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QD wEMEH/ LY LEE (LCR: Liquidity Coverage Ratio)
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- ANLATCLHHENOREMERAET HENTEEEREDREEE (LLT. IEER
w%_mm&wm SEHART (B0B R MBLWLWARLATIZEIT5 RV ESRHEEL EIZEET ST
(REDWE) 2015EMSERBERMIZERL. 2019F(CR2E

. B RENE B
LCR= - >60%=>100%
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@ LFEIZELLE (NSFR: Net Stable Funding Ratio)
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T E PR #5E Bl (cross-jurisdictional activities) T 3115 (size) T E ERA 1%
(interconnectedness) 1T X B ATRE /£ Bl 4 > 75 (substitutes/financial institution
infrastructure) | T 4 14 (complexity) | D 5151

O —ELUEDEMELGST-tRITIX. G-SIBIZEFESN ., AL TLY IL—
TIZRDENDB, GE: FESRDFZ UMD BNEZTHRIZHESNTL
@O v

O G-SIBlE. BEAICHL N—E )T ORHKEICLEFELELI-BEEER
(additional loss absorbency) k&b,

X5 (W hyb) $5 4 $3 2 $1
LTBEHEALFELIE | 3.5%| 2.5%| 2.0%| 1.5%| 1.0%
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Bank of America
Bank of China :
Bank of New York Mellon
Banque Populaire CdE :
Barclays

BNP Paribas

Citigroup
Commerzbank

Credit Suisse
Deutsche Bank

Dexia

Goldman Sachs
Group Crédit Agricole
HSBC

ING Bank

JP Morgan Chase

‘Lloyds Banking Group
‘Mitsubishi UFJ FG

Mizuho FG

:Morgan Stanley
:Nordea

‘Royal Bank of Scotland
mmm:ﬁm:amﬂ

Société Geénérale
‘State Street
mw:_::o:_o Mitsui FG
.UBS

:Unicredit Group

‘Wells Fargo

eI E AN )

(/N7 b5 (35% %) ] :
357y k4 (25% %) 1
Citigroup :
Deutsche Bank
HSBC
JP Morgan Chase
U857y 13 (2.0% %) 1
Barclays
BNP Paribas :
(7Y k2 (15% %) 1
Bank of America .
Bank of New York Mellon
Credit Suisse
Goldman Sachs
Mitsubishi UFJ FG
Morgan Stanley

Royal Bank of Scotland

:UBS

(/N7 B (1.0% %) ]

:Bank of China

'BBVA (#)

‘Group BPCE

moqocc Crédit Agricole

ING Bank

:Mizuho FG
‘Nordea

Santander

:Société Générale
:Standard Chartered (#7)
‘State Street

mm_.:::o_.:o Mitsui FG

wc:_oqma: Group
‘Wells Fargo

Ly bR FLT7 R R
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