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ai g

2011 | 2012 | 2013

2014 | 2015 | 2016

Agricultural Bank of China

)

Bank of America

Bank of China

Bank of New York Mellon

Barclays

o|0|0 |0

BBVA

BNP Paribas

o

China Construction Bank

Citigroup

Commerzbank

Credit Suisse

o

Deutsche Bank

o

Dexia

Goldman Sachs

Group BCPE

Group Credit Agricole

HSBC

o|0|0 |0

Industrial and Commercial
Bank of China Limited

ING Bank

o

JP Morgan Chase

o

Lloyds Banking Group

Mitsubishi UFJ FG

Mizuho FG

Morgan Stanley

Nordea

Royal Bank of Scotland

Santander

Societe Generale

o|0o|0|O0|O0 |0 |0

Standard Chartered

State Street

Sumitomo Mitsui FG

UBS

Unicredit Group

Wells Fargo

IS

29 | 28 | 29

— O |0 |0 |0 |0

30 | 30 | 30
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BN CEA DR

% 2016 # 11 * 21 p FSB &%‘r?#i?ﬁﬁ » % G-SIB 2z
ALAC 47
ALAC 87 L
3.5% e
2.5% Citigroup ~ JP Morgan Chase
2.0% Bank of America ~ BNP Paribas ~ Deutsche Bank -
HSBC
1.5% Barclays ~ Credit Suisse ~ Goldman Sachs -
Mitsubishi UFJ FG ~ Wells Fargo ~ Industrial and
Commercial Bank of China Limited
1.0% btk 2o H s G-SIBs
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7 A,  (Risk-Weighted Assets > # - RWA) 2. 16% » 2022
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3. 2019 #4=it4; 23 G-SIB 2 4247 » TLAC RWA % LRE
Minimum &>t 45 @i 36 B 7 p & W)iE = 18%% 6.75%2
12 -

(=) G-SIB * Wi gh g "2 g B (Crisis

O i =% A #7E (Capital Measure)/$ * #+& (Exposure Measure) » ¢4 # 5 & 78 - R'&
3
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1h %

18



Commerzbank ™ % 20 & ¥ & 4177734 § | ~ (F4R 4

Management Group - CMG) "5 » 2 £ G-SIB £ # %
Minimum TLAC z_ 3 & w5 zae 4
(e ) &#.2 TLAC 1 & (TLAC-Eligible Instrument) & & 4o :
1. F &2 g o

2.

E:D

T o o
3. AF|HppFEIHPITES-EUL o
4. 3|2 FRw o
5, A5 CMG-~# Rz ¥ ¥ TaMig@PMEL 78
G-SIBz HJITREGARKF & -
() BIneazr®s F 5% (Emerging Market Economy » #
# EME) 2. G-SIB > # Minimum TLAC & # 4o
1 4efE b 'e 57 A & M 4R % (TLAC RWA Minimum) :
G-SIBs z- TLAC &*>+ 2025 # 1 % 1 pE3| N4ch %1+
7 A,  (Risk-Weighted Assets > # - RWA) 2. 16% - 2028
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2. 145 vt F & 4R % (TLAC LRE Minimum) :
Brr 2025 # 1 % 1 pEFT 2R Iy o
(Leverage Ratio Denominator » #§ # LRE) 2 6% > 2028
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(#) & FSB* 2016 # 11 ¥ 2% 2 537 G-SIB £ H » #3% it

\

AT S AME2 G-SIB e § e B2 4 R
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3,000 -
2,000
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o -

€. B 25 7 85 48 75 58 G-SIB i BT 35 48 % 52 G-SIB
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1,400 -
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600
400
200
0 i i i
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1. " China’s Development : Risks, Imponderables and Perspectives | °
Professor Anja-Desiree Senz - Heidelberg University » 2016 # 9 *
29 p

2. " Going East : Demystifying China ;> Xiao Fu » Head of Commodity
Markets Strategy > BOC International » 2016 & 9 * 29 p
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