% 2.3%|  -2.4% -13%  -1.3% -0.9% -0.7% -0.7% -0.7%
—RERICEOCBiEhEsE -1.8% -1.6%|  -1.1% -1.2%|  -1.0% -0.5%|  -0.4% -0.4% -0.3% -0.3% -0.2%
TR (%4) [CR315%EERER -2.1%) -16%|  -1.3% -L1%|  -0.9% 0.4%[  -0.2% -0.2% -0.1% -0.1% -0.1%)
ZOft (%5) -3.1% -3.8%|  -3.4% -2.8%|  -2.1% -15%[  -1.4% -1.8% -1.7% -1.8%) -2.2%

it -320% -29.1% -26.6% -255% -23.9%  -20.0% -18.9% -182% -17.3% -16.8%

2016468

DA

ENETERE (ONA- MR (x1) ZH<) -3.5% -3.4%  -3.0% -3.0%  -3.0% 31%[  -2.9% -3.0% -2.8% -2.8% -3.1%
|ﬁm@ﬁl§ (-RER[CAEZE0%H) -0.3%) -0.4%|  -0.3% -0.8%|  -1.1% -0.7%|  -0.6% -0.9% -0.8% -1.0% -1.2%
HORREES (x2) OLEK (%3) -3.8% -4.1%|  -4.0% 4.3%  -4.4% 37%|  -2.3% -3.0% -2.8% -2.9% -2.3%
—RER(CROCBLHEERE -4.1% 2.0%  -2.2% -2.1%|  -1.6% 0.4%  0.0% -0.3% -0.2% -0.1% 0.0%)
REEE (k4) (CHR31%REBER -2.1% -13%  -1.3% L% -11% 0.6%  -0.3% -0.4% -0.5% -0.1% -0.1%
0t (%5) -4.3% 4.20%  -4.2% -4.1%|  -4.6% -5.1%|  -2.0% -2.4% -2.0% -2.2% -2.2%

itoo-327%  -245% -232% -23.0% -23.1% -19.4% -133% -143% -12.9%  -13.0%

GE) RPON—toT—I1F, AEEEOERRATO CET 1239 2ED 5,

(X1) E=4H—=D -H—ET2T  SAYDRE, TERY—ERE] (FEODXr v 21DRAOER - @INLE
BICRDIER, TERERSETICET 2EKEEH F6ESHE) D55, FEO—2ITHRDIIDENS,

(%2) TihDERMEEZE] Si1X. B, BRI DEIT (SRR . IS ELUVRERSHEZNS,

(%3) ZZTLWS ThhoLmEEEFoTEKR] LE. ERMICREL TV 3hoea#REAEoTE%t (B
ANSLITEHHMOES) O£5E. VPEEESRME GERIEIIEHN 10%UTOMROERBEES) LU
BRIETEN 10%EBA HhOEREEEOEEKRID S BIRIT (SRIHEE) OCET 1D 10% %X %
RS CHLT HE5EELS,

(%4) THFEIEB] &(X. B, BRIEINEN 10% £ B2 5hOEamEEE0O T @EERX. MR, ZLT—RKRERE
[CEOCKRBREREEEDIBEBEE LS,

(%5) TZDH] 121X, BEREEEMKKX. FEEAZFATIVAR—SFy—RUPYT—ILETIVAR—F
—DHHFERBOSHEN BRI ZEDEHEZHEBET 25EICH T H%BIREE (NEETFERA
1T). #BIEAy Dia%, AEORKMETMEICK Y ECBMTMERECcTH > TCHERERICEASNDEE., A/l
HWEEER (RBHSHTICRIERE). S EmMEICHENMEML-B2CEXRICHEST 58, 47— -4
—Evuy-SqaY., F0MTierl EXATRZENEEND,

(B TR—EILME=ZS2Y V5 LR—F] Table A 12, Table A. 13 & Y KIARTHLSRAT I ERTRIER

4. LINLy LR

N=BVINE, LAy DR (BARRERE) "2 13%LLE] (Tier 1 R—=2X) L LTW5,

TN—"7"1 ORI N—"7 2 OFFIT (SRS 1285 L Ly DVHEOFE L, XE 8 @
LBV ThHD,

WZzZTn) TRy PR & — R E< AR TWS TL ALy Y] 13, MEICHDOTETHEL
SNb, ez Te ALy VH#E 3% (=3/100) L) &, T3y 33465 (5100/3) LAF) EFWHX
HZEMAEETH D,

PIR
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E&8 L/NLyTHE ()

201146H 3.4% 3.3% 3.7%
20114128 3.5% 3.4% 3.8%
20124F6H 3.7% 3.6% 4.0%
20124F12RH 3.7% 3.6% 3.8%
2013%6H 4.0% 3.8% 4.0%
20135124 4.5% 4.3% 4.6%
201446H 4.7% 4.6% 5.1%
2014F12RH 5.0% 5.0% 5.1%
2015%6H 5.2% 5.2% 5.5%
2015%12H 5.5% 5.6% 5.5%
2016%6H 5.6% (%) 5.6% 5.6%

(GF) MR8 TIF, RAIEL T, Table A 15 DHIEZZRAL TS, b2&b. JUL—T12EKETL—T20
2016 £ 6 AORIEX. [N—EILME=2Y VT LR — b1 OEXXE Table A 15 EDREIHEENH S, C
NIEAXBFITRTOEZSL Y VI RROBIT (ERMBEE) OLALY SHEEDOTHTHLHDIZH L, Table
A 15(£ 2011 6 AN 2016 F£ 6 AETOMMBEMWICE=2 1 T IERZTIRE L TS RIT (SRMERE)
(TI—T1H89, D55 G-SIBs H30, FIL—F2H66) OLNL Yy PHEDFEHTHDZ LIZERAT
%, ECT. 016F6 ADL/ANLyYy DHE (F1) ISRY. AXOHKEZHRAL TS,

(%) Table A. 15 TIZ I5.5%],

(R TNR—EILME=SYY T LR— k] AXEU Table A 15 & Y KFRHA LSBT ERATRIER

T YU TORERICED E, T=X U TR E RS TAT (BRER) oo B Jr—
T2D 61T T ALy PHERI%LLE] 227 07 TE TN,

ZIT, BELLT, ALy VRO (Tier 1 BAR) E4HF (7 AR—T v —%H) .
HOBALEROSRE (V27 « TRy b)), ZLTRE LOREEOHBE T L, KFKID L
BOTHD,

g, F—T7 128100, Zv—T7 2 23 104,
B EiEIOFE=% ) 7 Tlid, LAV y PHERI%E 7 U T TETCORWERT (SRR 12, == U /%4
DB, TN—T2D 3T THoT,

PIR
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RE9 Tier 1&EX, YRV -7y b, THVAR—Vr—H. QHLOBEEDHED
2011 4 6 A =100

2011468 100.0 100.0 100.0 100.0 100.0 100.0 100.0 100.0
2011412R 105.2 98.5 102.9 102.9 104.4 97.0 103.0 102.8
2012668 113.9 97.0 106.4 106.7 113.8 9%4.7 106.3 106.3
20126£12F 119.9 95.1 110.8 105.9 119.5 91.7 110.9 104.8
2013468 125.9 96.6 108.7 106.9 125.1 92.9 100.1 105.2
2013128 135.2 9.2 105.0 105.5 134.9 92.0 104.5 103.0
20144F6R 145.1 96.5 107.6 109.5 144.9 92.5 106.2 106.5
2014612F 153.5 97.9 107.2 111.9 154.5 93.6 105.3 108.9
2015668 163.5 100.2 109.9 1145 164.4 95.1 107.0 110.7
2015612H 170.4 100.9 108.4 113.4 170.6 95.1 104.2 108.3
2016468 176.4 102.6 111.7 119.1 176.2 9.9 107.6 114.4
2011468 100.0 100.0 100.0 100.0
2011412R 102.8 101.7 103.0 102.9
20124668 110.2 99.7 105.2 104.3
20126£12F 108.4 100.1 106.5 104.2
2013468 110.6 100.0 102.5 105.5
20136128 125.2 97.9 99.6 103.0
20144F6R 140.6 97.9 101.3 104.5
2014412F 139.7 96.0 100.5 104.9
2015468 152.6 97.3 103.0 106.6
20156128 155.8 97.7 103.1 103.2
2016468 159.3 97.5 104.8 108.4

(AT TNR—EJLIME=S2Y S LAR—FF] Table A 16 & Y XKFNFATH SRR ZERHIE R ERIERK

BEBS 12k DL, F=2 Y U IR L7817 (SRR @ 3% (K6 17) 2. HRAKFTE
KHE (Tier 1) EEARMEENY 77 —% A5 LIz Tier 1 lFE (8.5%) "2 27 )V 74 57-00E
AiEAEZ LIz LThRB, LAV Yy PHEIRIZZ VT TEhnEInTnd (KE 10 DT
RIS ),

7 G-SIBs30 fTicB W T, ZHIC G-SIBs —F v — % Lq|H L7z Tier 1 LKA,
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B&10 LSy DtbEE Tier 1HE (8.5% + G-SIBsY—Fv—2) OERK

97.0%
97.0% 100.0%

(%) LY HIRT (ERHE) 0FE
(A TN—ELIME=F Y vJ LKR— k] Table b & Y RMBHASHMATBHERTRER

B, TN—7 1 KO NV—7" 2 OFIT (EREEED) (2B 5. RN—E /LI OEAKLEIZ XS
TAHBAREEE (MF6 B &, LAAL Yy PHE IUIIHT IABEAREEOAEHE., K5E 11
DEBYTHD,

PIR
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& 11 BEAFRE (HCEAREERFRUV L/ Ly SHERH)

(BfHE) 10E2—n

2011468 38.8 66.6 119.3| 485.6 221.2 222.6 317 52.6 87.9| 425.9 163.2 158.8
20114128 11.9 32.5 107.7| 384.1 226.2 231.5 7.6 22.6 86.2| 343.9 173.6 162.5
2012668 3.7 16.2 61.8( 197.9 197.0 223.7 0.1 1.2 50.4( 175.2 159.3 151.7
20126128 22 10.2 45.7] 1150 158.8 170.9 0.0 5.9 36.1 97.5 1283 112.0
201368 3.3 6.9 18.6 57.5 104.5 1433 0.0 1.8 13.0 41.8 84.8 95.1
20136128 0.1 14 3.6 15.1 48.8 95.4 0.0 0.0 0.2 1.8 41.7 62.5
2014668 0.0 0.0 0.0 3.9 18.6 78.8 0.0 0.0 0.0 3.9 143 64.6
20146128 0.0 0.0 0.0 0.0 6.5 39.7 0.0 0.0 0.0 0.0 3.8 29.6
2015668 0.0 0.0 0.0 0.0 2.9 13.0 0.0 0.0 0.0 0.0 0.0 11.6
20156128 0.0 0.0 0.0 0.0 33 5.5 0.0 0.0 0.0 0.0 0.0 1.7
2016668 0.0 0.0 0.0 0.0 1.4 3.4 0.0 0.0 0.0 0.0 0.0 0.9
20136128 0.1 39.5 3.0 15.1 72.8 90.9 0.0 31.8 0.0 1.8 61.8 62.7
2014668 0.0 7.0 0.0 3.9 21.7 78.3 0.0 4.7 0.0 3.9 15.0 64.4
20144128 0.0 3.1 0.0 0.0 8.1 40.6 0.0 27/ 0.0 0.0 5.0 30.4
2015468 0.0 0.0 0.0 0.0 3.4 12.8 0.0 0.0 0.0 0.0 0.0 11.4
20154128 0.0 0.0 0.0 0.0 3.3 5.5 0.0 0.0 0.0 0.0 0.0 1.7
2016467 0.0 0.0 0.0 0.0 1.4 3.4 0.0 0.0 0.0 0.0 0.0 0.9
2011468 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
2012468 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
2013568 12.4 3.0 8.4 21.7 7.5 12.3
2013128 2.0 0.7 4.0 9.4 6.9 8.3
2014568 0.1 0.3 3.5 2.1 5.7 5.7
20146128 0.0 0.4 1.8 1.5 5.9 5.5
2015468 0.0 0.0 0.3 0.2 2.9 5.6
20156128 0.0 0.0 0.2 0.2 il 4.7
201656 0.0 0.0 0.0 0.0 1.0 4.0
20136128 2.0 7.5 3.9 9.4 12.9 8.0
2014468 0.1 3.4 3l 1.8 8.6 5.4
20146128 0.0 4.3 1.8 1.5 8.4 5.5
2015668 0.0 4.3 0.3 0.2 7.2 5.6
20156128 0.0 1.5 0.2 0.2 3.0 4.7
20166658 0.0 2.9 0.0 0.0 3.9 4.0

GE) THAECERLE] 14T 2ERTREEE L. MMier 1 LE) 10T 2 EARFREEH>THIHBRELT
W5, Tier 2B LLIFLYBREDRFNER (CET 1 XRIEZ DM Tier 1) DEFEZELS,
(BT TR—EILME=S2Y V45 LR— k] Table 2, Table A. 6, Table A. 7 % & U KMXRHLRATEFIE
FERIERK
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G-SIBs |Z. TLAC%., URAZ « 7w MET, 20194F 1 AW T 16%LL E, 2022 4F 1 H IS
TI8WLL FEAETH Z EMRD BTV D,

G-SIBs IZ331F 5 TLAC DA RRBLIE, KEL 12 DLV THDHE,

E%& 12 TLAC OF BIKKR

TR BLER TR BLER
E# L e
FURS - - AEITH FHURZ - "
(10E1—0) (10E1—0O)
7w K) 7w Ki)
2015128 = 9.0% 216.3 - 11.4% 416.2
2016464 9 7.2% 131.4 18 9.9% 318.2

(HFD) TR—ELME=F ) VT LR— b AKX &Y RMBHERATIHERAEFTER

XF 12 0 B0 5 LBV 2015 FERIE AN 2016 4 6 H ORI M OMYAEDRIT , B REEN .
2019 4E 1 H B 8 D AR ATEE K UE (16%) (2% L CIHkI40%., 2022 45 1 7 B 5 D Fe AT 2K 2 (18% )
(R LTI 256% B LT 5,

6. FRENERRHI

(1) w®EMEH/ANL Y DEEE (LCR)

N—T)VIE, WREED N L DR GEBRENEFE, 30 B O A F L AR
TREE) % [100%LLE] & LTWA (2015 4EH 5 2019 AEIZ AT CERBERYIZ SE6E) 19,

L7 D

TN—T1 RN I—T 2 OFT (LRER) 12
%,

BITSHLRDOFEEE, MFE 13D EEY TH

8 YT VHIT 2517,
19 LCR OHFEIZOWTIE, LFOKRFRIFL AR — &2 IS0,

MREIWES S Ly D (LCR) o) BaAFE) [2015 42 A 18 H]

(http //www. dir. co. jp/research/report/law—research/financial /20150218_009461. html)
& [RENWED AN L o DR (N—EID) ] EARFE) [201343 A 18 H]

(http://www. dir. co. jp/research/report/law-research/financial/20130318_006942. html)
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K% 13 LCR (Fiy)

2011468 (103) 90% (101) 83%
20114128 (102) 91% (107) 98%
2012468

20124128 (101) 119% (121) 126%
2013468 (102) 114% (124) 132%
2013%128 (101) 119% (115) 132%
2014468 94) 121.3% (116)] 140.1%
20144128 (95) 125.3% (105)]  144.3%
2015468 92)]  123.6% 68)]  140.1%
20155128 (90)]  125.2% 70)|  148.1%
2016468 o1  126.2% (68)]  155.4%

(HFD) TN—ELIEZ2 ) VT LR— b AXF &Y KB ERAE S H R ERIER

F=H VU TORRICLD &, F=H VTR L oo 7 V—T 1 OYT (SRR
87.9% (K18017). Z/—7 2 AT (BREE]) @ 94.1% (K 6417) 239 TIZ TLCR 100%
b #2707 LT0AY, Wz sE, Z—71D12.1% (K 1117), Zv—72 D 5.9%
(F447) B, ZThEZ VT TETCWRNEWS Z L2 5,

(2) REMZELLE (NSFR)

N—B)VINE, ZEFHELFE (NSFR) (FIH AIeE7e 2 E il (B AR +1A4 - imtiZEo—
W) T EERE (BREXREMESEI IS Clo~T By b)) & T100%LL ) L LTnwg (E
AT 2018 AEM D),

8 E (2014 AEREEE) OF=F 1 7 )5, BCBS 75 2014 4F 10 A 31 BIZ/AF L7- NSFR @
FLE IR D A SCER2IC LA ER BRI STV 5,

TN—T"1JOTNV—7" 2 OFAT (&REEES) (2351725 NSFR OFE¥E, XFEK 14 D LY T
HD,

DB TNEE, T—T 1R 91, FA—T 268,
M piEOE=4Y 7Tk, TLCRI00%LA L] 227 U7 LCWBHERT (B 11X, ==XV v rxigl o
eI N—7"1 ORIT (iR @ 85.6% (K 7717). Z—7 2 O8IT (&R @ 82.9% (¥ 5817)
Th-o7T,
22 NSFR @ RLE LR 2 F AR AISCEO IOV T, LFO KR LR — F &SR Sz,
& [ZEFMELFE (NSFR) (ON—E/VID) | @AFDE) [2015 43 A 18 A

(http://www. dir. co. jp/research/report/law—research/financial /20150318_009563. html)
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K& 14 NSFR (1)

2011468 (103) 94% (102) 94%
20114128 (102) 98% (107) 95%
2012468 (101) 99% (108) 100%
20124128 (101) 100% (121) 99%
2013%128 (101) 111% (107) 112%
2014468 (94) 110% (118) 114%
20144128 @7  111.2% (104)] 113.8%
2015468 (100)] 111.9% (102)] 114.0%
20155128 (98)| 113.7% (108)] 115.9%
2016568 94|  114.0% 100)|  114.9%

(HFD) TN—ELIEZ2 ) VT LR— b AXF &Y KB ERAE S H R ERIER

T XY T ORERICED L, T2 F ) U THBBL o= 7V —T7 1 ORFT (BRER) ©

84.0% (K1 7917), 7 /v—7"2 OFAT (LRt&EI) @ 86.0% (#J861T) »3, 3 TIZ INSFR 100%
PUEIZ7 U7 LTWAYN Sz AL ZTL—71D16.0% I 1547). Z—7 2D 14. 0%
(K1 1417) N, THEZ VT TETCWRNENW) Z LI b,
1. FL—Ta2TBEDHREAREL (FRTB)

FRTB M KATEH EERICH D TEIR, XFE 1516 D LB THD,

B Yo INEIL, T—T 1R 94, TA—TF 21100,

HFiEIOFT =4V 7Tk, INSFRI00%LLE] #27 U7 LTWDHERIT (Smkls) 13, E=% U v rxtg bR
ST N—7 1 OFIT (GRFER) D 79.6% (K 781T). Z/v—7 2 ORIT (SRR @ 87.0% (¥ 94 17)
THoT7,

PIR



17/18

E& 15 FRIBOFED: I—7 v b - YRVIZRIREFEBCEERNORE

8.7%) 1781% 45.3% -3.2%
35| 67.2% |3874% 283% | 1915% |669%| 7% | -2.3% |-40.2%| 75.%%

173.7%
201.7%

OISEDA | (L) |3490%| 2626% | 1664% [468%| 4S% | SL7% |-780%| S2.2%

NIGER | (B) |357.5%| 297 | 1L7% [9L3%| 126% | -S07% |-774%| 87.4%

(F) EOHITEME. BORTHDETRT .
(A TN—ELIME=S Y T LR— k] Table A 29, Table A. 30 & Y KFRRERAE NS ERERIERL

K% 16 FRTB OFEQ : £ ERVRY - FEY F+I—4 Y - YRI+ARL— 3 F
W URY) ITRPIREFEHCEFTADHE

NISEDA | (1) |18 | 23% | 2% |13 0% | L% |-L8%]| 20%

NI6EA | (1) |B6%h| B5% | 5% | L8| 0% | 05 |-06%| 26%

GF) EO#IIEME. BOBITBELETRT,
(BT TN—E)LIE=2Y o5 LiR— k] Table A. 29, Table A. 30 & Y RFIMHLSRAETERHERTRER

DX, v—F vk VAR EEFTER CBEA~DREIZONTIL, 7 —7 1
AEROINETLID 67. 2% 5 5 G-SIBs30 fTDOME LN 75. 9% . 7 v —7 2 OINEFY
M 8T. 4% L . KB EEATEH CEAROEMN RIAEN TS (XFE 15 2K),

F=X VL TORRICEDE, ~—F v b - URTOUEFHTRO—>Th HIERER T XD
ENRRKOBEMER Lo TnD, ENIDE, ~—4F7 v b« URATITRDKREITEHCDEA
~OFE (XF 15) 1220V T 100% B0 & [FI% L7817 (SRR o8, HEHER )7
RXEFEHALTHDENHTHD, RIS, DT 5 LRI LI2BIT (AR oR¥R, <
— ke URTOUEFXD—D>THLINHBET VIR EHEH L TN S,

Flo, —MRBRMEME LT, FL—T 4 Y TEIEDORY 2 — 20N WEYT (BRI <
HHIZE, v—FT v b UAZIURDRIRFTEA CER~OFE (XFK 15) I[ZBWTEH LW
MzEHELTWD, LrL, 2oV o78fT (@R ons. &k BV 27 - Tty
F~—7 v s VAT + 42— aF b UR7) ([TRDREFTEHCEA~OFE (X
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# 16) [FTHEH NS WL D TH D,

8. HHYIZ

PLEA, BCBSICL D [R—FPAME=Z Y L LR— ] OMETH 5,

ek (p.8) DEFBV | FARFTEAE L BARRE Ny 7 7 —DOHFHPITHT 2 EARREFITD
WX, Z—7" 1 ORIT (SRR 2T 48> —nr, 95 G-SIBs30 {7721} T 9 {2 —
2, JA—7 2 OHYT (GRIEE) TH0fEx—nmdlitoTWnD, 722, Z0HBERD L,
RIENCEE LT Z7v—7 1 O8AT (B K TR 45% DAY, 9 B G-SIBs30 17 THI 47%
DD, 70— 2 OFAT (SRR TR 22% DD Ll >TWHZ ED, ZDOEFEDA
— A TATITIE 2019 FFEOERFE M £ TITITEARA NI RITET L Z RSN,

Fio, BAREEEMMET 2 HEE LT, £E L THROR—ATHNHEREZFEANLTT
WS ZEITED, 2019 FOFERFEME TIZEORMBIZMI ZENAREERD Z D72 ERH
Pivs,

EWV ) DI, BIHIEARD 8EHZ ED TV CET1 (X 4 B) OMMFEE (F/L—F 112

BWTIL5L7. 0%, Z—7 2 1ZBW\WTIL38.5%) ZNEBEEDNEOTWAHEEDTHD (MES
ZH),

ULk

% G-SIBs30 fTIZBWVTIL, HIKFTEAKYE L BARE Ny 7 7 —DA/E (7.0%) 12 G6-SIBs —F v —T % L3F
LR ECERLERERET,

PIR





