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SES (RGUMEHUNIA KAL)

SR TRHRAT BT W E AT BNV ERAT IEARAT AT S HRAT THRERAT Yol ARAT AT
LA KT (12) 564.15 475.95 430.71 383.07 186.79 129.66 113.13 107.73 106.98 108.57
& 1A -1.53% -0.13% -2.78% -1.30% -11.83% 3.54% -5.80% -5.57% 0.64% 7.97%
BAFEAR R -5.31% -17.84% -0.67% -8.60% -15.19% -2.11% -9.09% 1.39% 3.52% 8.97%
2010.10 285 7K F-(12) 271.89 227.29 202.30 139.38 69.02 41.43 46.07 30.33 27.11 36.29

SR HERERAT PR AT BT LR RAT Hh [ P22 PN SN S IES AR P K
M HALE T K- (12) 73.31 56.16 44.34 42.75 116.95 128.10 50.71 59.78 36.93 169.25
& AR -7.35% -2.94% 7.81% 6.82% -0.72% 0.47% 2.03% -5.21% 6.85% -1.64%
BAFEAR R -14.81% -5.68% -2.33% 9.56% 26.88% -1.67% -3.93% 1.18% -2.68% -5.88%
2010.10 285 7K “F-(12) 23.31 9.39 13.35 17.56 40.90 95.51 35.46 39.24 26.06 73.26

CoVaR CRIFEERAIME)

SRt TRERAT BT o E AT LV HRAT EIEARAT RRRAT S ERAT THREAT MV ARAT AT
AL K- (12) 219.64 198.69 166.29 165.09 81.06 55.11 41.82 41.53 47.67 37.00
% A AR e -15.58% -20.03% 21.80% -17.93% 20.87% -13.71% 0.15% -19.04% 20.48% -36.17%
BRI -4.29% -7.38% 3.65% 4.86% -5.60% -12.26% -1.12% -16.57% 5.27% -1.55%
2010.10 %4 7K F(12) 94.38 92.88 78.66 50.01 28.24 17.45 17.53 13.07 10.76 14.77

SR HRERAT PR AT e RAT LR RAT rp [ 22 o A 75 EHESNS A EUESR B UE SR P57
M HALE T K- (12) 31.15 24.66 18.63 14.28 58.72 53.15 22.60 18.97 11.61 68.83
& AR -13.47% -18.95% -20.95% -4.51% -19.97% -20.55% -18.18% 20.71% 0.50% -18.68%
BAEARME -0.31% 0.84% -2.99% -14.14% 31.36% 6.47% -2.58% 2.24% -3.55% -1.41%
2010.10 Z85%f /KF(12) 7.55 3.68 5.35 6.49 18.25 40.25 15.18 12.43 8.63 28.19




SRISK (ARG M X F5H5R)

SR TRMAT | gy | PESRT | RWIRAT | Sl | HHEEAT HAERAT | HAREAT | DOlRAT RAEARAT
ML IR (L) 111.34 91.98 91.32 113.92 45.34 27.52 31.22 31.07 37.68 28.43
& H AR R -1.77% -0.46% -1.95% -3.14% -12.92% 1.63% -5.95% -5.20% -4.02% 1.91%
RAEARIR -18.35% | -22.40% -15.89% -5.08% -4.14% -16.25% -0.83% -8.08% 6.86% 2.56%
2010.10 4aXf K- F12) 48.77 38.08 4731 52.41 20.23 8.28 8.90 10.46 11.33 9.99

SR JEREAT | PRERAT | ERAT | JERUERAT th [H P22 [ N7 o R R HEIES: | WEEIESE | CFYKR
ALK (1) 20.72 18.28 13.97 12.17 44.19 2.90 2.17 20.78 18.46 40.18
7 H A 0E -6.19% -3.89% 1.95% -0.75% -5.63% -42.44% -20.60% -4.85% 3.82% -3.37%
RAEARIR -5.65% 8.23% -10.77% 5.69% -8.77% -80.57% -52.26% 52.33% 90.05% -10.10%
2010.10 4aXf /K- 12) 8.18 4.10 7.75 3.18 1.12 -9.20 -1.58 2.75 1.18 14.38

(1) EFiRF#F 2010.10 m4axt /K e s BIER
(2) HAfR 2015 F 12 H;
(3)  “PIYIKFRXT 19 FK e AU IR 25 B 2R Go bk XU Fi b 13 271 =ROF I 8 T 137 B2.~F- 3048 5 45 21 R IS [8) 2 971




	研究简报2016-4：货币政策与金融稳定研究中心
	系统重要性金融机构图表（中文版）图一
	系统重要性金融机构图表（中文版）图二
	系统重要性金融机构图表（中文版）图三
	系统重要性金融机构图表（中文版）图四
	系统重要性金融机构图表（中文版）表一

