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Appendix 1. AT1

2020
2015
1
1 2020
) -

GS 5/10/2020  5.375000% Fixed USD Y  US0003M +3.922000%
MS 7/15/2020  5550000% Fixed USD Y  US0003M +3.810000%
c 11/15/2020  6.125000% Fixed USD Y  USO003M +4.478000%
C 8/15/2020 5.950000% Fixed USD Y US0003M +4.095000%

P PM 9/1/2020 6.15 usb N

P IPM 9/1/2020 6.1 uUsD N
P PM 5/1/2020 5.300000% Fixed USD Y  US0003M +3.800000%
C 2/15/2023 US0003M +4.230000% uUsb Y TSFR3M +4.491610%
GS 5/10/2023 US0003M +3.640000% USD N  TSFR3M +3.901610%
c 1/30/2023  US0003M +4.068000% USD Y  TSFR3M +4.329610%
SANTAN  9/29/2023 8.1232 EUR Y EUAMDB05+4.999000%

Bloomberg
2 2020
(
®) ) ( )
BACR 3/15/2020 4.635 EUR Y EUROO03M +0.710000% 318,560,000
DB 4/30/2020 4.789 USD Y USISOA05+4.358000% 1,250,000,000
WFC 1/1/2022 0 UsD N 96,546
WFC 6/15/2022 5.625 UsD N 27,600,000
JP JPM 11/1/2022 8.14804 USD Y TSFR3M +2.841610% 1,257,500,000
GS 11/10/2022 8.43696 USD Y TSFR3M +3.135610% 1,500,000,000
JP JPM 5/1/2023 8.81804 USD Y TSFR3M +3.511610% 1,500,000,000
C 5/15/2023 9.0346 USD Y TSFR3M +3.727610% 1,250,000,000
BAC 5/16/2023 6 usb N 54,000,000
BAC 6/1/2023 8.73786 USD Y TSFR3M +3.396610% 1,000,000,000
BAC 7/24/2023 5.875 USsD N 34,049,238
JP JPM 8/1/2023 8.86804 USD Y TSFR3M +3.561610% 1,500,000,000
(0 9/29/2023 9.64974 USD N TSFR3M +4.301610% 22,000,000
MS 10/15/2023 7.125 Usb N 7.125000% Fixed 34,500,000
JP JPM 12/1/2023 5.75 Usb N 67,850,000
MS 1/15/2024 6.875 Usb N 6.875000% Fixed 34,000,000
JP JPM 3/1/2024 6 Usb N 74,000,000
Bloomberg

L 2012




2024 o6 11

5VA

AT )V —T OIFFR :
(

L=F4=Z- AR
)

5 hA—T1—X-Sv)UBREH(
« ) )

m S&P

BIAEStI I —-TOMFR | S&P
( S P )

5 :S&P (
« ) )

BAASHIIN—-TOF : T4vF-L—-FT4>IR
( )
B JF L—FAIT X Sv )RS (

«C ) 7))

(

(https://www.moodys.com/pages/def

S&P

(https://www.spglobal.com/ratings/jp
/index)

ault_ja.aspx)
)

(https://www.spglobal.com
/ratings/jp/regulatory/content/unregis
tered)

S&P

S&P

S&P

(https://www.fitchratings.com/ja)

(https://www.fitchratings.com/ja/regula
tory)

2022 8 10



https://www.moodys.com/pages/default_ja.aspx
https://www.moodys.com/pages/default_ja.aspx
https://www.spglobal.com/ratings/jp/index
https://www.spglobal.com/ratings/jp/index
https://www.spglobal.com/ratings/jp/regulatory/content/unregistered
https://www.spglobal.com/ratings/jp/regulatory/content/unregistered
https://www.spglobal.com/ratings/jp/regulatory/content/unregistered
https://www.fitchratings.com/ja
https://www.fitchratings.com/ja/regulatory
https://www.fitchratings.com/ja/regulatory

5VA

2024

6

11

SVA
5VA
5VA
5VA
SVA
5VA
5VA

5VA

SVA

5VA

SVA

Disclaimer

5VA

S5VA



2024 o6 11

5VA

5VA

5VA

5VA

Copyright 5VA Co., Ltd. All rights reserved.

5VA
SVA
100-0005 -
20
5

( 437 )

S5VA

SVA

S5VA




5VA

2024 o6 11

MATBHS

HIAT B -

SBI

MATBH=

AT 3= :

TiREs

HASISE S,

BHARESERS.

HASISE S,

437
195

140
— AL EE A SR EIERS I R =

STO

165
—ARFEENE A S A EREmENS |

44

— AL ELE A SR EYIENS IR
STO

35

(202405_159) (2016 5 ) 0390900204




2024 6 11 5VA

(202405_159) (2016 5 ) 0390900204

Five
Value
Asset




