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HABIB BANK ZURICH (HONG KONG) LIMITED
OVERVIEW OF RISK WEIGHTED AMOUNT
AS AT 30 SEPTEMBER 2017

(Amounts in HKS '000)

(a) |

(b)

(©)

Minimum capital

N/A: Not applicable in the case of Hong Kong

RWA requirements
30-Sep-2017 30-Jun-2017 30-Sep-2017
1 Credit risk for non-securitization exposures 1,469,132 1,502,710 117,531
2 Of which STC approach
2a Of which BSC approach 1,469,132 1,502,710 117,531
Of which IRB approach
4 Counterparty credit risk - 274 -
5 Of which SA-CCR
5a Of which CEM - 274 -
6 Of which IMM(CCR) approach
7 Equity exposures in banking book under the market-based approach
8 CIS exposures — LTA
9 CIS exposures — MBA
10 CIS exposures — FBA
11 Settlement risk
12 Securitization exposures in banking book
13 Of which IRB(S) approach — ratings-based method
14 Of which IRB(S) approach — supervisory formula method
15 Of which STC(S) approach
16 Market risk
17 Of which STM approach
18 Of which IMM approach
19 Operational risk 181,638 185,600 14,531
20 Of which BIA approach 181,638 185,600 14,531
21 Of which STO approach
21a Of which ASA approach
22 Of which AMA approach N/A N/A N/A
23 Amounts below the thresholds for deduction (subject to 250% RW)
24 Capital floor adjustment
24a  |Deduction to RWA 14,179 14,043 1,135
2ab Of whiFh porti?rf of regl‘JIat‘ory re%erve for genfaral bank‘ing risks and 7995 7859 640
collective provisions which is not included in Tier 2 Capital
2ac of which portion of cumulétiye fair v'aluej\ gains' arising from' the . 6,184 6,184 495
revaluation of land and buildings which is not included in Tier 2 Capital
25 Total 1,636,591 1,674,541 130,927

Note: There were no material changes to RWA during the quarterly reporting period. Any changes were due to normal business activities.
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30-Sep-2017 | 30-Jun-2017 | 30-Sep-2017
1 JEEE L £8 Bl RIS AR e Y12 R R B 1,469,132 1,502,710 117,531
2 HApSTCEH &%
2a  |ESBSCEtEX 1,469,132 1,502,710 117,531
3 HAPIRBETE %
4 HFHERRRE 274
5 Hh SA-CCREHE %
5a HARITRBARER 274
6 HPIMM(CCR)FHE %
7 {3 AT 5 2 4 5T BUA R SRAT R PO AR R B R o
8 SEREEFERBRAE — LTA
9 SERFEFERMEANE — MBA
10 |EBIRESEIRMEANE — FBA
11 |RWKERE
12 ERATHR A B9 3B 2> 1058 Il L Bes 7 i
13 HAIRBO)EHH A — FFREERZE
14 HAIRBO)EHEE — BEE LK AE
15 HAPSTC(S)FHE X
16  |himEE
17 HohSTMEHE %
18 HAIMMEE L
19 |EHIRERRE 181,638 185,600 14,531
20 HBIASHE % 181,638 185,600 14,531
21 HPSTOFTE %
21a HAPASAGHE %
22 HAPAMAST E % N/A N/A N/A
23 |ERMEMEHEE CAFE2S0%RAMBEE)
24 |EXTRAZE
24a | RS INEEEEINR 14,179 14,043 1,135
b iﬁb*’ﬂ#ﬁ?’f:.‘r&ﬁxmE’J—ﬁ’iﬁﬁﬁ%a"%ﬁwﬁ%ﬁ%ﬁ%ﬁ&Eﬁ%%ﬁﬁﬁﬁm%ﬁ 7995 7859 640
24c E%T@fﬁﬁ;ﬁ&ﬁxma@iim&@%%g,’@g, o = Rl 6,184 6,184 495
& i Ak froflt 75
25 |4z 1,636,591 1,674,541 130,927
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