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1 Regulatory capital requirement

Disclosure on capital adequacy under the Standardised approach

Group and Bank
30 June 2013

Minimum
Gross Risk-Weighted Capital
FLE TR E Exposures EEBanTe e Assmgs Requirgmem at
8%

Credit Risk RM"000 RM'0Q00 RM'000 RM 000
On-Balance Sheer EXposures
Sovereigns/Central Banks 2,234,766 106,208 | -
Public Sector Entities - - | -
Banks, Development Financial Institutions 1,435,821 1,435,821 h42 385 43,391
and Multlateral Development Banks
Insurance Companies, Securities Firms and
Fund Manaagers ’ ’ ’ |
Corporates 571,999 571,999 670,812 53,665
Regulatory Retail 1,266 1,266 950 76
Residential Mortgages 24,396 24,396 8,716 597
Higher Risk Assets - - | -
Other Assets 126,170 126,170 123,225 9,858
Equity Exposure 1,631 1,631 1,861 149
Defaulted Exposures 5,612 5,612 5,612 449
Total On-Bafance Sheer Exposures 5,101,661 2,373,701 1,353,564 108,285
Off-Balance Sheer EXposures
OTC Derivatives 6,681,764 6,475,985 3,028,013 242,241
Credit Derivatives 96,697 96,697 26,326 2,106
Defaulted Exposures - - | :
Total for Off-Balance Sheet Exposures 6,778,461 6,572, 682 3,054,339 244,347
Total On and Off- Balance Sheet
Exposures 11,880,122 8,946,383 4,407,903 352,632
Large Exposures Risk Requirements | -
Market Risk (Standardised approach) Long Position Short Position
Interest Rate Risk 169,969 819 162,512,463 3,313,438 265,075
Foreign Currency Risk 2,259,630 144,006 2,259,634 180,771
Options 20,810 - 1,020,263 21,621
Operational Risk 425,133 34,011
Total RWA and capital requirements 11,426,371 914,110

# Under BWCAF, exposures to the Federal Government of Malaysia, Bank MNegara Malaysia, overseas federal governments
and central banks of their respective jurisdictions are accorded a preferential soversign risk weight of 0%,
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1 Regulatory capital requirement (continued)

Disclosure on capital adequacy under the Standardised approach (continued)

Group and Bank

31 Dec 2012
Minimum
Gross Risk-Weighted Capital
FLE LTI Exposures EL BT Asseti Requir:lmem at
8%
Credit Risk ARM 000 RM"0Q00 RM Q00 RM 000
On-Balance Sheer Exposures
Sovereigns/Central Banks # 2,820,024 123,164 : -
Public Sector Entities - - . -
Banks, Development Financial Institutions 650,491 650,491 305,904 24,472
and Multlateral Development Banks
Insurance Companies, Securities Firms and 1 1 i i
Fund Managers
Corporates GE9,418 £69. 419 647,455 51,796
Regulatory Retail 287 287 665 3
Residential Mortoages 25,351 25,351 3,032 723
Higher Risk Assets - - y -
Other Assets 154,661 154,661 192,241 12,1789
Equity Exposure 1,631 1,621 33 3
Defaulted Exposures 6,262 6,262 G262 501
Total On-Balance Sheear Exposuras 4,388,726 1,631,866 1,122,092 89,767
Off-Balance Sheer Exposures
OTC Derivatives 6,410,948 6,192,644 2,823.247 226,340
Credit Derivatives 72,369 72,3689 13,366 1,549
Defaulted Exposures - - : :
Total for Off-Balance Sheet Exposures 5,483,315 6,265,013 2,848,613 227,889
Total On and Off- Balance Sheet
Exposures 10,872,041 7,896,879 3,970,705 317,656
Large Exposures Risk Requirements .
Market Risk (Standardised approach) 156,542,937 149 800,604
Interest Rate Risk 957,450 - 4,004 8903 320,392
Foreign Currency Risk 57,981 - 957,450 76,596
Options 157,558,428 145 800,604 484,775 38,782
Operational Risk 420,593 33,642
Total RWA and capital requirements 9,838,426 787,074

# Under RWCAF, exposures 1o the Federal Government of Malaysia, Bank Megara Malaysia, overseas federal governments
and central banks of their respective jurisdictions are accorded a preferential sovereign risk weight of 0%.



Deutsche Bank (Malaysia) Berhad

(Company No. 312552-W)
(Incorporated in Malaysia)

2 Credit Risk

2.1 Geographic distribution of credit exposures, broken down in significant areas by major types of

gross credit exposures

Group and Bank

30 June 2013

Credit Exposure Geography
America Europe India Malaysia Singapore (Others
Category RM'000 RM'000 RM'000 RM'000 RM'000 RM'000  [Total RM'000

Sovereigns/Central Banks - - - 2843816 - 2843316
Banks, DFls & MDBs 273,993 937,579 37,174 5,020,146 412538 179,368 | 6,860,803
Public Sector Entities - - - 21,530 - 21530
Insurance Companies, Securities Firms and Fund Managers - 5135 5,135
Corporates 57,013 1,932,725 1,989,738
Regulatory Retails - 1,266 1,266
Residential Mortgages 24,421 24421
Other Asset 126,170 126,170
Equity Exposure 1,631 1,631
Defaulted Exposures - - - h,612 - 5612
Grand Total 273,993 994 592 37,174 9982452 412538 179,368 | 11,880,122

Group and Bank

31 Dec 2012
Credit Exposure (Geography

America Europe India Malaysia ~ Singapore Others
Category RM'000 RM'000 RM'000 RM'000 RM'000 RM'000  [Total RM'000

Sovereigns/Central Banks - - - 2,895,692 - 2395692
Banks, DFls & MDBs 204977 716,924 16,856 4127758 643,015 258923 | 6,030,457
Public Sector Entities - - - 21530 - 21,530
Insurance Companies, Securities Firms and Fund Managers 5,019 5019
Corporates 55,101 1,675,432 1,730033
Requlatory Retails 6e7 a7
Residential Mortgages 25,369 25,369
Other Asset 154 651 154 661
Equity Exposure 1,631 1,631
Defaulted Exposures - - - 6,262 - 6,262
Grand Total 204971 832025 16,856 8914238 643015 258923 1 10,872,041




Deutsche Bank (Malaysia) Berhad

(Company No. 312552-W)
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2 Credit Risk (continued)

2.2 Distribution of exposures by sector or economic purpose, broken down by major types of gross

credit exposures

Group and Bank

30 June 2013
Fieeton, Bty '”Sméeéea' Viing Bi g;anspog, ﬁhilisam
. ucation,  Electricity, Gas : inin i Orace etal Tradk
Credit Exposure rstctor Heafih & Others &Waterzupply BEstgte& Housetad - andcng Ouarry?ng Agricuh?:re Commughicatio Restaurants & | Total AM Q00
us.m.e.ss n Hotels
Activities
ANT000 AN000 ANT000 AN000 RM000 ANT000 AN000 ANT000 AN000 RM000 ANT000
Sovereigns/Central Banks - 2043816 - - - - - - - 2843816
Public Sector Entities 21530 21530
Banks, DFFs & MDBs 5,960803 5,960803
Insurance Companies, Securities Fims and Fund Managers - - 513 - - - - - - 5%
Comorates 72964 45,997 494 316 779,949 166,969 3004 23,91 193,185 09323 198873
Requlatory Retall - - - 1,266 - - - - - - 1,260
Residential Martgages - 21421 1421
(ther Assets 126,170 - 126,170
Equity Exposure 1831 - - 1,631
Defau'ted Exposures - - - 450 109 - - - - - 5611
Grand Totsl 72964 45,997 10363401 30208 781,039 166,959 3004 23,981 193,18 200323 11880122
Group and Bank
31 Dec 2012
R, Bty G '“smeceéea' Viring & P gammg F:N hoﬁsagi
. lication,  Flectricty, Gas ' ; ning mary forage tall Trade
Credit Expostre Hnsctn Health & Others & Water Supply BEsthe& Houschol - Nandacng Quamying Agricuture Communicatio Restaurants & | Total RM 000
“5.'".9.55 n Hotels
Activities
ANI000 RM000 ANT00 ANI000 RM000 AM000 ANI000 RM00 ANI000 AN000 RN000
Sovereiqns/Central Banks 209,697 189,692
Public Sector Enttiss 21530 21530
Banks, DFfs & MDBs 6,030 407 5,030467
Insurance Companies, Secunities Firms and Fund Managers - - 5019 . - - . - 5019
Comorates 07,043 4409 3 pLiyARE! T04178 133,116 3483 19501 183,843 22186 1730533
Requlatory Retall - - - - ) - - - - - - 87
Residential Mortgages 530 75,369
(ther Assets 154 661 - 154 661
Equity Exposure 1631 - - 1631
Defaulted Exposures - - : 4786 1476 . : - 6,262
(arand Totzl b7,643 44469 3939100 3104 705,604 133,116 3483 19501 183,043 292186 10872041




Deutsche Bank (Malaysia) Berhad
(Company No. 312552-W)

(Incorporated in Malaysia)
2 Credit Risk (continued)
2.3 Residual contractual maturity breakdown by major types of gross credit exposures

Group and Bank

30 June 2013

Credit Exposure Maturity
Upto Tyear 1-5 year = b years Total RM'000

Sovereigns/Central Banks 2,043,816 - - 2,643,816
Public Sector Entities - 21530 - 21530
Banks, DFls & MDBs 2,246,452 3,113,857 1,500,494 6,860,803
Insurance Cos, Securities Firms & Fund Managers 2105 - 3,030 b,13h
Corporates 1,662,823 267,039 9,676 1,989,738
Regulatory Retall 1,266 - - 1,266
Residential Mortgages 24 471 - - 24 421
Other Assets 126,170 - - 126,170
Equity Exposure 1,631 - - 1,631
Defaulted Exposures h612 - - hG12
Grand Total 6,914 296 3,402 426 1,563,400 11,880,122

Group and Bank

31 Dec 2012
Credit Exposure Maturity

Upto 1year 1-b year > b years Total RM'000

Sovereigns/Central Banks 2,895,697 - - 2,895,692
Public Sector Entities - 21,530 - 21,530
Banks, DFls & MDBs 1,326,877 2902673 1,800,907 6,030,457
Insurance Cos, Securities Firms & Fund Managers 2,107 - 231200 5019
Corporates 1,422,301 223611 84,621 1,730,633
Regulatory Retail g7 0 0 a7
Residential Mortgages 25.368.00 0 0 25,369
(Other Assets 154,661 - - 154 661
Equity Exposure 1,631 - - 1,631
Defaulted Exposures 4786 1,476 0 6,262
Grand Total 5,834 911 3,149 290 1,887,840 10,872,041




Deutsche Bank (Malaysia) Berhad

(Company No. 312552-W)
(Incorporated in Malaysia)

2. Credit Risk (continued)
24 Impaired loans and impairment provisions by sector

Impaired loans, advances and financing analysed by economic purpose which are wholly incurred in
Malaysia are as follows:

Group and Bank
2013 2012
RM 000 RM™000

Manufacturing 2,368 3,209
Purchase of landed properties - residential 4912 5,196
Cthers 45 43

2.5 Reconciliation of loan impairment provisions

Movements in gross impaired loans, advances and financing which are all wholly incurred in
Malaysia:

Group and Bank
2013 2012
RM 000 RM'OOO

Balance at 1 January 3,443 9,867
Classified as impaired during the yvear 1,107 2718
Reclassified as non-impaired during the year (1,041) (1,507
Amount recovered (1,139) (2,630)
Amount written off 0 0
AT 30 June 2013 731 December 2012 7,325 3,443

Gross impaired loans as a percentage of Oross
loans, advances and financing 098k 11825
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2 Credit Risk (continued)

2.5 Reconciliation of loan impairment provisions (continued)

Movements in collective assessment allowance for impaired loans, advances and financing which

are all wholly incurred in Malaysia:

Group and Bank

2013 2012
RM"0OO0 RM'O0O0
Collective Assessment Allowance
At 1 January ¥ 6,961 7.771
Allowance / (Reversal) made during the yvear |,B355 =810
AT 30 June 2013/ 31 December 2012 2,816 5,961
# The comparatives for collective assessment allowance and total allowances for impaired

loans, advances and financing have been restated for the effects of change in accounting
policy on collective assessment allowance for loans, advances and financing during the

previous financial year.

Movements in individual assessment allowance for impaired loans, advances and financing which

are all wholly incurred in Malaysia:

Individual Assessment Allowance
At 1 January

Allowance made during year:
Armount recovered

Group and Bank

AT 30 June

Direct impact to Income Statement:
Impairment recovered

2013 2013 2012 2012

RM OO0 RM OO0 RM OO0 RM OO0
Household Manufacturing Household Manufacturing
453 1,733 483 2,260

55 55 162 Joz

(70) 510) (202) (1,229)

452 1,279 453 1,733

(70) 510) (202) (1,229)

(70) 510) (202) (1,229)
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2  Credit Risk (continued)

2.6

Exposures under the Standardised approach

The following table set out analysis of risk weights under the Standardised approach for the Group and the Bank.

Group and Bank

30 June 2013

Exposures after Metting & Credit Risk Mitigation

Deduction
from
Capital
Base

Insurance Total
_ Companies Exposures -
Risk e LS Public Sector | Banks, DFIs Secﬁri‘lies' Regulatory Residential Higher Risk Equity F:rl'nar To‘t:_al AL
Weights T EETEL Entities and MDBs Firms and EEMEIrEER Retail Mortgages Assels LInEr fEEEE Exposures MNetting and OUEEERE
Banks _ _ Assels
Fund Credit Risk
Managers Mitigation
RM 000 RM 000 RM OO0 RM 000 RM 000 RM 000 RM 000 RM 000 RM" 000 RM 000 RM 000 RM 000
115,856 - - - - - - - 2,942 - 118,792 -
- - 3,393,426 - 20,675 - - - - - 2414101 622,820
- - - - - - 23,215 - - - 23,215 2,125
- - 3,257,055 - 28,214 - 1,181 - - - 3.346,450 1,673,225
- - - - - 1,266 - - - - 1,266 950
- 21,530 5,527 5,135 1,820,220 - 4,522 - 123,228 1,611 2,042,533 2,042 533
- - - - - - - - - 20 20 250
Total
Exposures 115,856 21,530 5,656,008 5,135 1,982,862 |, 266 232,218 - 126,170 1,631 2,946,323 4. 407,903
Risk-
Weighted
Assels by
Exposures - 21,530 2.312,739 5,135 1,929,222 950 13,238 - 123,228 | 861 4,407,903
Average
Risk
Weight -] 100_0%% 34.7%: A 97.0%%: A5 3% A 97 7% 114.1%% 49 3%
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2 Credit Risk (continued)

2.6

Group and Bank

31 Dec 2012

Exposures under the Standardised approach (continued)

Exposures after Netting & Credit Risk Mitigation

Deduction
from
Capital
Base

Insurance Total
i Companies, Exposures §
Risk Sovereians |, ic Sector| Banks, DFIs Secﬁrities Regulatory | Residential | Higher Risk Equity F:ﬂmr Toral Risk
weights | 2Md central Entities and MDBs | Firms ang | COrPorates Retail Mortgages Assets Other Assets | . hosures | Netting ana | YYeighted
Banks _ R Assets
Fund Credit Risk
Managers Mitigation
RM'000 RM'000 RM'000 RM'000 RM’000 RM'000 RM'000 RM'000 RM'000 RM'000 RM'000 RM'000
138,832 - - ; ; ; - 2.420 20 141,272 ;
- - 2,631,791 - 42,193 ; ; - - 1,248 2,875,332 535,066
- - - - ; ; 24,288 - - - 24,288 8.501
- - 3,181,933 - 74,255 ; 1,063 - - ] =z.257.2s5 1,628,627
- - - - ; 287 ; - - - 287 565
- 21,530 - 5.019 1,614,006 ; 4,786 - 152,241 63|  1.797.845 1,797,846
1509 - - - - ; ; ; - - - ; ;
Total
Exposures 138,832 21,530 5,813,724 5,019 1,730,458 287 30,137 - 154,661 1,631 7,896,879 3,970,705
Risk-
Vweighted
Assels by
Exposures . 21,530 2,117,324 5.019 1,659,575 565 13,818 . 152,241 533 3,870,705
Average
Risk
Weight i 100.0% 36.4% 100.0% a5.9%: 75.0% 45.9% 0.0% 98 4% 32.7% 50.3%

10
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2 Credit Risk (continued)

2.7 Credit Risk Mitigation

The following tables disclose the total exposure before the effect of Credit Risk Mitigation (“CRM")
and the exposures covered by guarantees, credit derivatives, and eligible financial collateral.

Group and Bank

30 June 2013
Exposure Class Exposures Exposures Exposures Exposures
before CRM Covered by Covered by| Covered by
Guarantees/Credit Eligible| Other Eligible
Derivatives Financial Collateral
Collateral
Credit Risk AM 000 RM 000 RM 000 RM 000
On-Balance Shear Exposuras
Sovereigns/Central Banks 2,834 765 = 2,727,958 -
Public Sector Entities - | - |
Banks, Development Financial
Institutions and Multilateral |,435 821 - - -
Development Banks
Insurance Companies, Securities - - - -
Firms and Fund Managers
Corporates 672,000 . - N
Regulatory Retail 1,266 - - -
Residential Martgages 24,336 - - -
Higher Risk Assets - | - |
Other Assets 126,170 . - .
Equity Exposure 1.631 - - -
Defaulted Exposures 5,612 - - -
Toral On-Balance Sheer 5,101,661 - 2,727,959 -
Exposures
Off-Balance Sheet Exposures
OTC Derivatives 6,621,764 236,853 205,720 -
Credit Derivatives 95,637 - - -
Defaulted Exposures - | : |
Total for Off-Balance Sheet 6,778,461 236,653 205,780 -
Exposures
Total On and Off- Balance Sheet 11,880,122 236,663 2,933,739 -
Exposures

11
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2 Credit Risk (continued)

2.7 Credit Risk Mitigation (continued)

Group and Bank

31 Dec 2012
Exposure Class Exposures Exposures Exposures Exposures
before CRM Covered by Covered by| Cowvered by
Guarantees/Credit Eligible| Other Eligible
Derivatives Financial Collateral
Collateral
Credit Risk RM"000 RM"000 RM"000 RM 000
On-Bafance Shesar Exposures
Sovereigns/Central Banks 2.8280.024 - 2,756,860 -
Public Sector Entities ] - - -
Sanks, Development Financial
Institutions and Multilateral 550,491 - - -
Development Banks
Insurance Companies, Securities - - - -
Firms and Fund Managers
Corporates 652,419 - - -
Regulatory Retail 387 - - -
Residential Mortgages 25,351 - - -
Higher Risk Assets | a a a
Other Assets 154 661 - - -
Equity Exposure 1,631 - - -
Defaulted Exposures 6,262 - - -
Toral On-Balance Sheet 4,388,726 - 2,756,860 -
Exposures
Off-Balance Sheer Exposures
OTC Derivatives 5,335,600 275,143 212,202 -
Credit Derivatives 1147715 - - -
Defaulted Exposures | - - -
Total for Off-Balance Sheet 6,483,315 275,143 218,302 -
Exposures
Total On and Off- Balance Sheet 10,872,041 275,143 2,975,162 -

Exposures

12
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2 Credit Risk (continued)

2.8 Off Balance Sheet Exposures and Counterparty Credit Risk (continued)

The following tables analyse the Group’s and Bank’s off-balance sheet and counterparty credit risk.

Posrtive Fair

Value of Credit
Principal Derivative Equivalent Risk Weighted
Amount Contracts Amount Asszets
RM*000 RM*000 RM*000 RM*000
Direct Cradit Substitutes 10 10 10
Transaction related contingent ltems hhE 487 179,743 625,783
Shur.t Term Self Liquidating trade related 248 163 40633 40137
contingancies
Foreign exchange related contracts
One year or |less 21,609,488 233,73 h01,724 216,531
Chier one year to five years 401 484 280,157 467 184 Gd2 288
Chver five years 338473 28,403 475,773 170,823
Interest/Profit rate related contracts
One year or |less 24 304,109 17,473 he 442 17,629
Chver one year to five years 62,260,873 269,007 1,795,900 hG7, 380
Chver five years 13,181,606 183,854 1,087,028 367 285
Equity related contracts
One year or less B0 934 5,70 29,794 44 293
Chver one year to five years 203,186 1,465 30,806 5403
Chier five years
Credit Derivative Contracts
One year or less - -
Chver one year to five years 691,866 23380 96,697 26,326
Chier five years
Other commitments, such as formal standby
facilities and credit lines, with an original
maturity of over one year 51 % %
Other commitments, such as formal standby
facilities and credit lines, with an original
maturity of up to one year 795 456 345,09 319,819
Total 48 551,639 069,15 G,778,46 3,064 339

13
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2  Credit Risk (continued)

2.8 Off Balance Sheet Exposures and Counterparty Credit Risk (continued)

Group and Bank
31 Dec 2012

Positive Fair

Value of Credit
Principal Derivative Equivalent Risk Weighted
Amount Contracts Amount Assets
RM'000 RM'000 RM'000 RM'000
Direct Cradit Substitutes -
Transaction related contingent ltems 405,487 702,743 hR3,732
fz:tritngTEEr:;riiESSEIf Liquidating trade related 71 405 14981 517
Foreign exchange related contracts
One year or less 14,272,430 49 742 222531 108,755
(ver one year to five years 4,336,298 257,890 1,187,330 510,637
(Cheer five years 5,075,046 168, 448 BEE 14 360,678
Interest/Profit rate related contracts
One year or less 25,728,867 31,254 79,818 26,236
Chver one year to five years 60,462, 549 205,924 1,831,124 587,114
(Cheer five years 73,104 201,718 100,680 348 787
Equity related contracts
One year or less g21,382 4 944 87,278 43 255
Over one year to five years 277,623 176 34,092 16,988
Cher five vears
Credit Dernivative Contracts
One year or less - -
Chver one year to five years 47 715 20957 72,364 8,388
Over five years
Other commitments, such as formal standby
facilities and credit lines, with an original
maturity of over one year
Other commitments, such as formal standby
facilities and credit lines, with an original
maturity of up to one year 1 410782 989 157 960,622
Total 136,883, 788 031,755 G,483,315 2848013

14
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(Company No. 312552-W)
(Incorporated in Malaysia)

3. Islamic Bank Operations

Islamic Banking Window - Risk Weighted Assets and Capital Requirements for Credit Risk (2013)

RISK TYPE

Gross
Exposures

Met
Exposures

Risk-
Weighted
Assets

Risk-Weighted
Assels
Absorbed by
PSIA

Total Risk-
Weighted
Assels after
effects of PSIA

Minimum
Capital
Requirement
at 8%

Credit Risk

On-Balance Shear Exposuras
Sovereigns/Central Banks

Public Sector Entities

Banks, Development Financial Institutions
and Multlateral Development Banks
Insurance Companies, Securities Firms and
Fund Managers

Corporates

Regulatory Retail

Residential Mortgages

Higher Risk Assets

Other Assets

Equity Exposure

Defaulted Exposures

Toral On-Balance Sheer Exposures

Off-Balance Sheet Exposures
OTC Derivatives

Credit Derivatives

Defaulted Exposures

Total for Off-Balance
Exposures

Total On and Off- Balance Sheet
Exposures

Sheet

Large Exposures Risk Requirements

Market Risk (Standardised approach)
Interest Rate Risk

Foreign Currency Risk

Options

Operational Risk

RM™000
342

187

L

RM"000

342

(%8 )

187

RM'000

RM"000

RM"000

RM'000

532

532

532

532

97

Long Position

187

Short Position

137

2,728

218

Total RWA and capital requirements

3,013

241

15
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3. Islamic Bank Operations (continued)

Islamic Banking Window - Risk Weighted Assets and Capital Requirements for Credit Risk (2012)

RISK TYPE

Gross
Exposures

Met
Exposures

Risk-
Weighted
Assets

Risk-Weighted
Assets
Absorbed by
PSIA

Total Risk-
Weighted
Assets after
effects of PSIA

Minimum
Capital
Requirement
at 8%

Credit Risk

On-Balance Sheer Exposures
Sovereigns/Central Banks

Public Sector Entities

Banks, Development Financial Institutions
and Multilateral Development Banks
Insurance Companies, Securities Firms and
Fund Managers

Corporates

Regulatory Retail

Residential Mortgages

Higher Risk Assets

Other Azsets

Equity EXposure

Defaulted Exposures

Total On-Balance Sheet Exposures

Off-Balance Sheer Exposures
OTC Derivatives

Credit Derivatives

Defaulted Exposures

Total for Off-Balance
Exposures

Total On and Off- Balance Sheet
Exposures

Sheet

Large Exposures Risk Requirements

Market Risk (Standardised approach)
Interest Rate Risk

Fareign Currency Risk

Options

Operational Risk

RM'000
1,930

188

RM'000

1,980

185

RM'000

RM'000

RM'000

RM"000

2,168

2,168

94

2,168

2,168

94

Long Position

90,211

Short Position

17,658

3,271

1,415

Total RWA and capital requirements

21,053

1,684

16
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3. Islamic Bank Operations (continued)

Islamic Banking Window - Risk Weights Under the Standardised Approach (2013)

Exposures after Netting & Credit Risk Mitigation
Insurance Total
_ Companies Exposures .
Risk Sovereigns Public Sector Banks, DFls SecErmes, Regulatory Residential Higher Risk Equity Ie:'lﬂer TOE.” Risk
Weights and Central Entities and MDBs Firms and Corporates Retail Mortgages Assets Other Assets Exposures MNetting and Weighted
Banks S Assets
Fund Credit Risk
Managers Mitigation
RM'"000 RM'000 RM'000 RM'"000 RM'000 RM'000 RM'"000 RM'000 RM'000 RM'"000 RM'"000 RM'000
0% 342 - - s - - s - - s 342 -
20% . - a . - a . - a . - -
35% - - - - - - - - - - -
50% - - 187 - - . - - . - 187 94
75% - - . - - . - - . -
100%: - - . - - . - - 3 - 3 3
150%: s - - s - - s - - s - -
Total
Exposures 342 - 187 - - - - - 3 - 532 97
Risk-
Weighted
Assets by
Exposures - - 94 - - - - - 2 - a7
Average
Risk
Weight 0% - 5029 - - - - - - - 18.1%|
Deduction
from
Capital
Base . - a . . " N i | N N

17




Deutsche Bank (Malaysia) Berhad

(Company No. 312552-W)
(Incorporated in Malaysia)

3. Islamic Bank Operations (continued)

Islamic Banking Window - Risk Weights Under the Standardised Approach (2012)

Exposures after Netting & Credit Risk Mitigation
Insurance Total
_ Companies, Exposures .
Risk SOVereians | o ,ic sector | Banks, DFIs | Securities Regulatory Residential Higher Risk Equity after Total Risk
_ and Central - _ Corporates _ Other Assets _ Weighted
Weights Entities and MDBs Firms and Retail Mortgages Assets Exposures MNetting and
Banks . - Assets
Fund Credit Risk
Managers Mitigation
RM 000 RM 000 RM 000 RM 000 RM 000 RM 000 RM 000 RM 000 RM 000 RM 000 RM 000 RM 000
1,980 - . s - . s - . s 1,980 -
s - 188 s - . s - . s 188 94
Total
Exposures 1,980 - 128 - - - - - - - 2,168 94
Risk-
VWeighted
Assets by
Exposures - - 94 - - - - - - - g4
Average
Risk
WWeight 0% - 5029 - - i - - | i 4,39
Deduction
from
Capital
Base - - " - - " - - | - -
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