223 Information on concentrations of risk Notes 43.2 and 43.3 to the Financial Statements - Risk Management
Structure and Credit Risk respectively. Also please refer section
relating to ‘Risk Management'in the Annual Report for additional
information.

3.  PILLARIII - MARKET DISCLOSURES

3.1 Regulatory Requirements on Capital and Liquidity

(i) Key Regulatory Ratios - Capital and Liquidity Please refer page 250
(ii) Basel lll Computation of Capital Ratios Please refer pages 250 and 251
(i) Computation of Leverage Ratio Please refer page 252
(iv) Basel lll Computation of Liquidity Coverage Ratio Please refer page 252
(v) Main Features of Regulatory Capital Instruments Please refer page 253
3.2 Risk Weighted Assets (RWA)
(i) Summary Discussion on Adequacy/Meeting Current and Please refer page 253 including Note 48 to the Financial Statements
Future Capital Requirements - Capital and section relating to ‘Risk Management'in the Annual
Report for additional information
(i) Credit Risk under Standardised Approach: Credit Risk Please refer page 254
Exposures and Credit Risk Mitigation (CRM) Effects
(iii) Credit Risk under Standardised Approach: Exposures by Please refer page 255
Asset Classes and Risk Weights
(iv) Market Risk under Standardised Measurement Method Please refer page 255
(v) Operational Risk under Basic Indicator Approach/The Please refer page 256
Standardised Approach/The Alternative Standardised
Approach
3.3 Linkages Between Financial Statements & Regulatory Exposures
(i) Differences between Accounting and Regulatory Scopes Please refer pages 257 and 258
and Mapping of Financial Statement Categories with
Regulatory Risk Categories — Bank Only
(ii) Explanations of Differences between Accounting & Please refer pages 258 to 260 and also section relating to ‘Risk
Regulatory Exposure Amounts Management'in the Annual Report for additional information
3.4 Risk Management

(i) BankRisk Management Approach

Please refer section relating to ‘Risk Management' of the Annual
Report and Note 43 to the Financial Statements - Risk Management

(i) Risk Management related to Key Risk Exposures

Please refer section relating to ‘Risk Management' of the Annual
Report and Note 43 to the Financial Statements - Risk Management
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