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Pillar III – Market Discipline Disclosures 

The disclosures mandated by Direction No.1 of 2016 on Capital Requirements under Basel III for Licensed 

Commercial Banks and Licensed Specialised Banks are provided in the following annexes. 

 

Disclosure Annexure 

Regulatory 

Requirements 

on Capital and Liquidity 

Key Regulatory Ratios - Capital and Liquidity 1 

Basel III Computation of Capital Ratios 2 

Basel III Computation of Leverage Ratio  3 

Basel III Computation of Liquidity Coverage Ratio 4 

Main Features of Regulatory Capital Instruments 5 

Risk Weighted Assets 

(RWA) 

Credit Risk under Standardized Approach: Credit Risk Exposures and 

Credit Risk Mitigation (CRM) Effects 

6 

Market Risk under Standardized Measurement Method 7 

Operational Risk under Basic Indicator Approach/The Standardized 

Approach/The Alternative Standardized Approach 

8 

Linkages Between 

Financial Statements & 

Regulatory Exposures 

Differences Between Accounting and Regulatory Scopes and 

Mapping of Financial Statement Categories with Regulatory Risk 

Categories   

 

9 

Explanation of differences between Accounting and Regulatory 

Exposure Amounts  

 

10 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

3 

INTERNAL 

 

 

Disclosure – 1 
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Disclosure - 2 

Basel III Computation of Capital Ratios 
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Disclosure - 3 

Basel III Computation of Leverage Ratio 

 

 

 

 

 

Disclosure - 4 

Basel III Computation of Liquidity Coverage Ratio 
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Disclosure - 5 

Main Features of Regulatory Capital Instruments 

 

Standard Chartered Bank, Sri Lanka, being a branch of Standard Chartered Bank, U.K., has only the following 

sources of capital. 

• Assigned capital 

• Capital Reserves 

• Revaluation Reserve 

• Other Comprehensive Income 

• Retained Profits 

• Exchange Gain/(Loss) on Translation Reserve 

Apart from the above sources, there were no other financial instruments outstanding as at the reporting date that 

had been issued to raise capital for the Branch. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

7 

INTERNAL 

 

 

 

Disclosure – 6 
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Disclosure – 8 

 

 

 

 

Disclosure – 09 

Differences between Accounting and Regulatory Scopes and 

Mapping of Financial Statement Categories with Regulatory Risk Categories 

 

Following the transition to SLRFS basis of reporting for all Central Bank of Sri Lanka reporting, there is no 

difference between the regulatory and accounting results reported. 

 

Disclosure – 10 

Explanation of differences between Accounting and Regulatory Exposure Amounts  

 

Following the transition to SLRFS based reporting for regulatory reporting there is no difference in the 

measurement or presentation of financial results/position, between the two reporting. 

 


