OCBC Wing Hang Bank Limited

Other Disclosures as at 30th June, 2018

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

Template CCR3: Counterparty default risk exposures (other than those to CCPs) by asset classes and by risk weights — for STC approach

Version for Als using the STC approach (“STC version”)
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Risk Weight

Exposure class

0%

10%

20%

35%

75%

100%

150%

Others

Total default risk exposure
after CRM

Sovereign exposures

PSE exposures

Of which: domestic PSEs
Of which: foreign PSEs
Multilateral development bank exposures
Bank exposures

Securities firm exposures
Corporate exposures

CIS exposures

Regulatory retail exposures
Residential mortgage loans

Other exposures which are not past due
exposures

Significant exposures to commercial entities

Total

2,132,975

1,764

2,134,739

2,735,940

2,735,940

23,316

23,316

902,9

290,9

3

1,194,3

95

80

72

13

60

5,771,910

292,744

23,688

13

6,088,355




