EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

27 25
26 11 28 27 25

201411

03-6205-0200

1/62



(

)

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

http://www.toushin.or._jp/

2/62



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
ooooodooodooodooodd

12

http://www_toushin.or.jp/

G-SIFIs )

G-SIFIs Global Systemically Important Financial Institutions

G20

FSB

3/62



EDINETOOOO
O00000000000000(E12454)
Oooooooooooobooooooad
. 201411

° Spectrum Asset
Management, Inc.

1987
186
2015 2001 10

26 11 28 30 25

11 25

AL D BB D DI TE WS
M - SAES OB TE DSOS *—Vm)

4/62



EDINETOOOO

O00000000000000(E12454)
Oooooooooooobooooooad

iR BEIESOFE D ORI« x—Jm)

BEEEsEEoVAIRE
OEEICES ERUER

RTHOBAVAZIIC
HTsERUEF

GEZID 9770

R0
HERAH
E‘E HI"
Ef it bl
4‘---- 201411

500

)
26 11 28

26 11 28

)

5/62



e I 7 Il ——

R BESEF772 P20~ 2780 )
EFF: D3 EAF2011)

R B — #2014

¥

IF HE i T

AFHHER SNl Hat et

2k mERTE, K AEE. BiERE.
iE RS S OfE S ETL .

E

- IR | TH T 230

oar] p P IR el i Sve 0 o
&Rt L HE FE R 304 R M S
ERIY, FHE-7F0F MERTEE HLF
ETETLET.

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

Hitad
=HERISSERTTH St
< B{EREE= B &S 35
H- EREEEITH A
1SR B EIREH EIT T,

B S IR D

— T~ e
77Uk DES OB, B, B — =
# OS5 IR £ iR, R R (SFna)
B LIRS DL BRI T, -
! T s DEBIARS
27
20
48
11 18
11
1,692,500 | 44.0
1,602,500 | 44.0
21202,
385,000 | 10.0
100

6/62



(

(

)

)

10
11

12
13

14
15
16

201411

15

201411

7162

20

18

11

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

10

19



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

17 20
18
19 14
20 16
21 14
22
12 17
12 17
13 14
14

— BEHEEE S —ee
i : ; Tl FF k-
BRI 3 |
E Pk S 2 E A i
B P o :> E Pt ER - <:| ERIE
HERE SRS et ; 85
S EES TS ‘
FRubPOr - 2 THE ElrtE #ER 3
=40 -
1T gt = ERS
- S e o Ut =
— W 1 RIS 4t Bl E
g I EREE= TI=7F .
EELDERIES ' P |
T - ARESERD | | <:| Tk 2l
woogs | | i#etaE

no-mH i
TR
EEAED <:> A IR L

27 100

8/62



(

(

)

)

(

(

(

(

)

11

25

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

)

100 20

)

)

16

9/62



(

(

)

)

100

100

100

10

10/62

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

28
28
28



236

()
)
50
)
()

)

50

11/62

100

10

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

341



(

(

) )

)(C )

)C )

20

)

)

12/62

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad



(

(

(

)

)

)

)

()
)

cH)C)

(

)

10

201411

13/62

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad



10
11
12
13
14
15
16

17
18

19

20
21

22

12

13

17

14

12

20

16

14

15

17

14/62

14

20

18

14

11

19

10

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad



(

)

10

28

28

15/62

28

10

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

20



(

(

(

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

O

)

)

)

16/62



(

(

(

(

)

)

)

)

17/62

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad



30

37

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

25

20

13

17

18/62



(

(

(

HisY PofrE i E g o - = S e

)

3.0

)

)

1.53

HHEEERE R

FOAOHERE
EETEE = Uz bl

AUz SR, B TR0ERE

»37z F oo R & R H i AT M
SAE Uz 0 FRmEL. AT E

(FEERAGEIFERTR Rl

MR UR DR Bt fe S
T R 40 5 PO 2 3 o (8 SR B o ST PO R L

EDINETOOOO

OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

P FmI T = PR T B

BV BAVZACHT IREIER- B RECH T S
e R An 10— 7T

ol SEEFEFERE 2 o A S TR I

3.24

1.6524

0.80

0.70

0.03

19/62



(

(

)

)

0.0108

0.0100

20.315

20/62

15

10,000

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

38

0.315



(

(

)

)

EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooooad

20.315 15 0.315
25 49 12 31 2.1
28
26
100
20
15.315 15
0.315
25 49 12 31 2.1
27
201411
27
201411 13,938,937,848 99.64%
50,832,829 0.36%
13,989,770,677 100.00%
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27
) ) (D)
() (@)
0
1 201411 13,254,980,837 1.0008 1.0516 99.64%
13,265,792,417 13,938,937,848
99.64%
99.64%
27
27
2% 11 28 14,194 1.0000
26 11 14,196 1.0001
26 12 14,138 0.9960
27 14,210 1.0018
27 14,253 1.0055
27 14,285 1.0081
27 14,358 1.0135
97 25 14,111 14,252 0.9984 1.0084
27 14,095 0.9983
27 13,989 0.9932
26 11 28 27 25 0.0100
26 11 28 27 25 0.8%
+ x 100
26 11 28 27 25 14,194,545,997 59,806,000
201411
27
128,646,513 0.92%
104,570,673 0.75%
27,522,508 0.20%
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5,018,598,556 36.00%
3,700,342,203 26.55%
2,351,400,247 16.87%
799,047,475 5.73%
545,285,156 3.91%
495,662,293 3.56%
768,499,763 5.51%
13,939,575,387 100.00%
25
25
()
27
Q) ) )
(D) ()
1|GLEN MEADOW PASS THROUGH 11,050,000 11,464.38 11,418.46 9.05%
1,266,814,128 1,261,740,106
2|SOCIETE GENERALE 9,400,000 12,796.02 12,650.67 8.53%
1,202,826,350 1,189,163,623
3|LLOYDS BANKING GROUP PLC 8,100,000 12,367.45 12,245.00 7.12%
1,001,763,450 991,845,000
4|LINCOLN NATIONAL CORP 8,700,000 11,296.01 11,051.11 6.90%
982,753,087 961,446,787
5|LIBERTY MUTUAL GROUP INC 7,400,000 12,658.26 12,581.73 6.68%
936,711,887 931,048,575
6|STANDARD CHARTERED PLC 6,300,000 13,844.56 13,569.05 6.13%
872,207,554 854,850,266
7|CREDIT SUISSE GUERNSEY 6,200,000 12,949.08 12,887.86 5.73%
802,843,425 799,047,475
8|DEUTSCHE BK CAP FNDG TST 5,500,000 12,489.90 12,306.22 4.86%
686,944,500 676,842,375
9|ROYAL BK SCOTLND GRP PLC 4,500,000 13,255.21 13,108.39 4.23%
596,484,562 589,877,772
10|BNP PARIBAS 4,000,000 14,686.28 14,686.28 4.21%
587,451,426 587,451,426
11|CREDIT AGRICOLE SA 4,500,000 13,017.90 12,773.00 4.12%
585,805,698 574,785,198
12|CATLIN INSURANCE CO LTD 4,750,000 11,510.30 11,479.68 3.91%
546,739,250 545,285,156
13|HSBC CAPITAL FUNDING LP 2,650,000 18,704.23 18,704.23 3.56%
495,662,293 495,662,293
14 |STANDARD CHARTERED PLC 3,200,000 12,857.25 12,696.59 2.91%
411,432,000 406,291,059
15|LLOYDS BANKING GROUP PLC 2,850,000 14,005.21 13,760.31 2.81%
399,148,734 392,169,084
16 |HSBC FIN CAP TRUST IX 3,100,000 12,443.98 12,343.57 2.75%
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385,763,418 382,650,739
17|ROYAL BK SCOTLND GRP PLC 1,700,000 15,459.31 15,306.25 1.87%
262,808,312 260,206,250
18|RBS CAPITAL TRUST B 2,000,000 12,440.92 12,379.69 1.78%
248,818,400 247,593,900
19|BARCLAYS BANK PLC 1,600,000 12,880.14 12,818.92 1.47%
206,082,370 205,102,770
20|PRUDENTIAL FINANCIAL INC 1,400,000 14,341.95 14,387.87 1.45%
200,787,387 201,430,250
21|LINCOLN NATIONAL CORP 1,750,000 11,204.17 11,142.95 1.40%
196,073,062 195,001, 625
22|EVEREST REINSURANCE HLDG 800,000 12,107.24 12,260.30 0.70%
96,857,950 98,082,450
23|MORGAN STANLEY CAP TR V 30,427 3,105 3,068 0.67%
94,485,936 93,368,200
24|UBS PFD FUNDING TR V 500,000 12,734.80 12,552.34 0.45%
63,674,000 62,761,747
25| ING GROEP NV-ISF 19,432 3,143 3,100 0.43%
61,080,440 60,247,633
26 |AEGON NV-D 12,238 3,162 3,129 0.27%
38,707,368 38,302,761
27|BARCLAYS BANK PLC 8,856 3,157 3,107 0.20%
27,967,119 27,522,508
28|MORGAN STANLEY CP TR 1V 6,326 3,113 3,001 0.14%
19,698,553 19,559,122
29|MORGAN STANLEY CP TR 111 5,072 3,090 3,099 0.11%
15,675,715 15,719,190
30| ING GROEP NV-1SG 1,951 3,120 3,085 0.04%
6,087,170 6,020,278
25
25
92.62%
1.87%
94.49%
25
25

27
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14,480,783,570
3,564,400
259,583,500

14,743,931,470

14,743,931,470

90,320,670
259,583,500
141,347,399

25,210,000

2,260,351
113,017,287
641,980

632,381,187

632,381,187

14,134,739,997

23,189,714

14,111,550,283

14,111,550,283

14,743,931,470
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679,605,911
444,945,530

234,660,381

2,263,494
113,174,769
663,580

116,101,843

118,558,538

118,558,538

118,558,538

400,853
400,853

141,347,399

23,189,714
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26 11 28
27 25
26 11 28 27 25
27 25
26 11 28
14,194,545,997
14,194,545,997
99.5
14,134,739,997
23,189,714
26 11 28
27 25
26,788,963
27 25 191,492,698 141,347,399
100
26 11 28
27 25

33/62



EDINETOOOO
OO000D0O000DO0ODOO(E12454)
Ooooooooooooooooodad
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659,887,429
659,887,429
27 25
458,743,600 462,308,000 3,564,400
14,496,713,330 14,587,034,000 90,320,670
15,049, 342,000 86,756,270
26 11 28 27 25
27 25
0.9984
10,000 9,984
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201411
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27 25

702,340,668

50,025,579

13,786,350,260

75

217,004

196,787,400

7,834,726

14,743,555,712

14,743,555,712

3,151,371

259,583,500

262,734,871

262,734,871

13,809,635,295

671,185,546

14,480,820,841

14,480,820,841
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60 61
@ 26 11 28 27 25
27 25
14,194,545,997
496,705,208
881,615,910
201411 13,809,635, 295
13,809,635, 295
13,809,635, 295
26 11 28
27 25
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27 25
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27 25
98,110,153
98,110,153
27 25
554,800,000 557,951,296 3,151,296
557,951,296 3,151,296
26 11 28 27 25
27 25
1.0486
10,000 10,486
AEGON NV-D 12,238 316,107.540
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BARCLAYS BANK PLC 8,856 228,396.240
ING GROEP NV-ISF 19,432 498,819.440
ING GROEP NV-1SG 1,951 49,711.480
MORGAN STANLEY CAP TR V 30,427 771,628.720
MORGAN STANLEY CP TR 111 5,072 128,017.280
MORGAN STANLEY CP TR 1V 6,326 160,870.180
2,153,550.880
84,302 262,087,142
ACAFP FL PERPETUAL 4,500,000.000 4,784,040.000
BACR FL PERPETUAL 1,600,000.000 1,682,992.000
BNP FL PERPETUAL 4,000,000.000 4,797,480.000
BNP FL PERPETUAL 3,600,000.000 3,614,400.000
CGLLN FL PERPETUAL 4,750,000.000 4,465,000.000
CS FL PERPETUAL 6,200,000.000 6,556,500.000
DB FL PERPETUAL 5,500,000.000 5,610,000.000
HIG FL 02/12/67 11,050,000.000 10,345,562.500
HSBC FL 11/30/35 3,100,000.000 3,150,375.000
HSBC FL PERPETUAL 2,650,000.000 4,047,875.000
LIBMUT FL 03/15/37 7,400,000.000 7,649,750.000
LLOYDS FL PERPETUAL 8,100,000.000 8,181,000.000
LLOYDS FL PERPETUAL 2,850,000.000 3,259,687.500
LNC FL 04/20/67 8,700,000.000 8,025,750.000
LNC FL 05/17/66 1,750,000.000 1,601,250.000
PRU FL 06/15/38 1,400,000.000 1,639,750.000
RBS 6.8 PERPETUAL 2,000,000.000 2,032,000.000
RBS FL PERPETUAL 4,500,000.000 4,871,250.000
RBS FL PERPETUAL 1,700,000.000 2,146,250.000
RE FL 05/15/37 800,000.000 791,000.000
SOCGEN FL PERPETUAL 9,400,000.000 9,823,000.000
STANLN FL PERPETUAL 6,300,000.000 7,122,969.000
STANLN FL PERPETUAL 4,200,000.000 4,410,000.000
UBS FL PERPETUAL 500,000.000 520,000.000
111,127,881.000
24 106,550,000.000 13,524,263,118
13,786,350,260
13,786,350,260
25
25
()
()
1.80 1.90
24 93.39 98.10
25
25
)
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201411
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11
296
3,590,225 114
28 227,641
248 3,223,889
20 138,693
296 3,590,225
38 59
19 52
193 43 26 27
42 43
26 3 31 27 3 31
17,588,077 19,107,074
149,868 198,366
2,410,896 3,278,499

895,204 1,001,357
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15,769 15,862
490,240 559,646
13,019 7,378
21,563,076 24,168,184
162,431 135,473
68,912 48,230
710 710
9,490 6,166
241,544 190,580
173,597 105,376
3,150 -
12,706 12,706
189,454 118,082
5,381,370 5,298,347
1,169,774 1,169,774
2,299 3,738
511,366 510,636
132,660 82,660
611,818 561,097
2,209 2,190
70,650 20,750
7,740,848 7,607,693
8,171,846 7,916,356
29,734,923 32,084,541
( )
42 43

26 3 31 27 3 31
3,558 3,042
39,085 53,907
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1,109,332 1,519,563
1,020,908 1,178,272
1,316,049 1,515,891
118,950 620,431
955,000 1,220,900
80,000 87,600
21,473 29,244
4,664,357 6,228,853
6,569 3,527
1,391,001 1,459,244
116,430 148,160
1,514,000 1,610,931
6,178,358 7,839,785
( )
42 43

26 3 31 27 3 31
2,000,000 2,000,000
156,268 156,268
156,268 156,268
343,731 343,731
1,100,000 1,100,000
19,953,563 20,569,363
21,397,294 22,013,094
23,553,563 24,169,363
3,001 75,392
3,001 75,392
23,556,565 24,244,756
29,734,923 32,084,541
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42 43

25 4 1 26 4 1

26 3 31 27 3 31
3,557,574 3,613,731
27,766,163 30,077,141
69,161 54,133
31,392,899 33,745,007
13,355,205 14,599,540
204,927 172,450
269 -
1,191,119 1,225,517
3,772,225 3,858,570
145,854 166,866
35,588 35,132
495,807 465,810
26,478 23,810
2,206 2,207
34,597 48,630
19,264,279 20,598,538
201,630 201,630
2,983,202 2,893,443
92,691 99,464
5,583 4,787
614,668 644,228
19,862 17,830
167,353 149,324
74,265 91,224
618,978 627,983
222,235 225,474
77,093 58,879
939,093 1,174,402
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38,530 38,530
87,400 86,300
290,905 250,480
6,433,492 6,563,983
5,695,126 6,582,484
34,957 18,215
3,291 3,072
68,331 71,459
1,706 397
11,918 12,418
120,205 105,563
23,470 764
23,470 764
5,791,861 6,687,284
400
400
1,884 95
7,785
1,884 7,881
5,789,977 6,679,803
2,321,531 2,602,339
49,846 53,385
2,271,684 2,548,953
3,518,293 4,130,849
42 25 4 1 26 3 31

2,000,000 156,268 156,268 343,731 1,100,000 19,981,120

3,545,850

3,518,293
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27,556
2,000,000 156,268 156,268 343,731 1,100,000 19,953,563
21,424,851 23,581,120 59,183 59,183 23,640,304
3,545,850 3,545,850 3,545,850
3,518,293 3,518,293 3,518,293
56,182 56,182 56,182
27,556 27,556 56,182 56,182 83,739
21,397,294 23,553,563 3,001 3,001 23,556,565
43 26 4 1 27 3 31
2,000,000 156,268 156,268 343,731 1,100,000 19,953,563
3,515,050
4,130,849
615,799
2,000,000 156,268 156,268 343,731 1,100,000 20,569,363
21,397,294 23,553,563 3,001 3,001 23,556,565
3,515,050 3,515,050 3,515,050
4,130,849 4,130,849 4,130,849
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