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2. BSNWEDORKSHFIRES D-SIBs ST ERNBITRO—RF A 75 2% TBF 30-50BP

CoreTier 1 CoreTier 1 CoreTier 1 CoreTier 1
BITER  BITEM (1Q21) £H (1Q21) B17 (2Q21) ME ZF=K/LkTk (BP)

If3 13.29% 13.21% 12.85% (43.74)

RiT 10.98% 10.96% 10.49% (48.72)

P ke X i) 13.43% 13.37% 12.69% (73.88)
EB1T =

1T 11.12% 10.87% 10.62% (49.76)

1T 10.87% 10.19% 10.44% (43.00)

HB i 9.91% 9.74% 9.35% (56.25)

BT 12.19% 11.73% 11.43% (76.11)

b 9.42% 9.01% 9.03% (38.69)

BER 9.50% 9.16% 9.16% (33.91)

= 0, 0, 0

BB 1T EFIE 8.59% 8.33% 8.18% (41.16)

& 8.67% 8.49% 8.46% (21.05)

R&E 8.59% 8.55% 8.41% (17.89)

PIN 9.00% 8.78% 8.66% (34.31)

- 8.66% 8.50% 8.37% (28.67)

Bl 9.41% 9.41% 9.05% (35.78)

PI; ) 8.77% 8.56% 8.11% (66.15)

3 0, 0, 0

T 8 9.14% 8.97% 8.69% (44.85)

Feilici 8.81% / 8.51% (29.54)

T 9.39% 9.06% 9.02% (37.25)

BR 9.67% 9.42% 9.03% (64.20)

HRRR: BARMR, XAESMRFTNE; . 1) %5 D-SIBs ANk, MERHRIGHUENER 100%, FHHEU ERT, 30 RIBITIE A RLEHRT, S EESSHES
FITERNEAE—EER; HEEINE 1021, tHERKEEWHKIENR; 2) RMO—RAETEHREXIEER, 2Fi, &g 1H21 388FERIRELIGER 1Q21, HE 1Q21 %
iE, SEFHLBATHRRO—RARHT, HNRLEDD, D8 SEEHEASSE 3322 WTHE, RIR 2Q IMIRMAFRFEBMFAR 1Q; 3) WEAKHAOR, BITOFK
D—RAATEREBBRTERADR; 4) ULXZEMHSNE, BFENEDAATRENZO—RARTERFTR—ESE, (MEARSR, HFARKREHER.
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