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EAD/IN & EAD/IN & EAD/JII & EAD/JII & EAD EAD a2t e8| HZEIC

) &) ) ) (Frengy (71T @%élm%’,ﬁ T HHED

PD LGD ELdefault UAZ-7x Ak A) Z) INESERE

L= T INLIb) 1.31% 14.50% = 15.61% 455.5 10,336.6 0.3 75.00%
AAA~AA- 0.03% 37.32% - 7.35% 184.2 1,236.9 - -
A+~BBB- 0.23% 16.06% - 11.31% 106.4 4,265.8 - -
BB+~CCC 2.51% 6.60% - 21.74% 164.5 4,829.2 0.3 75.00%
CC~D 100.00% 43.94% 43.94% 0.00% 0.4 4.6 - -
S FalRS BE A [ U 0.51% 17.87% - 10.39% 1,441.6 12,127.4 - -
AAA~AA- 0.03% 11.45% - 2.25% 250.4 5,189.4 - -
A+~BBB- 0.12% 24.27% - 13.34% 1,158.0 5,745.7 - -
BB+~CCC 4.81% 10.27% - 29.94% 33.2 1,192.3 - -
CC~D - - - - - - - -
V7Y 0.05% 27.95% - 1.76% 591.2 4,343.4 - -
AAA~AA- 0.01% 27.97% - 0.34% 583.2 3,771.7 - -
A+~BBB- 0.10% 27.51% - 8.61% 5.0 542.4 - -
BB+~CCC 4.30% 32.98% - 77.41% 3.0 29.3 - -
CC~D 100.00% 45.00% 45.00% 0.00% 0.0 - - -
&t 0.72% 18.32% - 10.86% 2,488.3 26,807.4 0.3 75.00%
AAA~AA- 0.02% 21.14% - 2.16% 1,017.8 10,198.1 - -
A+~BBB- 0.16% 21.39% - 12.37% 1,269.4 10,553.9 - -
BB+~CCC 2.97% 7.46% - 23.63% 200.7 6,050.8 0.3 75.00%
CC~D 100.00% 43.94% 43.94% 0.00% 0.4 4.6 - -
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2) PN TR R SIUB = A — P — R ()

(BAZ: L %)

20144E3 H K

EADJINEE EADJINEE EADJINEE EADJINEE EAD EAD 23y A b ARl HAEIC

) ) ) &) Frengy (F7-nRFv @;E%ltlj%ﬁ T HHEAD

PD LGD ELdefault VUAZ-=Ah 2) ) T InEEBE

[EIAN 0.52% 42.87% - 16.06% 1,111.1 1,489.9 0.2 75.00%
AAA~AA- 0.01% 44.64% - 3.32% 913.2 668.9 - -
A+~BBB- 0.16% 40.28% - 28.67% 183.5 771.1 - -
BB+~CCC 12.84% 37.46% - 152.04% 14.3 45.8 0.2 75.00%
CC~D 100.00% 45.00% 45.00% 0.00% 0.2 4.0 - -
PR 1.16% 37.38% - 28.32% 802.4 4,079.8 0.1 75.00%
AAA~AA- 0.03% 44.84% - 7.92% 240.3 1,037.0 - -
A+~BBB- 0.15% 37.60% - 22.13% 438.8 2,211.4 - -
BB+~CCC 4.35% 26.58% - 73.66% 123.3 820.4 0.1 75.00%
CC~D 100.00% 45.00% 45.00% 0.00% 0.0 11.0 - -
Ak 0.47% 9.05% - 2.85% 385.1 13,564.4 - -
AAA~AA- 0.03% 12.86% - 0.94% 123.6 5,748.1 - -
A+~BBB- 0.16% 8.19% - 3.87% 250.6 5,285.1 - -
BB+~CCC 2.18% 2.15% - 5.02% 10.9 2,531.2 - -
CC~D 100.00% 45.00% 45.00% 0.00% 0.0 0.0 - -
TOT 1.15% 24.37% - 22.85% 153.6 1,033.0 0.6 75.00%
AAA~AA- 0.03% 32.63% - 7.34% 37.8 146.8 - -
A+~BBB- 0.15% 21.74% - 12.41% 105.3 764.9 - -
BB+~CCC 9.30% 30.22% - 113.49% 10.5 121.3 0.6 75.00%
CC~D - - - - - - - -
&t 0.66% 19.86% - 10.91% 2,452.2 20,167.1 1.0 75.00%
AAA~AA- 0.02% 23.49% - 2.49% 1,314.8 7,600.8 - -
A+~BBB- 0.16% 20.21% - 11.81% 978.3 9,032.6 - -
BB+~CCC 3.16% 10.01% - 28.93% 159.0 3,518.7 1.0 75.00%
CC~D 100.00% 45.00% 45.00% 0.00% 0.2 15.0 - -
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(AL B[

\ %)

20154E3 H K
EADINE EADINE EADJINEE EADJINEE EAD EAD S3ohA b ARl HAEIC
) ) DA% 1y G engy (F7nFr @;E%l s FTLHHED
PD LGD ElLdefault VURZ-7=Ah 2) 2) T NEEE
[E N 0.84% 41.82% - 20.25% 874.7 2,121.0 0.2 75.00%
AAA~AA- 0.01% 43.33% - 4.05% 604.6 1,049.3 - -
A+~BBB- 0.15% 40.05% - 27.55% 236.1 982.2 - -
BB+~CCC 15.59% 38.80% - 171.63% 33.9 85.0 0.2 75.00%
CC~D 100.00% 45.00% 45.00% 0.00% 0.1 4.5 -
PR 1.32% 34.32% - 23.96% 795.9 6,216.8 0.0 75.00%
AAA~AA- 0.02% 43.68% - 4.24% 153.2 1,975.1 - -
A+~BBB- 0.14% 35.42% - 21.36% 498.4 2,921.0 -
BB+~CCC 5.92% 18.16% 58.70% 144.1 1,320.6 0.0 75.00%
CC~D 100.00% 31.97% 31.97% 0.00% 0.2 0.2 - -
ek 0.40% 7.59% 2.82% 646.1 17,340.0 - -
AAA~AA- 0.03% 9.39% - 1.05% 235.1 7,087.8 - -
A+~BBB- 0.17% 9.36% - 3.83% 404.0 5,813.2 - -
BB+~CCC 1.32% 2.13% - 4.33% 7.1 4,439.0 - -
CC~D - - - -
T 1.81% 26.45% - 29.70% 171.6 1,129.6 - -
AAA~AA- 0.03% 33.71% - 6.61% 25.0 85.8 - -
A+~BBB- 0.16% 25.54% - 16.30% 131.0 837.5 - -
BB+~CCC 9.88% 26.81% - 99.73% 15.7 206.2 - -
CC~D 100.00% 45.00% 45.00% 0.00% 0.0 -
&t 0.72% 18.32% 10.86% 2,488.3 26,807.4 0.3 75.00%
AAA~AA- 0.02% 21.14% - 2.16% 1,017.8 10,198.1 - -
A+~BBB- 0.16% 21.39% - 12.37% 1,269.4 10,553.9 -
BB+~CCC 2.97% 7.46% 23.63% 200.7 6,050.8 0.3 75.00%
CC~D 100.00% 43.94% 43.94% 0.00% 0.4 4.6 - -
1 PD (%, MZHVERNZT 7 4V 334§ AR OHEFHE, LGD 1%, BAD (55T 74V LIz 2/ AR — V% — (AU AR KD E G4 R LT

BOET,

T AR =T —DF (EAD) IZOW T, 18 YA RS NERE T MR A FN D=/ AR — Y — F AR AL T D72 Y%l
0 R BUCBIL TS Y AZ G R Rt e > TRV E T,
ERVAZ -7y N B LZ N THOEEL QO DT20
o TWVET,

WL E CEABHIREH EOF 74V RS3E CC, C KON D ELTEBYET,

PEEAT FEREASND I AR =T — D55 | RIRFEEG| RRET I AR —Tx— Any T 7 IFA4T VT I
EHE A RVAZ - T2y R LFENEAIND T/ AR— Uy — &R OEOME IR TRV ET,

X, ¥ 7N —TONEE B EOX pEAVTRBYET,

RO T AR — U — A 5 ST AR AT B TR IR K Sy &

T THIT R E HT

3) PD/LGD FAZ#H TOMAE /AR -y —ICBITAEBERMHTED PD OHEFHE, VA7 -
A RDINEEE K OGS IZ OV TS SV EE A,
4)  JBERAREER T AR — U — @KU RAE LRI — LT ARV — R INFE DA T
— VAT = AR —T % — IROWT UMD EFIE
i) F—/VHEALTO PD OHEFHE., LGD OHEFHE (7 74NV RLIz =V AR —2 % —124%5 EL oy &
Ete, ) DINESELE, VA T ASOINE LB, A2 - "TUAGEHH O EAD OHEFHE,
AT RNTUREHEHH O EAD OHEFHIE, 2y MAU RO RS AL OS54k s | AR T 583
H OHEFHED INE -5 fE

i) RO EL K& ETOT— VB TOTI ZR—V % — D43

BT N—FIZBNT, VAT Ty =BT 57— /VEEOE HUAY - 7'y NOFEIT
HEADTHY, B BRI T— v T — VB R T, FEHEEANE TS AR — U — X dE A bR
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SEFEL L THOH > TWDZEND, Z Y HVET A,

6) PNEEATFIEAZ A TAEEEANMT AR =Dy — YTV T I AR — T v — | &SR i
TIAR—T v —, PD/LGD & 3 2k o/ AR — Vv — | JEEHARBE AT =7 AR — Vv —,
WA URNAE T T— VAT =7 AR — V% — K ONEOMY) T — )V T AR — v —Z 2O | [H AT
(B DHR DO FEREE, Y% I L B O EE L OXF el ONZEE R 54T, K OERICh 7= R 40D
HEFHE & SEHF M D X}

BT N—TTIL, TGEEOHLIE | ET T FAUCEM T HNIZEE IR R ADH LI >TEY, 4
FVE PE DN TEAME O R B L O DO E BN A7 OIYE N T E L 70> TWVET, NS FEZE AL
TWATZIAR =T v —IL, TINT AT ERGNARD I T o —/X—=T [T D HAZ R ETHY, 2
OO HAZ IR D IITATEANED FLE L GHlRLE) . XA a gl CEAIELR) 280 THRE
SINDT—ALZHAFELET, YikfB KL, EHVAZITERRE T 55 E i A2 IR 5555 03
RAEL, M2 BT 5 ERREETHLZ LMD, 5 HUAZ TN T 2 K SEREEOEFH T T>TE
NEHE A,

FIY TN —T BT, WA FIEOB#E AR RERD I AR — V¢ —Z O\ T, i E R
W70, BRI A LT 74V MR D 7a i PD HEGHIEIL, 1B BRI O g EOx T
VAR YR AT 2 K HE I 2> TR T,
5. EHVRZEIRFECETHEER
WERES A IR B W TE HYAZBIR AN Sz = AR — v —

(BAL: )

20144FE3 A &
SRETER (R R o
INERAS AT 5 12,685.0 - - -
LR A& ) ) = AR — U — 7,063.3 - - -
IV NNT I AR =D — 1,072.3 - - -
FHEENAT I AR —V v — 4,549 4 - - -
(A7 &)
201543 A
o PE L B (R _;UV /;;7
RS AT s 17,377.2 - - =
SRR ) = AR — U — 8,192.7 = = -
I VANT I AR — T % — 1,869.5 - - -
FEBENRTTIAR—T— 7,315.0 - = =

I OEEERGLT, B IR SO0 D, WA B OISR R R S Rb 0L TED SO ERLET,
2 (RYAZHIHERASE T ACHRYIA BB =0 2K — Uy — R ER LT BT, SRETERROBIL, =0 2K — T —
RIS LA 1Ty AR — O — LTRSS N R L TBY E T,
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6.

1

URAEREG S EG | R R HIRE RIS | DI #HFDOIRZIZET5FE
(1) URAEPE S ET | M OV 0 RS | O BUS |FH FO U R 7 DRI
(BN )
201443 A K
ZaAD ZaAD ‘Z{;{ng
SRR TRA - 41 -~
URA= s n LS | A) 1,904.0 2,146.5 4,050.5
S 2 R BN 5 | 33 L OVA: B Y 5 | 228.8 156.3 385.1
A B RS | 777.1 79.4 856.5
PR E S | 735.0 1,593.8 2,328.8
HaRBEI | (82 0.0 1.1 1.1
TOMDIET 47 BIEELS 3.2 34.9 38.1
LTy TFUNT 4T HS] 159.9 281.0 440.8
FE IR IS | (B) 2.9 0.3 3.2
— RS R T 4 T BN XD HAE A S BB () (©) - - 2,480.9
AR Y EEF (D)=(A)+(B)-(C) - - 1,572.8
HELLOFH (E) - - 321.9
A ELR - - 321.9
HAZFRYKE (PR %) (D)-(E) - - 1,250.9
(HAL: +EM)
20154E3 H K
JaAD 7 AD 5(‘;;1;&5';;@
S AR TRAY - o
URAE P S EL | (A) 2,193.7 3,905.8 6,099.5
A\ [ 2 B 5 | 36 OV BEELE S | 155.2 96.2 251.4
S B RS | 730.8 194.3 925.1
R E S | 1,168.3 3,419.4 4,587.6
B4 B B | (42 fR<) 0.0 0.9 0.9
FOMDIET 7 1 B HHL | 0.4 43.3 43.8
LTy TUNT 47 BL5| 139.0 151.7 290.7
T W R s | (B) 6.7 0.0 6.7
—FEIER R T 4> 7 BN LD GE A Y BEH I H(A) (©) = = 3,650.5
S ANRR ErE T (D)=(A)+(B)-(C) = = 2,455.7
HLRDOKA (B) = = 668.9
Al pEFE IR = - 668.9
SR Y AE (PR 2 1%) (D)-(E) = = 1,786.8

b I AR — U —HRE AW THEEHYEEZREHL OB EH L TEYET,

(2) HAEFMBEFE O RERD IV T UNRT 4T OIETTAREEE 7LV b TV RT 4T OFEEER] ., 70,
TaTr v ar OO BN X4 Li-44

(BAL: )

20144E3 A K 20154E3 A K
FRAit WA Hefit A
IV R F T4V AT 7 (l BI) 21,069.5 20,498.5 18,807.9 18,613.7
LR F T 4R AT (FER) 9,081.8 9,129.8 6,043.8 6,352.4
FOMD IV b YA BAEER— N7 4 U4 5 1,574.4 1,535.3 673.1 568.4
JLVyh VAT A T ar BLOART T var 676.3 364.6 299.9 353.4
AEF 32,402.0 31,528.1 25,824.7 25,887.9
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ST N—TREEFR CTHIREIBITE~— b VAU EDOE NN RERDFERIE I AR —V ¥ —IT
B4 AR

AEFAL T AR =% —IZOWTL, BT —T A T EBINR DI AR — Dy — L TR > TRV ET,
(1) AT DREF LT AR —2 v — (QUERYY A7 D FHABS TR OFR K O T2 508 PEO TR D R

(BAL: &)

20144E3 H K
e s OB FFER (OH100%DY AT 7= AT
IR O e i#H5)
RMBS 205.8 13.1 113.3
CMBS 231.1 0.7 89.7
CDO/CLO 88.3 0.0 46.2
Consumer 51.6 - 2.1
Commercial 2.5 - 0.0
F DA, 42.8 0.0 19.0
AEF 622.2 13.8 270.4
(HAZ:-EH)
20154E3 H K
o s OB AL (HBH100%DYART 7 =A 1
ORI IO ) AK— D) i#1I5)

RMBS 223.7 29.6 108.4
CMBS 213.7 - 25.1
CDO/CLO 68.8 0.0 44.7
Consumer 83.5 = 2.5
Commercial 2.0 = 0.0
Other 47.5 0.0 12.5
Ak 639.0 29.6 193.3

1 a7 RN a—h B ar B RAS L, TV AR— Dy —OMER OTFTE A CEAROELAEHL TBVES,

@) BRA T DRI AR = — (BEY A OFHI GITERL) DY DV AT « 7 = A RO KX 3 TED
P L O H A ADK

(BSAL: R

20144E3 AR
TIAR—Tr— OB FFER PrEH CEAR OB IR

DHA TIAR—T ) DFE LTI AR —T )
1.6%LLT 155.0 - 1.0 -
1.6%# 4%LLT 96.9 1.3 2.1 0.0
4%iH8 8%LLT 33.0 - 1.7 -
8% 20%LLT 42.8 1.0 5.1 0.1
20%i 100% A 24.1 - 10.5 -
100% 270.4 11.4 218.9 11.4
Ak 622.2 13.8 239.3 11.6

38



(BAL: &)

201543
TYAR—Tp— OBk BE=IENZN OB

DFA TIAR—T ¥ —) D% TIAR—T % —)
1.6%LL T 239.6 = 1.5 =
1.6%i8 4%LLTF 99.2 - 2.3 -
4%#8 8%LLT 33.6 0.0 1.7 0.0
8% 8 20%LL T 51.0 7.3 5.6 1.0
20%i 100% AT 22.4 0.1 9.1 0.1
100% 193.3 22.2 185.8 22.2
&t 639.0 29.6 205.9 23.2

1 YR T 2ARD KL, == VAZ DB A7 BTSSR EE O TRV ET,
2 7 R a—he R var k2 nAG 0, T/ AR—Uy— DK OFTE A CEROFEEF LU TBYET,

(3) PRA T 2EFERIYAZ DFHAKI G L2 DFEHALT I AR — % — ORI DN E B 72 A7 OFEFE R O el fE

HIU 27 DEIFAE D NER J N DR %A

(HZ: R )

201443 A K 201543 H 2K
T AR—T v — DK
A~ TIA T 204.4 90.8
~y VBRI 167.6 68.9
(A7)
201443 A K 201543 H 2K
FrEH LEAR
F 74 10.8 6.2
HH B -1.9 -0.5
A A 1.7 0.5
Z DA 0.4 4.8
AR A7 DKE 11.0 11.0

< —4 b URZIZET A EIF

(1) #HRD VaR OfE N BRI I81T 5 VaR O &, 3 K O AROAE

20134F4H 1 H ~20144E3 A 31 H

(BAL: )

20144F4 A 1H ~20154E3 431 H

. 20144F:3 . 20154F-3
N NG A = E. =] 5 D \,i> = E. = K
H K I ) ¢ i e H R I b4 i o
VaR (10day) 17.0 29.3 11.0 14.9 20.8 36.2 12.5 24.6
VaR(10day) D Rijt

1EHE/KUE: AR 99 %
RAEHIM: 108

P i R O At 5 28 Bh D KA BE 25 .
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(2) HAKRDARL A VaR OfENF ONZBIREABNC BT D AR A VaR O, 84 M OEAROE

(BAL: )

20134F4 1 H~20144£3H31H 201444 A 1 H ~20154=3H31H
Y 201443 . 201543
7 MZFA =] = = By Y Mz 5 = i I\
H K I ) =A% s H R I b4 i A
AR AVaR 41.4 80.8 17.2 48.0 56.0 98.0 32.0 49.6

ARL A VaR OFij#E
EHEAKHE: R EI9%
PRAEWIR: 108
P R Ok 22 B O AR B %5 .

(3) WIROBIAIYAZ e ORI A7\ AR DT H & ARDF N FIREIRIC R IT 5PT R B B AD i
R R ORAR O R

(BAL: )

20134E4H 1 H~20144E3 31 H 20144E4 A 1 H ~20154E3 A 31 H
. 201443 . 20154E3
7 MZFA =] = = By Y Mz e = & I\
H R ) B =A% s B &) B bra i A&
BANRIY RS 109.3 139.8 89.6 103.9 124.9 155.1 98.9 132.8
IR RS 16.2 28.1 10.3 11.0 11.5 14.9 10.2 11.0

(4) N7 T AT AT DR K O D FHEEDS VaR OIENHRIEIZ T 5 L7255 12DV TR

2014 4 H 1 HH 5 2015 4E3 A 31 HETOHAMIZRBW T, N7 AMEEIZ1EHVELZ28, 2R
WD FEFEMEN /N 22— T b URAT OEDSHKIEIZ T TREEL7-H DO TIEHV EH A,

MNo—T 4 7 EBUNDOHEE X IHAF L/ AR -V —IC BT 5EHE
(1) RS R L3

(BT : M)

20144F3 A K 201543 H K
AR R RS R AR

- i - iE

o L i 2 LA il
B P 4> 270.4 270.4 -
EEHRE AR =Yy — 231.4 328.5 546.3 712.0
LA O E I AR — Ty — 47.5 47.5 70.0 70.0
a5t 549.3 646.4 616.2 782.0

(2) HRBELIAR—T % —DR— T VA X T ED%E

(BAL: &)

20144F-3 H K 201543 H K
PD/LGD A - -
=y he _X—=2F RO G LY 278.9 616.2
=y R _X—=2HFHKONERET LTk 5 - =
R 308 S A 270.4 -
iy 549.3 616.2

40



10.

[ LS SR AR TRRARS AL, 2o ERE R AR AR CREARS T ORI AT R 45 0D BE B OVELRS S R
F K OGR4 R E CRMS W RIS DI OV TR S HV EE A

No—F o 7 EHUS DTS DAL B LRI AL TR L — 7 RS E AL SRS av2ic
R BRI RO ORI B S 5 IR

BIN—T1F =T VB 0¥ L TRY, @FUAZIIT S A7 E O TE L TV

o Flo, BN =T THETEAER 2 FI0EBLIIL TEL T N —T 1 7 EB LS OGB4 LD
B A7 DL BEF R RT 4 25 B3O TIRER) THH LR L THET
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11. 7a— Vv AT A L EERGITOREREICE I A0RER

(BANT : (& /Billion yen)

" 20154E3 A K GSIBa# - (E1)
Tl HENE (As of March end 2015) | (GSIB Identifier)
1 | BELOCESNCEAT2EREOEFHEE(F2) (F+r++2) ! 78,360.3 GSIB1032
A YRR & ORI WIS L2 B 32 g i AR O L O L
Vb 2 AR =T — TR LT KA D% (7£3)
o LARIEROTE NERD T aADE e R & OVE HE pE L NG EE DR
il 248
N B EEDFE (114)
= F 7 N\TUREG] () D HASHH 4%
2 | SRR (F6) T BRI 2SO+ e+ + =) 14,050.1 GSIB1045
A RSB (E6) M TS K VB E& O (A MV NORE | HEEE 5
Te, )
0 A RS (73:6) A RATUI- A MiRES: (FET) ORA%E
N BRIESEEAE (16) LOLRIBROE S| DI L v b 7 AR —D v —D%H
(7£3)
= SRpESTTRE (718) ICLSR W TITH A R BI % (Y16) LD YRAE PE ik B
51 M OV B PR3 1 R B 5 [V AR D A TEAMIE A AR Sy VL > b s 7 AR —
D — R TEBE LT A O%E (7£3)
3 | AREERESE (1:6) It T AEBICET AEE OB+ + ) 9,876.4 GSIB1052
A AREBSE (726) OO TEE DR oIy AV OR G| A
o R % (36) EOLV R ROEB DAL Uk 2 AR =V — DR (I
9)
N LR ST (1E8) IC LSRN TITH A Rl A A5 (16) LoD PR AL g i Hi
51 M OV B PR3 1 R B 5 [V AR D A TEAMIE A AR Sy VL > b s 7 AR —
D — R TEBE LT A O%E (7£9)
4 | BATHA MRS (7)) ORHli 07 S 7,5613.5 GSIB1060
5 SEEMPER I T OB EOE S 31,021.7 GSIB1074
6 | @hpE ST () ICLOLARWTITHB Rl BISE (316) L OYRAE M ELS | & 2,974,015.3 GSIB1080
OVE IR IR S ||\ AR D HRE ST AR DD 7% 5
7 | FE B MEESR & OF OMAGES: GE10) OF% & OG5 5,368.5 GSIB1085
8 | BIEFIHER TG T — 4 TIIR W ERICE SE A EMMAE TS & PEDFE 600.0 GSIB1086
e (L)
9 | XA EEDKS 24,631.7 GSIB1087
10 | *SMEF O 17,213.1 GSIB1091
N 20144F % GSIB##5!+
T AR (Fiscal Year 2014) (GSIB Identifier)
11 | BRI TERR Y N — IS AT DM NGIHE T DR FE AT LE BT 835,047.1 GSIB1073
P DA DA FH4E
12 | EH R OBRAUARD 515207 (FE12) OFMOEFHE 12,966.0 GSIB1077
()
1 2015 FE1H N—PAITEBEZBSICIVARINT- a0 — "L 25 A FEER T (G-SIBs) DR EIBIEITGELT L —h
(http://www.bis.org/bcbs/gsib/) 4T —Z x5 8 DB T2 FL#H L TRV ET,
2 2015 FE1H N—PAITEEEBSICIVARINT- a0 — L 25 A FEER T (G-SIBs) DR EIBIEITELT L —Fh
(http://www.bis.org/bcbs/gsib/) £ Total exposures indicator (2.n.)&[FARIZEZFL THYET,
3 ERNCH R R T 42 THHRI DN RAE M ZE TEDLDEL, T FEIBRWHDIZRY £,
4 HE A, 2T A0, WiBRAEE Tier 1 B ARIIRDTHIEIE B OB NZZ Ot Tierl EARITIRDTHIETE H OFEETRVTEBYET,
5 PRAEFE IR | B ORI 3 R 3 1 0 DN L AT R BB | 2B TR £,
6 LRSI ES 2 0 9 FICHETHAHRE MG EE . RS, Tl Fse, JEAES e ZOMINbIET I HEL B D
EEHET,
7 PRRAI AR, — A MR RALE . 2% 08 A | B METEA R Ok E W ET,
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10
11
12
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