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@ | (b) ©)
S E AHE
ERRIIEHEE RWA Minimum capital
requirements
2017529 H308 | 20174E6 8308 | 20174598308
30-Sep-17 30-Jun-17 30-Sep-17
HKS$’000 HK$’000 HKS$’000
1 PES R {LiER B RISy {E B EE Credit risk for non-securitization exposures 697,188 759,747 55,775
2 HopSTC:HEE Of which STC approach - - -
Ja| HhBSCiEE Of which BSC approach 697,188 759,747 55,775
3 HopIRBEHE X Of which IRB approach - 3 -
4 VT (E RS Counterparty credit risk - - -
5| b SA-CCREfELE Of which SA-CCR - 5 .
S5a| HA{TRISRIEE Of which CEM - : <
[ HPIMM(CCR)ETEE Of which IMM(CCR) approach - “ -

{5 F T AL B S T R SR TR AU A FE
B A A

8 R RETRIEREE — LTA

Equity exposures in banking book under the
market-based approach

CIS exposures — LTA 4 - -

9 [EEHEEEBIREAIE — MBA CIS exposures — MBA s . )
10 |EER I ERTBIEERIE — FBA CIS exposures — FBA R B )
11 |3z = B Settlement risk " _ B
12 BR{TIEARYEE S LIE R RS &G Securitization exposures in banking books = 5 g
13 HIRB(S)EHEE — SRR E Of which IRB(S) approach — ratings-based ) i i
method
14 HPIRBSEHEE — BB A% Of which IRB(S) approach — supervisory i i )
formula method
15| HAPSTCS)EHEDE Of which STC(S) approach g 5 8
16 |5 R Market risk & . _
17| HepSTMEHEE Of which STM approach - - -
18] XHIMMETEE Of which IMM approach - - -
19 TS 1R(F b Operational risk 40,838 39,688 3,267
20| HoBIAGHEE Of which BIA approach 40.838 39.688 3.267
21| HopSTORHELA Of which STO approach 2 " .
21al FHHPASASEE Of which ASA approach - = .
22| HPAMASTEE Of which AMA approach N/A N/A N/A
(PR 8%E (JE5TE250%E,  |Amounts below the thresholds for deduction
Bliws) (subject to 250% RW) . . -
24 [ EA TR Capital floor adjustment % g .
243.'@‘5@}]@@@@'5;{];‘52 Deduction to RWA ” " -
Hoh A EIEE R E AN —RR Of which portion of regulatory reserve for
U mwpmmEcmpgrp samsegse | general banking risks and collective . ] .
b HIER 4y provisions which is not included in Tier 2
Hoh R EEE _Z4EAANNY - Of which portion of cumulative fair value
24c] BEWREEEEETELGERN gains arising from the revaluation of land 162,317 162,317 12,985
EAE{E U 2EHER S and buildings which is not included in Tier
25 |4Est Total 575,709 637,118 46,057
Fff&E Note:
(1) N/A: RBEREREEER N/A: Not applicable in the case of Hong Kong
(2)  FALLE2HALIBSCET R Z St EIEE S The decrease noted in the credit risk for non-securitization exposures calculated on BSC approach
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 EREHIRTTHREP A HATE 41
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SWENETHSHAENREH
EOR - e RE BRI
0% (5 RERENIE(E -

between the above two periods was mainly the result of lower level of money market placements and
available-for-sale equity investments outstanding in the books of the Bank Group as at the end of the
current period. The spare fund was maintained in the HKMA settlement account which attracted 0%
credit risk weighting.




