News Release

wsas BB (IRISER

Japan Credit Rating Agency, Ltd.

17-D-0091
2017 4 27

I TLAC

JCR 2005 2 5
TLAC
JCR 2017 4 6

TLAC Total Loss-absorbing Capacity
TLAC

JCR

TLAC

@)
TLAC

JCR

JCR

1/1

http://www.jcr.co.jp/



@

JCR

JCR

TLAC

JCR

JCR

TLAC
TLAC
JCR

TLAC

JCR

TLAC

TLAC

2/2

JCR

http://www.jcr.co.jp/



1 TLAC
TLAC
1
TLAC
1
@)
TLAC
TLAC
JCR
1
JCR
1
2 3
@
3/3

http://www.jcr.co.jp/



1
1/2
120
(PON)
Tierl 5.125
Tierl 7.0
()1
2
@)
PON
point of non-viability, PON
JCR
JCR
PON
14 3 6

102 126 2

Tierl 5.125

Tierl CET1 5.125
1 CET1 5.125
CET1 5.125 CET1
CET
4/4

http://www.jcr.co.jp/



JCR

Tierl Tierl

Tierl

Tierl

CET1 5

Tierl

Tierl

4)

5/5

G-SIBs

Tierl

http://www.jcr.co.jp/



@)

TLAC

G-SIB
G-SIB

G-GIB

JCR

PON

EU

TLAC TLAC

TLAC

JCR

TLAC
SPE TLAC
TLAC TLAC

6/6

http://www.jcr.co.jp/



126 2
TLAC
TLAC
JCR
102
(2) EU
EU TLAC
EU TLAC
Senior Un-preferred Debt
TLAC EU

Bank Recovery and Resolution Directive BRRD

BRRD BRRD
EU 3. b.
1
BRRD
Resolution BRRD
TLAC
TLAC EU TLAC
( ) 2 3
2
G-SIB
G-SIB
TLAC 2
7/7

http://www.jcr.co.jp/



2 TLAC
TLAC
0
1
2
Tier2 PON 1
Tierl .
Tierl Tierl 5.125 3
()1
2 TLAC
3 Tier2
4 Tierl
3 EU TLAC
TLAC
1
Tier2 PON 2
Tierl Tierl 5.125 4
()1
2 TLAC
3 Tierl
]
JCR
JCR
JCR
JCR
JCR
JCR
JCR JCR JCR
JCR
mNRSRO
JCR NRSRO Nationally Recognized Statistical Rating Organization 5 4

(1) 2 3 4)

- TEL 03-3544-7013 FAX 03-3544-7026 ﬁﬁﬁ*—t Exﬁiﬂm%ﬁﬁ

Japan Credit Rating Agency, Ltd.
ERBEEE SMTRE (B £15

T104-0061 RER#Mh RXEREE 5-15-8 HFFEEENL

8/8

http://www.jcr.co.jp/



