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9| AT1 MAEH HEE 0.2~0.5%, siiQICHH| 0jY QX

wrgyol srayxt Hgs= HHO|X} gol oA HEE

(PC|A/S&P/m|X]) (%) (H3retay) (%)
2021-09-16 ZAareu Bal/-/- 32 6,160 -0.2
2011-11-20 sy -/-/BB+ 38 2,800 -0.2
2020-09-17 ZAareu Bal/-/- 3.58 2,900 -0.4
2020-02-26 =228 Ba1/BB+/BB+ 36 2,820 -0.5
2018-09-11 =28 23HY Baa2/BBB/- 59 3,000 -0.2
XtZ: Bloomberg, M2|ZZ#H 2| MA|IME]
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REZY2Y(ECB), RESYAUSH(EBA), THUYE|H&|(SRB) S5ET

ECB Banking Supervision, SRB and EBA
statement on the announcement on 19
March 2023 by Swiss authorities

20 March 2023

ECB Banking Supervision, the Single Resolution Board and the European

Banking Authority welcome the comprehensive set of actions taken yesterday by

the Swiss authorities in order to ensure financial stability.

The European banking sector is resilient, with robust levels of capital and
liquidity.

The resolution framework implementing in the European Union the reforms
recommended by the Financial Stability Board after the Great Financial Crisis
has established, among others, the order according to which shareholders and

creditors of a troubled bank should bear losses.

In particular, common equity instruments are the first ones to absorb losses,

and only after their full use would Additional Tier 1 be required to be written

down. This approach has been consi

stently applied in past cases and will
continue to guide the actions of the SRB and ECB banking supervision in crisis

Interventions.

Additional Tier 1 is and will remain an important component of the capital

structure of European banks.
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QA WSOl AT1 M WHXH: (59t UBS X30| 5

Issuer AT1 Trigger Loss absorption Write-up
Barclays 7 Equity Conversion N/M
BBVA 5.125 Equity Conversion N/M
BNP 5.125 Temporary Writedown Yes
CaixaBank 5125 Equity Conversion N/M
Commerzbank 5125 Temporary Writedown Yes
CredAg Group 5.125 Temporary Writedown Yes
Credit Suisse 7 Permanent Writedown No
Danske Bank 7 Equity Conversion N/M
Deutsche Bank 5125 Temporary Writedown Yes
HSBC 7 Equity Conversion N/M
ING Group 7 Equity Conversion N/M
Intesa 5125 Temporary Writedown Yes
Lloyds 7 Equity Conversion N/M
NatWest Group 7 Equity Conversion N/M
Rabobank 5.125 Temporary Writedown Yes
Sabadell 5.125 Equity Conversion N/M
Santander 5125 Equity Conversion N/M
SocGen 5.125 Temporary Writedown Yes
StanChart 7 Equity Conversion N/M
UBS 7 Permanent Writedown No
UniCredit 5125 Temporary Writedown Yes
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