Part V(a): Computation of Risk-weighted Amount for Operational Risk

Schedule 11

Capital Charge| Fixed factor

Gross Income/ Loans & Advances

Capital Charges

cote B(ﬁigefsﬁ.igf resp| 115.1.7.00 115.1.8.0.0
""" 1151500 | 115.16.00 | Firstyear |Second year | Third year| First year | Second year | Third year

115.1.1.00 |The Basic Indicator Approach (BIA) 15% 0 0 0
1151200 |The Standardised Approach (TSA) 0 0 0 0 0 0
1151210 |Corporate Finance (f3;) 18% 0 0 0
1151220 |Trading and Sales (B,) 18% 0 0 0
1151230 |Payment and Settlement (f3;) 18% 0 0 0
1151240  |Agency Services (By) 15% 0 0 0
1151250 |Asset Management (Bs) 12% 0 0 0
1151260 [Retail Brokerage (B5) 12% 0 0 0
1151270 |Retail Banking(§;) 12% 0 0 0
1151280 |Commercial Banking(fs) 15% 0 0 0
115.1.3.0.0 |The Alternative Standardised Approach (ASA) 0 0 0
1151310 |Sub total 0 0 0 0 0 0
1151311 |Corporate Finance (B,) 18% 0 0 0
1151312 |Trading and Sales (B,) 18% 0 0 0
1151313 |Payment and Settlement (f3;) 18% 0 0 0
1151314  |Agency Services (B,) 15% 0 0 0
1151315 |Asset Management (Bs) 12% 0 0 0
115.13.1.6 |Retail Brokerage (f5) 12% 0 0 0
1151320 |Sub total 0 0 0 0 0 0
1151321 [Retail Banking(37) 12% 0.035 0 0 0
11.51.32.2  |Commercial Banking(p8) 15% 0.035 0 0 0
115.1.9.1.0  |The Basic Indicator Approach 0
115.1.9.2.0 |The Standardised Approach 0
115.1.9.30 |The Alternative Standardised Approach 0
11.5.1.10.1.0 |The Basic Indicator Approach (11.5.1.9.1.0%10)
11.5.1.10.2.0 |The Standardised Approach 11.5.1.9.2.0%10)
115.1.10.3.0 |The Alternative Standardised Approach (11.5.1.9.3.0%10)

Capital Charge for Operational Risk under BIA
Kgia = [Z(GIi...n Xa )]/n

Capital Charge for Operational Risk under TSA

Krsa =

Capital Charge for Operational Risk under ASA

{Zyears 1-3 max[X(Gl1-g X P1-8),0]}/3

Kasa = {Zyears 1-3 max[E(GIl.s X 61—6),0]} /3 + (B7 xXmxX LAr) + (BS Xmx LAc)




Part V(b): Computation of Gross Income under Operational Risk

Code

Business Lings
(1152300)

Interest Income

(1152400)

Interest Expenses
(1152500)

Non Interest Income

(1152600)

Realised Profits from the
Sale of Securities in the
Banking Book
(115.27.0.0)

Extraordinary / Irregular
Item of Income
(1152800)
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First
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Second
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Third
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1152100

The Basic Indicator Approach

1152200

The Standardised ApproachiThe
Alternative Standardised
Approach

1152210

Corporate Finance

1152220

Trading and Seles

1152230

Payment and Settlement

1152240

Agency Services

1152250

Asset Management

1152260

Retal Brokerage

1152270

Retail Banking

1152280

Commercial Banking




