OCBC Wing Hang Bank Limited

Countercyclical Capital Buffer (CCyB) Ratio Standard Disclosure Template as at 30th June, 2017

(Expressed in thousands of Hong Kong dollars unless otherwise stated)

Geographical breakdown of risk-weighted amounts (RWA) in relation to private sector credit exposures

Jurisdiction (J)

Applicable JCCyB
ratio in effect

Total RWA used in
computation of CCyB ratio of

CCyB ratio of Al

CCyB amount of Al

1 |Hong Kong 1.250% 73,303,234
2 |Mainland China 0.000% 38,241,901
3 |United Arab Emirates 0.000% 35,297
4 |Australia 0.000% 30,255
5 [Bangladesh 0.000% 1,556
6 |Belgium 0.000% 29,587
7 |Brazil 0.000% 9,176
8 |Canada 0.000% 20,685
9 |Switzerland 0.000% 1,848
10 [Germany 0.000% 52,350
11 [Denmark 0.000% 365
12 [Spain 0.000% 21,201
13 |Finland 0.000% 727
14 |France 0.000% 7,625
15 [United Kingdom 0.000% 70,179
16 |Honduras 0.000% 167
17 [Indonesia 0.000% 6,510
18 |India 0.000% 3,592
19 |ltaly 0.000% 3,179
20 |Japan 0.000% 269,541
21 [Kenya 0.000% 10,212
22 |South Korea 0.000% 134,414
23 |Macau 0.000% 13,584,995
24 [Mexico 0.000% 3,848
25 |Malaysia 0.000% 17,264
26 |Nigeria 0.000% 3,004
27 [Netherlands 0.000% 5,393
28 |New Zealand 0.000% 2,620
29 |Philippines 0.000% 7,807

-P.1-




OCBC Wing Hang Bank Limited

Countercyclical Capital Buffer (CCyB) Ratio Standard Disclosure Template as at 30th June, 2017

(Expressed in thousands of Hong Kong dollars unless otherwise stated)

Geographical breakdown of risk-weighted amounts (RWA) in relation to private sector credit exposures

Applicable JCCyB

Total RWA used in

Jurisdiction (J) ratio in effect o o R CCyB ratio of Al CCyB amount of Al
30 |Russia 0.000% 503
31 [Sweden 2.000% 7,433
32 [Singapore 0.000% 735,377
33 |Thailand 0.000% 1,354
34 |Tajikistan 0.000% 1,867
35 [Turkey 0.000% 12,467
36 |Taiwan 0.000% 324,815
37 [United States 0.000% 1,158,974
38 [Venezuela 0.000% 502
39 |South Africa 0.000% 23,825
40 |Belize 0.000% 9,250
Total 128,154,899 0.715% 916,439
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