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Deutsche Bank AG, Colombo branch INTRODUCTI
Pillar 3 Disclosures as of 30 September 2021

INTRODUCTION

The purpose of this Report is to provide the 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 lll 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 parent company of the Deutsche Bank Group (“DB Group”) located in Frankfurt am Main,
Germany. DB Colombo Branch’s accounts are consolidated into 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. In July 2019, DB Group announced a material repositioning of DB to refocus on our core
strengths and to allow us to improve our structural profitability. Our strategic transformation is designed to refocus our Core Bank
around our core, market-leading businesses which typically operate in growing markets with attractive return potential. Our Core
Bank comprises our four core operating divisions, namely the Corporate Bank (CB), the Investment Bank (IB), the Private Bank
(PB), and Asset Management (AM). Aside from that, a Capital Release Unit (CRU) was created to wind down or dispose non-
strategic positions, low yielding assets, or businesses that no longer fit into the new strategy. Moreover, we have Infrastructure
functions, which perform control and service functions and, in particular, tasks relating to Group-wide, divisional resource-planning,
steering and control, as well as tasks relating to risk, liquidity and capital management which form part of the Corporate & Other
segment. CB combines Deutsche Bank’s Corporate Finance 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. IB is focusing on Origination & Advisory as well as Fixed Income & Currencies. PB
corporate division combines the bank's expertise in private 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 Bank and Investment Bank Business.

DB Colombo Branch Local/Global Infrastructure functions perform control and service functions and, in particular, tasks relating to
Bank-wide, supra divisional, resource-planning, steering and control, as well as tasks relating to risk, liquidity and capital
management. These include such as Risk, Finance, Compliance, Legal and Human Resources.

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’s Pillar 3 disclosure is prepared on a stand-alone basis, there are no branches or subsidiaries to be
consolidated.

The information provided in this Pillar 3 Report is unaudited.


https://www.db.com/start
https://db.com/wm
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REGULATORY REQUIREMENTS ON CAPITAL AND
LIQUIDITY

Key Regulatory Ratios — Capital and Liquidity

Between the two reporting periods, Regulatory capital marginally increased.

Feporting Comparison
Feriad Reporting Period

ltem Fage Sep 30, 2021 Diec 1, 2020
Regulatory Capital (LKR "000)
Common Equity Tier 1, adjusted g 13,875,482 13,875,411
Tier 1 Capital 5 13,875,482 13,875,411
Total Capital 5 13,879,879 13,8759 808
Regulatory Capital Ratios (%)
Common Equity Tier 1 Capital Ratio (Minimum Requirement - 7.00%) 6 34 68% 39.41%
Tier 1 Capital Ratio (Minimum Reguirement - 8.50%) 6 34 58% 39.41%
Total Capital Ratio (Minimum Requirement - 12.50%) 6 34 .659% 39.42%
Leverage Ratio (Minimum Reguirement - 3%) 10 20.83% 19.38%
Regulatory Liquidity
Statutory Liguid Aszsets (LKR000) 30,474 244 43 250,690
Statutory Liguid Assets Ratio (Minimum Reguirement - 20%)

Domestic Banking Unit (%) 73.359% 89.51%

Off-Shore Banking Unit (%) 47 38% T9.74%
Liguidity Coverage Ratio (%) — Rupee (Minimum Requirement - 100%) 324.00% T85.43%
Liguidity Coverage Ratio (%) — All Currency (Minimum Requirement - 100%) 11 183.72% 328.13%

The total Capital Ratio decreased by 4.73 percentage points mainly on account of increase in total Risk Weighted Assets by 14%.

The Tier 1 Capital Ratio and CET 1 Capital Ratio also decreased by 4.73 percentage points each. The Total Capital Ratio differs
from the Tier 1 and CET 1 Capital Ratios due to Tier 2 capital adjustment for Loan Loss provisions under SLFRS 9.

During the two reporting periods, Statutory Liquid Assets in the Domestic Banking Unit decreased by 16 percentage points.
Decrease mainly attributable to decreased investments in government securities. Also, Statutory Liquid Assets in the Off-Shore
Banking Unit decreased by 32 percentage points on account of matured investments in SL Development bonds

Decrease in Liquidity Coverage Ratio (LCR) for both LKR currency (on a standalone basis) and LCR for all currencies in Q3-2021
is mainly due to decrease in High-Quality Liquid Assets.
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Basel Ill Computation of Capital Ratios

in LKR 000
Fieporting Comparison

Feriod Fieporting Fericd
Ieem Fage Sep 30, 2021 Dl 31, 2020
Common Equity Tier 1 (CET1) Capital after Adjustments 13,875,482 13,875,411
Common Equity Tier 1 (CET1) Capital 13,959,917 13,959 917
Equity Capital (Stated CapitalyA=ssigned Capital 12 4 410,451 4 410,481
Reserve Fund 12 745 324 745 324
Publizhed Retained Earnings/{Accumulated Retained Losses) 12 3,181,608 3,181,608
Published Accumulated Other Comprehensive Income (OCI) - -
General and other Disclosed Reserves 12 5618524 5618524

Unpublizhed Current YWear's Profit/Loss and Gains reflected in OCI - -

Ordinary Shares issued by Consolidated Banking and Financial Subsidiaries of the Bank - -
and held by Third Parties
Total Adjustments to CET1 Capital (84,435) (84,508)

Goodwill (net) - -
Intangible Aszsets (net) - -
Others (Deferred Tax Assets, Vostro) (84,435) (84,508)

Additional Tier 1 (AT1) Capital after Adjustments - -
Additional Tier 1 (AT1) Capital - -
Qualifying Additional Tier 1 Capital Instruments - -
Instruments issued by Consolidated Banking and Financial Subsidiaries of the Bank and - -
held by Third Parties

Total Adjustments to AT1 Capital - -
Investment in Own Shares - -
Others (specify) - -
Tier 2 Capital after Adjustments 4 357 4,337
Tier 2 Capital 4 397 d,5337
Qualifying Tier 2 Capital Instruments - -
Revaluation Gains - -
Loan Loss Provisions 4,367 4,337
Instruments issued by Consolidated Banking and Financial Subsidiaries of the Bank and - -
held by Third Parties.

Total Adjustments to Tier 2 - -
Investment in Own Shares - -
Others (specify) - -

CET1 Capital 13,875,482 13,875,411
Total Tier 1 Capital 13,875,482 13,875,411
Total Capital 13,879,879 13,679,808

Common Equity Tier 1 Capital consists of the following items:

e Assigned Capital is equity funds provided by the Head Office to the Branch at the time of incorporation in Sri Lanka.

e Reserve Fund is building up with Five percentage (5%) transfer of the profit after tax as per Direction issued by the
Central Bank of Sri Lanka under section 76 (j) (1) of the Banking Act No. 30 of 1988 as amended by Banking
(Amendment) Act No. 33 of 1995.

e  Published Retained Earnings include Branch’s un-remitted 2018, 2019 & 2020 profits to the Head Office.

e  General and other Disclosed Reserves include the un-remittable head office expenses converted to equity during the
financial year 2013, 2016 and 2020 with the prior written approval of Central Bank of Sri Lanka.

Tier 2 Capital includes the Loan Loss provisions which are eligible for inclusion in Tier 2 Capital under the Explanatory Note No.
03 of 2019 issued by CBSL. Accordingly 100% of the impairment for the assets in SLFRS Stage 1 and 50% of impairments for

5



Deutsche Bank AG, Colombo branch REGULATORY REQUIREMENTS ON CAPITAL AND LIQUIDITY
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assets in SLFRS Stage 2 (subject to a maximum limit of 1.25% of RWA on credit risk under the Standardized Approach) are
considered here.

in LER 000
Feporting Comparison

Feriod Fieporting Feriod
Ibem Fage Sep 30, 2021 De: 31, 2020
Total Risk Weighted Assets (RWA) 40,005,651 35,209,793
RWAs for Credit Rizk 7 33,318,339 28277 M7
RWaAs for Market Risk 8 2557 512 3,036,535
RWAg for Operational Risk 9 4 1259 200 3,806 245
CET1 Capital Ratio [including Capital Conservation Buffer, Countercyclical 34.58% 39.41%
Capital Buffer & Surcharge on D-51Bs) (%)
of which: Capital Conservation Buffer (%) 1.88% 1.88%
of which: Countercyclical Buffer (%) - -
of which: Capital Surcharge on D-SBs (%) - -
Total Tier 1 Capital Ratio (%) 34 68% 39 41%
Total Capital Ratio (including Capital Conservation Buffer, Countercyclical 34.55% 39.42%
Capital Buffer & Surcharge on D-51Bs) (%)
of which: Capital Conservation Buffer (%) 1.88% 1.88%

of which: Countercyclical Buffer (%) - -
of which: Capital Surcharge on D-51Bs (%) - -
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Risk Weighted Assets (RWA)

a) Credit Risk under the Standardized Approach: Credit Risk Exposure
and Credit Risk Mitigation (CRM) Effect

Sep 30, 2021 Do 31,2020
in LKR 000 Exposures before Credit
Conwersion Factor [CCF) and Enrposures post CCF and Fw'A and R Density
CRM CRM [*]  Rwa and BWaA Density (%]
On- Balance OFf- Balance
On- Balance QOff- Balance Sheet Sheet R Fiw'a,
Asset Class Sheet Amount  Sheet Amount Amount Amount Fwa  density [*) Fwa  density [%)
Claims on Central Government and 19,072,303 - 28719 - 387919 1% 1,206,302 |
Claims on Foreign Sovereigns and their
Central Banks - - - - - - - -
Claims on Public Sector Entities - - - - - - - -
Claims on OFficial Entities and
Multilateral Development Bank.s N N N - N N
Claims on Eanks Expasures B,7EE,229 E,200,042 1151648 472 ER 5.A74,274 15 4,075,992 12
Claims= on Financial Institutions - - - - - - - -
Claims on Corporates 20,474,229 2,724,200 20,370,810 1,700,247 22,071,862 [alekH 19,764,584 BE
Fietail Claims 4567 462 - 2441377 - 2441377 9% 1,074,072 M
Claim= Secured by Residential Froperty 2EE02 - SE60Z - SE602 0 93,128 0z
Claims Secured by Commercial Real
Eztate - - - - - - - -
Mon-Ferforming Aszets [MPAZ]) - - - - - - - -
Higher-rizk. Categories - - - - - - - R
Cashltems and Other Azzets 1,429,317 - 1,456,404 - 1,456,404 4% 1,456,939 4
Total 51,448,653 9,024,242 26,594 481 B 423878 33218339 3% 28277012 a0

Our Credit Risk Exposures on Banks have increased by 44% in Q3 2021. This increase is mainly driven by unrated foreign currency
off-balance sheet exposures with corresponding Risk Weight of 100% in the RWA computation.

Credit Risk Exposures on corporates increased by 16% as at September 30, 2021. However, during the two reporting periods
RWA increased by 12%.

Also, ON & Off-balance sheet rupee & foreign currency exposures pertaining to unrated corporate counterparties increased by
11% in Q3-21.
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b) Market Risk under Standardized Measurement Method

in LKR ‘000 WA amount

tem Sep 30, 2021 Dec 31, 2020
(a) RWA for Interest Rate Risk - 118,516
General Interest Rate Risk - 118,516
(i) Met Long or Short Position - 118,516

(i) Horizantal Disallowance - -
(iii) Vertical Disallowance - -
(iv) Options - -
Specific Interest Rate Risk - -
(b) RWA for Equity - -
(i) General Equity Risk - -
(i} Specific Equity Risk - -
(c) RWA for Foreign Exchange & Gold 319,689 261,051
Capital Charge for Market Risk [[a) + (b) + (c)] * CAR 2 B5T 512 3,036,536

Market risk is defined as the risk of losses in on-balance sheet and off- balance sheet positions arising from movements in market
prices. The market risks subject to the capital charge requirements and the risks pertaining to interest rate related instruments,
equities in the trading book also the risks pertaining to foreign exchange position (including gold positions) across the bank.

The Colombo Branch’s Market Risk RWA is attributable to the Interest Rate Risk of Securities in the Trading Book as well as FX
Risk on open Foreign Exchange position.

Market risk exposure of the Branch decreased, on account of decrease in Interest rate risk mainly driven by decrease in
government securities trading portfolio in Q3, 2021.
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c) Operational Risk under Basic Indicator Approach

Croms lnsemr [LER"EEE] am ol 3rp 30, Crons lnnemr [LEE"HEE] an o Bra
FiFi 21 LEZ0
42l Trar  Zad Trar [ Fined 1al Zad 1.4

Baminran Linrs Famlur  Faular Frar Famlur  Fanlar Frar Frar Frar
Ths Baric Indicater fpp Y 15 194,034 FA0E ZEE F T2 15 2A0F 792 110921 5E5, 900
The Standardirsd Apprmach
Corporate Finance 15 - - - RE - - -
Tradingand Saler 15 - - - RE - - -
Faymentand Scttlement 13 - - - R B - - -
Aqency Seruicer 15 - - - 15 - - -
ArretManagement 12 - - - 12 - - -
Fickail Erokerage 12 - - - 12 - - -
Fietail Eanking 12 - - - & - - -
Cammerzial Banking 15 - - - 15 - - -
Ths Alternative Standardicsd
Apprmach
Corporate Finanze 13 - - - R B - - -
Tradingand Zaler 13 - - - & - - -
Faymentand Scttlement 13 - - - & - - -
Aqensy Servizer 15 - - - 15 - - -
ArrckManagement 12 - - - & - - -
Fiekail Erokeraqe 12 - - - 12 - - -
Fietail Banking 12 hzk - - - 12w nzE - - -
Commerzial Banking 15 00z5E - - - 15+ 0025 - - -

Capital Fhargsr Fur
Dparatimnal Rirk [LEKR #EE]

The EarizIndizator Approazh ik 228 dE7, 03
The Srandardired Approazh - -
The Aleernativg Srandardire d Approazh - -

Rirk Waightsd Amuunt Far
Dpsratimnal Rirk [LER &&&)
The BarizIndizatar Approazh d 129 200 898 25

The Standardired Approach - -
The Alkernative Standardired Approach - -

Operational Risk is the risk of loss resulting from inadequate or failed internal processes, people and systems or from external
events, and includes legal risk. Operational Risk (OR) excludes Business and Reputational Risk.

The Branch uses the Basic Indicator Approach which measures the RWA for Operational risk based on past three years net
interest income and non-interest income, taking into account the adjustments listed in the Banking Act Directions No. 01 of 2016.
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Basel IIl Computation of Leverage Ratios

in LKR 000
Reporting Camparison

Feriod Feparting Period
- Fage Sep 30, 2021 Dlec 31, 2020
Tier 1 Capital 13,875 482 13,875,411
Total Exposures 66,601,326 71,592 937
On-Balance Sheet tems 13 57 555 565 53,784 878
{excluding Derivatives and Securities Financing Transactions,
but including Collateral)
Derivative Exposures 17,708 350,419
Securities Financing Transaction Exposures - -
Other Off-Balance Sheet Exposures 0,024 049 7,457 640
Ba=el ll Leverage Ratio (%) (Tier 1/Total Exposure) 20.83% 19.38%

The Leverage Ratio calculated based on Tier1 Capital and the sum of our Total Assets along with off-Balance Sheet exposures.

DB Colombo Branch’s Leverage Ratio increased by 1.45 % points to 20.83 %. While Tier 1 Capital was remaining at the same
level as December 31, 2020. Exposures perspective ON BS items decreased by 9.76% and 21% increase in OFF balance sheet

exposures was noted between two reporting period.
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REGULATORY REQUIREMENTS ON CAPITAL AND LIQUIDITY

Basel Ill Computation of Liquidity Coverage Ratio (All currency)

Reporting Period

Comparizon Reporting Period

in LER 000 Eep 30, 2021 Diec 31, 2020
Tatal Tatal Toatal Toatal

Jem Un-weighted Yalue “weighted Walue  Un-weighted Value weighted Yalue

Total S5tock of High-Quality Liquid Assets [HELA) - 5 E50E5S 13,884,600

Total Adjusted Level 1A Assets - 5,650,553 15,354,601

Level 1 Assets - 5 E50,E53 13,354,601

Total Adjusted Level 2A Assets - R

Level 2A Assels - -

Total Adjusted Level 2B Assets - -

Level 2B Assets - - -

Total Cash Dutflows S4,002 467 12,503,077 57554516 17,047,534

Deposits 261722 23,050 445645 43,516

Unzecured Wholesale Funding 17,612,227 11,156,054 20,269,545 15,947,733

Secured Funding Transactions - -

Undrawn Portion of Committed (Irrevocable) Facilities and Other Contingent

Funding Obligations S6,128.515 1020563 FT153.025 04,245

Additional Requirements - 580 146,332

Total Cash Inflows 14,443,765 23,785,563 14,473,511 25,174,025

Faturing Secured Lending Transactions Backed by Collateral R R

Committed Facilities - -

Other Inflows by Counterparty which are Maturing within 30 Days 1,E77,215 23,755,023 4,324,586 24,713,586

Operational Deposits 2,572,551 - 4,106,663

Other Cash Inflows - 533 1,047,762 1,054,153

Liquidity Coverage Ratio [*] [Stock of High Quality Liquid

AzcetsiTotal Net Cash Dutflows over the Mezxt 30 Calendar Dags) 18578 33813

Between the two reporting periods HQLAs decreased by 60%. Decrease is mainly attributable to lower investments in LKR Govt.

securities.

During the two reporting periods, total Cash Outflows decreased by 28% mainly due to decrease in short term inter-branch
borrowings while the total Cash Inflows increased by 16% between the two reporting periods.

Note : Calculation basis of Total Net Cash Flow

If. Total Cash Inflows are greater than 73% of Total Cash Outflows
If, Total Cash Inflows are not greater than 75% of Total Cash Quiflows

Total Met Cash OQutfiows = Total Cash Outflows - 75% * Total Cash Outflows
Total Met Cash Outilows = Total Cash Outiiows - Total Cash Inflows
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Main features of Regulatory Capital Instruments

Description of the Capital Instrument Sep 30, 2021 Dec 3. 2020

As=zigned Capital

OE Colombo, being a branch of Oeutsche Bank. AG Frankfurt, is provided

azsigned capital ko support both business requirements and mainkain minimom

requlatory capital requirements. It is consequently gowverned by the laws and

requlations of the Central Eank of Sri Lank.a.

Amount Recognized in Fegulatory Capital [in LEF <000 2z at the Feporting Date) 4,410,461 4,410,461

Accounting Classification Equity Equity

Reserye Fund

This represents accumulated annoal transker of B %2 of profits after tax as required
under Section 20 [1] of the Blanking Act Mo, 30 of 1988,
Amount Recognised in Regulatory Capital [in LEF <000 as at the Reporting Date) 43,324 43,324

Accounting Classification Equity Equity

Fetained Earnings

Thiz represents all unremitted faudited profits of OB Colombo

Amount Recognized in Fegulatory Capital [in LEF <000 2z at the Feporting Date) aEns aEns
Accounting Classification Equity Equity

Accumulated Other Comprehensive Income [OCH)

This represents reserves created on changes in Fair value of Auwailable-for-Sale

instruments, Acturial loss on defined benefit plans and related tazes.

Amount Fecognized in Fegulatary Capital [in LEF <000 as at the Feparting Date)

BAccounting Classitication Equity Equity

General and ather Dizclozed Rezerves

Thiz represents all amounts due to OB Group which cannot be paid due to the

threshold imposed by the Central Bank. of Sri Lank.a. Unpaid amounts have been

transferred toa "Special Feserse” with due approwal from the requlators.

Amount Recognized in Fegulatory Capital [in LEF <000 2z at the Feporting Date) GE1Zh24 GE1Zh24

Accounting Classification Equity Equity
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LINKAGES BETWEEN FINANCIAL STATEMENTS AND REGULATO

LINKAGES BETWEEN FINANCIAL STATEMENTS
AND REGULATORY EXPOSURES

The following table shows the key differences between the Accounting Scope and the Regulatory Scope. It also provides a linkage
of Financial Statement ltems to the applicable Regulatory Risk Categories.

in LKR '000 a b [ d e a-h
Sep 30, 2021 Carrying Values as Caring Values  Subjectta Credit Subject to Mot subject to Difference between
Reparted in under Scope of Rizk Framawark Market Capital  Published Financials
Published Regulatory Risk Fequirements or and Fegulatary
Firnarzial Feparting Framewark Subject o Reporting
Statements Deduction from
Capital
Assets 57.475.134 57.355.323
Cazh and cash equivalents 31153 ns2 N2 - -
Balanzes witkh Central Banks 5,606,133 5,604,185 5,604,185 - - 2.0
Placement with Banks 5,700,000 5,700,000 5,700,000 - - -
Placements with Branches 3.427.810 3.427.810 - - 3427810 [
Securities borrowed - - - - - -
Derivative financial instruments 12,4595 - - - - 12,435
Group balances receivable 2,709,004 2,705,004 134,532 - 251,312 u]
Financial assets recagnized through prafit ar - - - - - -
-measured at fair value - - - - - -
- designated at fair value - - - - - -
Financial azsets at amortized cost - - -
-laans and advances 25,121,052 25,003,150 25,128,734 - - 7,302
-debt and ather instruments 3,925,992 - - - - 3,925,992
Financial azzets measured at Fair valus through 563267 3,585,605 3,585,605 - - (3,954,341
ather comprehensive income
Securities held to maturity - - - - - -
Imwestments in subsidiaries - - - - - -
Inwestments in associates and joint ventures - - - - - -
Praperty, plant and equipment 53,51 58,303 58,303 - - 402
Investment properties - - - - - -
Goodwill and intangible aszetz - - - - - -
Bizsets for current tas - - - - - -
Deferred tax assets 524 12041 - - J.Ezd TE.TES
Other aszets 1.033.026 1.150.454 1.150.454 - - [B1.438]
Sep 30,2021 Carrying Walues as Carrying Values  SubjecttoCredit Subject to Mot subject to Difference between
Repartadin under Scope of Rizk Framewark Market Capital  Published Financials
Published Regulatory Risk Fequirements or and Fegulator
Financial Reparting Framewark Subject o Reparting
Statements Deduction from
Capital
Liabilities 57.475.135 57.355.323
Due tobanks - - A A i -
Oue ta branches 3.8058.643 9.737.813 3.737.813 T0.530
Derivative financial instruments 12,112 - [ [l [ 12,112
Financial lizbilities designated at fair value - [T (e I -
-measured at fair value - - RIS RIS Tl -
- designated at fair values - - (IS (IS Tl -
Financial liabilities at amartised cost - RIS RIS Tl -
- due to depositors 2785833547 27.880882 Ml M Ml 2465
- due to debt securities holders - - A A i -
- due to ather barrowers - - RIS RIS Tl -
Debt securities issued - - A A i -
Fetirement berelit obligations E1.032 B1,032 [ [l [ -
Current tax liabilitiez 296,606 350,541 Ml KL Ml [5d,235]
Deferred tax liabililties - - Tl Tt Tl -
Longterm debts - - T T Tl -
Other pravisions - - (RIS (IS (IS -
Other lizbilities &d3.064 436,455 T I Ml 346,603
Group balances pavable 2,760,973 3.074.865 Ml M 70,414 [313.5386)
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in LER "000
Zep 30, 2021

Off-Balance Sheet Liabilities
Guarantees

Perfarmance Bonds

Letters of Credit

Other Contingent ltems

Urdrawn Loan Commitments

Other Cammitments

Shareholders’ Equity

Equity Capital [Stated Capital)lssigned Capital
of which Amaount Eligible far CET1

of which Amaount Eligible for AT1

Retained Earnings

fAeccumulated Other Comprehensive Income
Other Reserves

Total Shareholders” Equity

LINKAGES BETWEEN FINANCIAL STATEMENTS AND REGULATO

a b ¢ d e a-h ’

Carrving Walues a= CarringWalues  SubjecttoCredit Subjectio Mat subject ta Oifference between

Reportedin under Scope of Rizk Framewark Market Capital  Published Financials

Published Regulatory Risk Requirements ar and Regulatory

Financial Reparting Framework Subject to Reparting
Statements Dedustion fram
Capital

14,764,004 14,764 004 14,764,004 - - -
1.643,3585 1,643,355 1.643,3585 - -

3.937.840 4,232,408 4,012,581 - - [£3d,568]

16737513 16,737,513 16,737,513 - - -

4,410,461 4,410,462 MG M (IS [

4,410,461 4,410,462 MG M (IS [

- - M M I -

3,966,087 4,071,130 i M RIS [45,113)

[33,245) - Tl MM RIS [39.245)

TATZ0T0 T.331.735.00 i MM I MOETT
15.809.353 15.753.435 T M I
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