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Template KM1: Key prudential ratios

(HK$'000)
@) (b) © (d) (e)
30-Sep- 30-Jun- 31-Mar- 31-Dec- 30-Sep-
2018 2018 2018 2017 2017
Regulatory capital (amount)
1 Common Equity Tier 1 (CET1) 510,661 512,591 506,999 523,396 516,915
2 Tier 1 510,661 512,591 506,999 523,396 516,915
3 Total capital 535,075 536,869 530,427 546,675 540,339
RWA (amount)
4 Total RWA 1,706,585 | 1,699,308 | 1,629,669 | 1,621,940 | 1,636,591
Risk-based regulatory capital ratios (as a percentage of RWA)
5 CET1 ratio (%) 29.92% 30.16% 3111% 32.27% 31.58%
6 Tier 1 ratio (%) 29.92% 30.16% 3111% 32.27% 31.58%
7 Total capital ratio (%) 3135% 31.59% 32.55% 33.71% 33.02%
Additional CET1 buffer requirements (as a percentage of RWA)
8 Capital conservation buffer requirement (%) 1.875% 1.875% 1.875% 1.250% 1.250%
9 Countercyclical capital buffer requirement (%) 1.593% 1.589% 1.603% 1.063% 1.053%
10 Higher loss absorbency requirements (%) N/A N/A N/A N/A N/A
(applicable only to G-SIBs or D-SIBs)
11 Total Al-specific CET1 buffer requirements (%) 3.468% 3.464% 3.478% 2.313% 2.303%
12 CET1 available after meeting the Al's 18.104% 18.343% 19.298% 20.455% 19.766%
minimum capital requirements (%)
Basel III leverage ratio
13 Total leverage ratio (LR) exposure measure 2,442,567 | 2,398,161 | 2,376,684 | 2,401,991 | 2,420,498
14 LR (%) 20.91% 21.37% 21.33% 21.79% 21.36%
Liquidity Coverage Ratio (LCR) / Liquidity Maintenance Ratio (LMR)
Applicable to category 1 institution only:
15 | Total high quality liquid assets (HQLA) N/A N/A N/A N/A N/A
16 Total net cash outflows N/A N/A N/A N/A N/A
17 LCR (%) N/A N/A N/A N/A N/A
Applicable to category 2 institution only:
17a LMR (%) 82.15% 87.76% 79.89% 88.75% 96.01%
Net Stable Funding Ratio (NSFR) / Core Funding Ratio (CFR)
Applicable to category 1 institution only:
18 Total available stable funding N/A N/A N/A N/A N/A
19 Total required stable funding N/A N/A N/A N/A N/A
20 NSFR (%) N/A N/A N/A N/A N/A
Applicable to category 2A institution only:
20a CFR (%) N/A N/A N/A N/A N/A
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(a (b) (© (d) (e)
2018 4F 2018 4F. 2018 4F. 2017 4F | 2018 4F
9H30H | 6H30H |3H31H |12H31H |9H30H
BEES (B8
1 A — 4R (CET1) 510,661 512,591 506,999 523,396 | 516,915
2 —&k 510,661 512,591 506,999 523,396 | 516,915
3 HEAR 535,075 536,869 530,427 546,675 540,339
BRI (B
4 JR B I AR AR 1,706,585 | 1,699,308 | 1,629,669 | 1,621,940 | 1,636,591
ERERARGEEAREE (DURBRIESEENE 5RER)
5 CET1 [E% (%) 29.92% 30.16% 31.11% 32.27% 31.58%
6 —HREER (%) 29.92% 30.16% 31.11% 32.27% 31.58%
7 HEARLEE (%) 31.35% 31.59% 32.55% 33.71% 33.02%
#Sh CET1 @EER (MURBRIESEENE 3 %RRR)
8 B EE AR (%) 1.875% 1.875% 1.875% 1.250% 1.250%
9 WS EE AR TR (%) 1.593% 1.589% 1.603% 1.063% 1.053%
10 ?i%}ffﬁgﬁ%ﬁ%k (%) (R G-SIB A R R 3 3
11 | SRl A48 CET1 TR (%) 3.468% 3.464% 3.478% 2313% 2.303%
12| et rT s R (R AR E % o Ry CET1 18.104% | 18343% | 19298% | 20455% | 19.766%
(%)
(EEEHE=) B
13 AR LR R Rt = 2,442,567 | 2,398,161 | 2,376,684 | 2,401,991 | 2,420,498
14 | FERREELE(LR) (%) 20.91% 21.37% 21.33% 21.79% 21.36%
ENMEEELER(LCR) / FiBfME4EREER(LMR)
CUBFINES 1SS -
15 BE BN (HQLAKESH N NiEH NiEH A A
16 B AR N NiE NiEH A A
17 LCR (%) AN NiEH NiEH A A
FUBRINES 2 JaMH -
17a | LMR (%) 82.15% 87.76% 79.89% 88.75% 96.01%
BEZ SRR (NSFR) / ZLEEE#R(CFR)
FUBRINES 1 RS -
18 | WHRBEESHE N RiEH R Rt B
19 | FimlRE & e N R R BNl BNl
20 NSFR (%) N i i N N
CUBFIES 2A SRS -
20a | CFR (%) N AN AN N NI




