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HABIB BANK ZURICH (HONG KONG) LIMITED
OVERVIEW OF RISK WEIGHTED AMOUNT
AS AT 31 MARCH 2017

(Amounts in HKS '000)
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Risk Weighted Amount

Minimum
capital
requirements

31-Mar-2017 | 31-Dec-2016 | 31-Mar-2017
Credit risk for non-securitization exposures 1,393,618 1,346,355 111,489
2 Of which STC approach
2a Of which BSC approach 1,393,618 1,346,355 111,489
Of which IRB approach
4 Counterparty credit risk
Of which SA-CCR
5a Of which CEM
6 Of which IMM(CCR) approach
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 190,425 194,088 15,234
20 Of which BIA approach 190,425 194,088 15,234
21 Of which STO approach
2la 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 16,490 16,052 1,319
24b Of whiFh porti(lar? of regl.JIat.ory res.erve for genferal bank.ing risks and 10,306 9.868 824
collective provisions which is not included in Tier 2 Capital
2ac Of Whid.] portion of cumuljdtifle fair v'alu(-?‘ gainé arising from' the . 6184 6184 495
revaluation of land and buildings which is not included in Tier 2 Capital
25 Total 1,567,553 1,524,391 125,404

N/A: Not applicable in the case of Hong Kong
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1 JEEE H L FB R EIR A IERI1E F RIS 1,393,618 1,346,355 111,489
2 HrpSTCEHE %

2a  |E$BSCEtEE 1,393,618 1,346,355 111,489
3 HAIRBEH &%

4 HEAHERARR

5 Hrh SA-CCRETE %

5a HeoRTRRRIES &

6 HAIMM(CCR)EHE %

7 |ERTISEEEIRBITIR R AR RS R

8 SREEHERBRAE — LTA

9 KRB EEIREAIE - MBA

10 |ERIREEIRRRIE - FBA

11 R Uk R

12 RITIR A BIEE S L FE B R B R I

13 HAIRBO)FHEE — FMEERE

14 HAIRBO)ETHEE — BEEARAZE

15 HAPSTCS)FHE %

16 [HiEAR

17 HpSTMEtE %

18 HeIMMEtEi%

19  |EHEERRE 190,425 194,088 15,234
20 HBIASTE % 190,425 194,088 15,234
21 HhSTOS &%
21a HPASASHE

22 HAPAMAGHE % N/A N/A N/A

23 JERMEMEREEE (BTE250%RABEE)

24 |EATRIHAR
24a | RN HESEEIDIR 16,490 16,052 1,319
b iqﬂ*‘ﬂ#ﬁﬁl.‘f&i@twE’\J—ﬂ’iﬁ&ﬁ%i%ﬁkl‘ﬁ%%ﬁ%ﬁ&%ﬁ%;‘iﬁﬁaﬁ*&ﬁ 10306 9.868 824
24c jiqﬂzzfﬂ%fi:ﬁ&ié:dsmﬁ’aiim&%?%&%1%[2@15 fﬁ[fﬁ@;i A 2T 6184 6184 495
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25 it 1,567,553 1,524,391 125,404
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