
華僑永亨銀行有限公司
於2017年12月31日的其他披露資料
(以港幣千元位列示，另註除外)

模板 LI2： 監管風險承擔數額與財務報表中的賬面值之間的差額的主要來源

(a) (b) (c) (d) (e)

信貸風險框架 證券化框架
交易對手信貸風險框

架
市場風險框架

1 監管綜合範圍內的資產賬面值數額(基於模板 LI1)                  317,707,724                  301,027,770                                     ‐                    11,148,810                      5,531,144

2 監管綜合範圍內的負債賬面值數額 (基於模板LI1)                            39,546                            39,546                                     ‐                                     ‐                                     ‐

3 監管綜合範圍內的總淨額                  317,668,178                  300,988,224                                     ‐                    11,148,810                      5,531,144

4 資產負債表外數額                    44,633,655                    44,633,655                                     ‐                                     ‐                                     ‐

5 估值差額                                     ‐                                     ‐                                     ‐                                     ‐                                     ‐

6 因不同的淨額結算規定(而非已納入行2的規則)引起的差額                                     ‐                                     ‐                                     ‐                                     ‐                                     ‐

7 因撥備引起的差額                                     ‐                                     ‐                                     ‐                                     ‐                                     ‐

8 因 “審慎過濾器 ”引起的差額                                     ‐                                     ‐                                     ‐                                     ‐                                     ‐

N 因監管目的而考慮的風險承擔數額                  362,301,833                  345,621,879                                     ‐                    11,148,810                      5,531,144

合計
各項目受到以下框架的約束：
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