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HABIB BANK ZURICH (HONG KONG) LIMITED
OVERVIEW OF RISK WEIGHTED AMOUNT
AS AT 31 MARCH 2018

(Amounts in HKS '000)

(a) |

(b)

(©)

Minimum capital

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

RWA requirements
31-Mar-2018 31-Dec-2017 31-Mar-2018
1 Credit risk for non-securitization exposures 1,469,258 1,457,522 117,541
2 Of which STC approach
2a Of which BSC approach 1,469,258 1,457,522 117,541
Of which IRB approach
4 Counterparty credit risk 178 - 14
5 Of which SA-CCR
5a Of which CEM 178 - 14
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 181,400 180,725 14,512
20 Of which BIA approach 181,400 180,725 14,512
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 21,167 16,307 1,694
2ab Of whiFh portic.>r.1 of regl.JIat.ory re%erve for gen.eral bank.ing risks and 14,983 10,123 1199
collective provisions which is not included in Tier 2 Capital
2ac of which portion of cumulétiye fair vf‘;nlut? gains' arising from' the . 6,184 6,184 495
revaluation of land and buildings which is not included in Tier 2 Capital
25 Total 1,629,669 1,621,940 130,373

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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JE\ A AR RAREARHE
31-Mar-2018 | 31-Dec-2017 | 31-Mar-2018
1 FE58 27 LA b A HE (5 FH LB 1,469,258 1,457,522 117,541
2 HpSTCHE A
2a | HHBSCEEE 1,469,258 1,457,522 117,541
3 HAPIRBEHEE
4 7715 FH s 178 - 14
5 Hrp SA-CCREHHUE
5a R AT R R A 7 A 178 - 14
6 HPIMM(CCREFRVE
7 A TSR B AN SRAT IR PO R R b
8  |&EREETEE S ANE — LTA
9 |EEEstEEEAE — MBA
10 |&EmastEEle&IE — FBA
11 e
12 |SRATHRPAIAYEE 25 AR A SR b
13 HAPIRBS)FTEE — SRR EETT A
14 HAPIRBS)EIEE — BEAHX A
15 HHpSTC(S)5H5R0A
16 |iism s
17 HpSTMERDE
18 HPIMMETRDE
19 |ERBIRIEE R 181,400 180,725 14,512
20 HABIAGH R A 181,400 180,725 14,512
21 HpSTOFHE A
21a HPASASTEE
22 HPAMAGRE N/A N/A N/A
23 [EPHEEPINERTEER (JHETE250% R e )
24 |EAR TR
24a  |JmE\ e SRR 21,167 16,307 1,694
24b i:*@%ﬁ:é&%ﬂxmm*%ﬁﬁﬁ%i‘%lﬁkﬁﬁ%ﬁéﬁ%{%&%%&Efﬁém 14,983 10123 1199
2ac H AR EEE R ANt 3 R R SR R (8 (S i A AR Y B R NS 6,184 6,184 495
BB B
25  |4EET 1,629,669 1,621,940 130,373
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