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4 Basel Committee on Banking Supervision, “Identification and measurement of step-in risk,” Consultative Document,
December 2015.
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BT HBORCEICL D &, HEODO G-SIBs [ZITEBIMM L ANL y VHFENR Y T 57—
(additional leverage ratio buffer) & L C, G-SIB V—F ¥ — (1~2.5%D/K%E) D 35%IZ
YT 2 KR LN Ly VHERORMKEIZ ERET 28772816 % 2016 FE S
LIt cHD, ZOHE, GSIB B —F ¥ — I 1%D G-SIBs DB L L DR
Ry 77 —1%035%., 1.5%D G-SIBs D3 7 7 —[% 0.525%, 2% G-SIBs D/ 7 7 —
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FEHIC A 725 L KTERRE A e 2 2 L T OB L EEROEmIC E D X 5 i E%
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BIE, N—ELEERIFECEARLEICBITLY A7 - Ty hOFHGED KN
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ﬁ%%@ﬁ%kLf@VﬂVy9w$K%T5W%%ﬁaﬁkmﬁﬁﬁ®F%:Gﬂm
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'8 Federal Reserve System, “Regulatory Capital Rules: Regulatory Capital, Enhanced Supplementary Leverage Ratio
Standards for Certain Bank Holding Companies and Their Subsidiary Insured Depository Institutions,” 12 CFR Parts 208
and 217, Federal Register Vol. 79, No. 84, May 1, 2014.

'7 Prudential Regulation Authority, “Implementing a UK leverage ratio framework,” Policy Statement, PS27/15, December

2015.

10



HREARMIZEY+—2)— 2016 Spring

K% 1 G-SIBs @ Tierl L/ w SHEEDKR

9.0%

8.0%

7.0%

6.0% -

5.0% -

4.0% -

3.0% -

2.0% -

1.0% -

0.0% -

— R A PRIV HID-I“-'IQIQI I"’IJ—IQIGII\
54‘,\ﬁ§ 4 r|< - = g1 wz8d3 ||\\rS SET 2
o A N RN R DN T ¥ ¥ D N K K ik ik ik
1 ES N NN z £ 5 W NN A Y
n = N o s X I A NN x S A N
A NOA N K 3 ®r AR RN
PAR =2 TR K NS A
LR = N {"l 1N “j "\| & +
TRt 2 K DEEN
o = ~

(JE) BT 2015 4E 12 A RO, 72720, Z VT 4 « AA RE 2014 4E 12 A RO,
(WD &A4tT7 =270 « LAR— N0 B G AT 22T ER

ZZ T, GSIBs IZBIFH UL ALy VHBOBURZMHERT D &, Tierl L3y UHHET
4% % ERIDFEEIZE TRIELZ S| LIF TETWDLEITRZNWZ ERgnsd (KE 1),

Z b, RIZ 2018 4E0 B G-SIBs (2 i@%wVNVyV%ﬁ#ﬁﬁéﬂkkbf%ﬁ%
RALBCEADAREZ 6T LW FRITHEVHELIZS WS LAV,
%O&%\ﬁ$%%ﬁ%ﬂ%%¢éVNVVV%%®§%$%®EﬁLﬁVﬂVyV%
KLY AR—Vy—ICED X I REBEELEZLTONE V) FRTEETH LS, SbIC,
BRI Z O BE RO L ENH LN I TA T b2 VTV THEEEED,
LAV y PHROEADEITOE SR A « £ETACEMATRICEDO L B E L 0F
NEV) R EERRR T D, TOLR I RBUSAEEE X 2N 6| 2016 FHITHKZ 5 Hil
LD L ALy VHERO RIS X OVKETRREIZ BT Digim D H APkl >W\W T, Bl

ERETRETHA I,

B Gl 21, ARNEFEDER O FEICLAFEOBIICE L THARTIE P L—F ¢ ¥ VRS OV TR E H 4
HCORER L., RENEREOHTEEITNEREBEE WO BERE2MEHT I EERoTWAEN, 295 L
BRI 2T D FTREME S & 5

11



