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G-SIBs O ERIEBKAT & Z ik L7z RW? (2016 4E 2 A 26 HHFE)

(70

HSBC A Al AA- 50% 30%
JP Morgan Chase A- A3 A+ 50% 30%
Barclays BBB Baa3 A 50% 50%
BNP Paribas A+ Al A+ 50% 30%
Citigroup BBB+ Baal A 50% 50%
Deutsche Bank BBB+ Baal A- 50% 50%
Bank of America BBB+ Baal A 50% 50%
Credit Suisse A A2 A 50% 30%
Goldman Sachs BBB+ A3 A 50% 30%
Mitsubishi UFJ FG A Al A 50% 30%
Morgan Stanley BBB+ A3 A 50% 30%
Agricultural Bank of China A Al A 50% 30%
Bank of China A Al A 50% 30%
Bank of New York Mellon A Al AA- 50% 30%
China Construction Bank A Al A 50% 30%
Groupe BPCE A A2 A 50% 30%
Groupe Crédit Agricole A A2 A 50% 30%
ICBC China A Al — 50% 30%
ING Bank A- Baal A 50% 30%
Mizuho FG A- — A- 50% 30%
Nordea AA- Aa3 AA- 20% 20%
Royal Bank of Scotland BBB- Bal BBB+ 50% 50%
Santander A- A3 A- 50% 30%
Société Générale A A2 A 50% 30%
Standard Chartered A- Aa3 A+ 50% 30%
State Street A A2 AA- 50% 30%
Sumitomo Mitsui FG A- — A 50% 30%
UBS BBB+ — A 50% 50%
Unicredit Group BBB- Baal BBB+ 50% 50%
Wells Fargo A A2 AA- 50% 30%

9 S&P. Moody’s 8L Fitch ® 9 b, JbmWhHnb AU LT 2HFBICHEWEMEBKAL (22084 L
DRV B IR T O RIEHEAT) 1Sk Lz RW %tk
il - K4ty =794 b
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