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INTRODUCTION

The purpose of this Report is to provide Pillar 3 disclosures of DB Colombo Branch as required by Banking Act Direction No.
1 of 2016 issued by the Monetary Board, Central Bank of Sri Lanka, for capital requirements under Basel III for Licensed
Commercial Banks and Licensed Specialized Banks.

DB Colombo Branch is a financial institution authorized and regulated by the Central Bank of Sri Lanka as a wholly owned
branch of Deutsche Bank AG (“DBAG”) the main banking subsidiary of the Deutsche Bank Group of Germany (“DB Group”)
located in Frankfurt am Main, Germany and DB Colombo Branch’s accounts are consolidated with the accounts of DB Group.

DB Group offers a wide variety of investment, financial and related products and services to private individuals, corporate
entities and institutional clients around the world and organized under three divisions : Corporate and Investment Banking
(CIB), Private & Commercial Bank (PCB) and  Asset Management (AM). CIB combines Deutsche Bank’s Corporate Finance,
Equities, Fixed Income & Currencies and Global Transaction Banking Businesses with the latter providing cash management,
trade finance and securities services, delivering the full range of commercial banking products and services for both corporates
and institutions worldwide.  PCB corporate division combines the bank's expertise in private and commercial banking and
Wealth Management in one corporate division. AM offers individuals and institutions traditional and alternative investments
across all major asset classes.

DB Colombo Branch offers a comprehensive range of services such as Cash Management, Trade Finance, Investor Services,
Foreign Exchange (FX) and Debt Capital Markets (DCM) products within the Corporate & Investment Banking (CIB) Business.

DB Colombo Branch is made up of several supporting local/global infrastructure functions namely; risk, finance, compliance,
legal, human resources, etc.

DB Colombo Branch publishes the Pillar 3 disclosure report on a quarterly basis in accordance with Banking Act Direction No.
1 of 2016 issued by the Monetary Board, Central Bank of Sri Lanka and posts the disclosure report in accordance with this
Direction on its website at www.db.com/srilanka.

DB Colombo Branch Pillar 3 disclosure is on a stand-alone basis, there are no branches or subsidiaries to be consolidated.

The information provided in this Pillar 3 Report is unaudited.
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Key Regulatory Ratios – Capital and Liquidity
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Basel III Computation of Liquidity Coverage Ratio (All currency)
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Main features of Regulatory Capital Instruments
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Effect

RISK WEIGHTED ASSETS (RWA)

Credit Risk under Standardised Approach: Credit Risk Exposure
and Credit Risk Mitigation (CRM) Effect
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Market Risk under Standardised Measurement Method

Increase in market risk observed over 31st December 2018 due to change of basis of computation to exclude US dollar based
capital in foreign exchange risk exposure commencing 30 September 2018
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Operational Risk under Basic Indicator Approach
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LINKAGES BETWEEN FINANCIAL STATEMENTS
AND REGULATORY EXPOSURES

Differences between Accounting and Regulatory Scopes and
Mapping of Financial Statement Categories with Regulatory Risk
Categories – Bank only
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