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2015 # 11 * =~ # 2. 30 #.G-SIB % # » H ¢ ;= & Groupe
BPCE 2z ¢ W B % 4217 (Agricultural Bank of China) F 4L
FEIE ARG A A Pltg » ¥ f Sen A7 5 G-SIB 2 1t
R %4117 (Commerzbank AG) -
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d A& A JIARE LB R'GD B 0 SRfER ~E K
EF SRR e o2 3 2016 #3% 31 p ok o
135 B % 5 & 4147 (BIS » Bank for International Settlements)

SPFFAFE REFEEASA62T7£28%2 400

AR T

d 2582 2 A RFETRAERTO 2& 2
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54 ARGE A 2T PR (E: mE =)

B Fe P EL G A U
£ 3F g £ 37 g

i+ A 2,972.90 42.17% 3,005.58 45.54%
R 967.94 13.73% 969.62 14.69%
iR 604.29 8.57% 581.93 8.82%
ke 339.65 4.82% 353.67 5.36%
B A 312.09 4.43% 320.06 4.85%
BIS #%u2t | 7,049.62 100.00% 6,599.75 100.00%
B 72 BIE
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26 HZRARSGE 2T PR (E = RER)
B Fe PR & BB
£%F g £%F g
R 1,771.88 16.09% 1,576.73 15.08%
P& 1,720.33 15.62% 1,833.53 17.53%
EeY 1,675.26 15.21% 1,757.79 16.81%
ke 1,552.80 14.10% 1,600.98 15.31%
W 894.00 8.12% 864.52 8.27%
BIS #fi3t| 11,013.12 100.00% 10,456.44 100.00%
27 HKERARSGE 2T BRR(E = RER)
B Fe P ER % L
£%F g £%R g
&~ 71 1,974.57 15.01% 2,057.25 15.52%
W 1,726.73 13.13% 1,721.78 12.99%
EeY 1,647.82 12.53% 1,760.19 13.28%
i+ H 1,594.65 12.13% 1,657.09 12.50%
ke 1,423.90 10.83% 1,584.54 11.95%
BIS #fi3t| 13,151.55 100.00% 13,259.05 100.00%
28 HERRGE A2 BRTE - BER)
B Fe P ER % L
£%R g £% g
P& 14,826.36 26.56% 15,626.07 28.32%
te £ % 8,858.51 15.87% 8,894.77 16.12%
ke 7,340.99 13.15% 7,236.53 13.11%
w4 5,412.40 9.70% 5,754.79 10.43%
i+ R 4,426.32 7.93% 4,523.93 8.20%
R 4,103.13 7.35% 4,014.99 7.28%
BIS #f%.2+ | 55818.76 100% 55,178.38 100%
B 72 BIE
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20 HERRBGE <22 BRRE = BER)

B Fe PR A R W
£%F g £% g

EE 4,516.32 17.57% 4,596.19 19.45%
R 4,007.89 15.59% 4,035.68 17.08%
7517 3,975.30 15.46% 3,957.62 16.75%
ECY 2,255.89 8.78% 2,197.56 9.30%
4 2,177.04 8.47% 1,768.99 7.48%
P oA 1,875.01 7.29% 1,859.71 7.87%
BIS #3i2t| 25,706.07 100% 23,634.12 100%
B 72 B3R
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(2) FRAMNAREFHEHFEHNRRZBSEER

¥ SNL Financial +% 3% FFIEC ( Federal Financial
Institutions Examination Council ) z F#4L % & » # 1 2016
#£#3% 31P %2 K8 R~ {ﬁﬁ%ﬁ-ﬂ’*"'@?}ﬁagﬂ“ﬁ »2E % £ 10-
B i BRAU 2 G FHERL Re50 1,000 {2
o feEl T A2 6.90% - 12.13%% 4.11% ;5 & K i
%ﬁﬁ%ﬁ%z%%&~’ium%ii’@éﬁﬁ%é
2. 392% - gt th o LEZE B ERERTEMEE S RER

% o & W5 53157 mE ~ 2 43567 inF ~ o
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210 $RN A RERHTHRARZBEER
Claims outstanding
Total Total exposure by type Q1'16 (SM)
assets QoQ

Q2'16 Q1'16 :hm&e Cross- Foreign Derivative

Company name (ticker) ($B) Country (SM) ) border office products
Bank of America Corp. (BAC) 2,186.61 France 27429 1234 258N1 60 1,498
Germany 26,262 137 18,399 3,806 4,057

United Kingdom 77,303 10.17 8,297 64,381 4,625

Bank of New York Mellon Corp. (BK) 37235 Belgium 6835 -832 1,504 5325 6
France 3977 -5.04 3,796 75 106

Germany 20,255 084 4264 15914 77

Luxembourg 3583 968 113 322 249

United Kingdom 14,607 -19.08 4177 10,054 376

Citigroup Inc. (€) 1.818.77 France 50,403 1309 33229 326 16,848
Germany 50913 1163 27244 4125 19,544

Italy 19,712 NA 10,238 517 8,957

Netherlands 29,341 -325 15066 2,298 11,977

Switzerland 26,992 -1.53 6,998 12479 7,515

United Kingdom 125,516 554 13382 58977 53,157

Goldman Sachs Group Inc. (GS) 897.00 France 34823 1.78 32993 143 1,687
Germany 28,720 1018 22982 693 5,045

Italy 19,243 4384 15984 36 3223

United Kingdom 108,843 473 12271 53,0058 43,567

JPMorgan Chase & Co. (JPM) 2,466.10 France 46640 1735 39917 3,925 2,798
Germany 38,386 1288 28973 4,042 5371

Italy 27,400 1581 13634 2,118 11,648

United Kingdom 101,317 4044 11951 82739 6,627

Morgan Stanley (MS) 828.87 France 26,953 -10.18 25260 18 1,675
Germany 25,268 591 18876 4926 1,466

Ireland 11978 860 11,729 1 248

United Kingdom 78,589  -0.81 13,916 58,588 6,085

State Street Corp. (STT) 255.39 France 2,494 032 2203 0 29
Germany 12323 1147 732 11,318 273

Luxembourg 4,294 1334 3,806 42 446

Netherlands 5417 3.2 5,276 0 "

United Kingdom 21,920 10.90 3278 16,907 1,735

Wells Far&o & Co. (WFC) 1,889.24 United Klngdom 24,688 -3.65 8476 11.6M 4,601

7L kR FFIEC, SNL Financial (S&P Global Market Intelligence)
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i 1 Pt § B

X

- % (6% 22p)
(- ) % i&—5a&E 3% (Macro- Economic Outlook)

(=) 2 R#HHE— 27 F kb 4 (US panel —
Navigating Global Risk)

(Z) Z#7?F—4c@iZ t s 375 (0il markets —
How to keep up with the environment )

(z) % AR 3IL(RMB panel)
- % (67" 23p)

(=) #3¢ ®i & F 2 & (Managing Reserve
Portfolios)

(=) % dJ H F(Green Investment: Cop 21 Follow up/
Corporate Social Responsibility)

(=) QE- #{s(QE ayear after)

(=) 2 &< % F (Primary dealership)

(I ) ¥ ¢33 (Regulatory Panel)

=% (6% 24p)

(=) FRRESREEED (T L GRIT)

(Z) #T&% 3 Fh#$ &2 3w F (Emerging
Markets: a new landscape in terms of resource
mobilization)

27



iz 2 30 R _GSIBs & % *f4r T & &5
KR A 817 B R RS S
(Bucket)

5 3.5% 0

4 2.5% HSBC | 2
JP Morgan Chase ENEY]

3 2.0% Barclays R 4
BNP Paribas PEC
Citigroup E N
Deutsche Bank Ny

2 1.5% Bank of America iR 5
Credit Suisse L
Goldman Sachs E Ny
Mitsubishi UFJ Financial Group p A
Morgan Stanley E N

1 1.0% | Agricultural Bank of China PR 19
Bank of China PR
Bank of New York Mellon iR
China Construction Bank YRS
Groupe BPCE S
Groupe Credit Agricole pES
Industrial and Commercial Bank of China Ltd. | * B~ I
ING Bank e
Mizuho Financial Group p A
Nordea I
Royal Bank of Scotland =R
Santander o 317
Société Générale iz W
Standard Chartered iy
State Street iR
Sumitomo Mitsui Financial Group pA
UBS L
Unicredit Group &~
Wells Fargo E N

&3 VF(EFR8FoEM - ZRE2?PHA-BREA4FP 23570 L2570

B~ B~ 057 288 217
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1. BIS Implementation of Basel Standards “A report to G20
leaders on implementation of the Basel Il regulatory
reforms, ” August 26, 2016

2. Bloomberg

3. BNP Paribas “UK and  ‘Brexit’ : The end of the
beginning, ” June 24, 2016

4. Credit Agricole Corporate & Investment Bank “Money
Market Monitor”

5. Moody’ s Investors Service “What If A Sumulation of a
Montepaschi Restructuring on Other Italian
Banks, ” September 7, 2016

6. Morgan Stanley “Assessing the Election
Impact, ” September 8, 2016

/. Reuters

8. SNL Financial “Data Dispatch: US Bank Exposure to
Europe Increased Pre-Brexit,” August 11, 2016

9, H 1 gzt
BIS(www.bis.org)

FFIEC(www.ffiec.gov)

IMF(www.imf.org)
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