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Standard Chartered Bank - Johannesburg Branch 
(Registered as an external company in terms of the South African Companies Act 71 of 2008) 
Registration number 2003/020177/10 (“Standard Charted” or “the bank”) 
 
QUARTERLY REPORT ON PILLAR 3 DISCLOSURES AT 31 March 2022 
Quarterly disclosures in accordance with the Basel Committee on Banking Supervision’s revised Pillar 3 disclosure requirements, the Prudential 
Authority (PA) Directives 1 of 2019, issued in terms of section 6(6) of the Banks Act No.94 of 1990 and Regulation 43 of the regulations relating to 
Banks. 
 

KEY METRICS (KM1) 
 

No transitional arrangements per Directive 5/2017 were applied prior to Q1’21. Capital ratios excludes unappropriated profits.  
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OVERVIEW OF RWA (OV1) 

 
 
Minimum capital requirements - This includes the Basel base minimum of 8%, plus Pillar 2A capital requirement, plus any applicable Basel buffers. 
 
Counterparty credit risk and market risk movements are attributable to business as usual activities.  
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SUMMARY OF ACCOUNTING ASSETS VS LEVERAGE RATIO EXPOSURE (LR1) 

 
 
Based on quarter-end balances. 

 
LEVERAGE RATIO COMMON DISCLOSURE (LR2) 

 
Based on quarter-end balances. 
 
1Excluding unappropriated profits. 
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LIQUIDITY COVERAGE RATIO (LIQ1) 

 

 
 
Average of 90 days of daily observations over the quarter ended 31 March 2022. 
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NET STABLE FUNDING RATIO (LIQ2) 

 
Based on month end balances.  
 
 


