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1 KM1-
a b C d e
2024 2023 2023 2023 2023
3 31 12 31 9 30 6 30 3 31
1
1 CET1 512,708 508,604 491,960 499,296 510,956
2 566,581 562,454 545,780 553,095 564,908
3 635,993 631,701 610,604 619,107 629,800
RWA .
4 3,276,454 3,212,387 3,165,255 3,166,612 3,173,613
1
5 CETL (%) 15.6 15.8 155 15.8 16.1
6 (%) 17.3 175 17.2 175 17.8
7 (%) 19.4 19.7 19.3 19.6 19.8
CET1 .
8 (%) 2.50 250 250 250 250
9 cCcyB (%)2 0.56 056 057 057 0.56
10 (%)
G-SIB D-SIB 2.50 250 250 250 250
11 Al CET1 (%) 5.56 5.56 557 557 556
12 CET1(%) 11.1 11.3 11.0 11.3 11.6
3 3
13 LR 9,840,623 9,672,960 9,582,574 9,499,334 9,475,334
14 (%) 58 58 57 5.8 6.0
LCR *
15 HQLA 1,945,667 1,938,900 1,968,975 1,951,506 1,896,005
16 1,205,406 1,149,294 1,217,708 1,236,386 1,215,253
17 (%) 161.6 168.9 161.7 158.0 156.5
NSFR  °
18 5,629,126 5,747,599 5,533,607 5579,672 5,646,959
19 3,747,073 3,685,357 3,609,806 3,708,853 3703516
20 (%) 150.2 156.0 153.3 150.4 1525
1 CET1
3c(1)
2 2020 3 31 1%
2024 3 31 0% 2.5%
3 3 ic
4 11(1)
5 11(1)



2 KM2(A) -

a b c d e
2024 2023 2023 2023 2023
3 31 12 31 9 30 6 30 3 31
1 867,205 864,931 847,264 864,323 904,573
2 3,276,454 3,212,387 3,165,255 3,166,612 3,173,613
3 (%) 26.5 26.9 26.8 273 285
4 9,837,444 9,669,807 9,576,735 9,493,579 9,469,537
5 (%) 8.8 8.9 8.8 9.1 9.6
6a TLAC 11
1
6b 11
6¢c
)"
1 11
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3 LR2-

a b

2024 2023

3 31 12 31
1 SFT 8,253,916 7,966,649
2 (254,284) (257,384)
3 7,999,632 7,709,265
4 114,136 98,652
5 PFE 341,678 294,583
7 (102,454) (93,372)
8 ccP (35,235) (31,362)
9 202,538 195211
10 (182,558) (181,591)
11 338,105 282,121
12 818,627 1,008,326
13 (32,333) (48,798)
14 CCR 48,829 40,558
16 835,123 1,000,086
17 3,818,174 3,838,766
18 (3,109,320)  (3,116,686)
19 708,854 722,080
20 566,581 562,454
20a 9,881,714 9,713,552
20b (41,091) (40,592)
21 9,840,623 9,672,960
22 (%)1 5.8 58
1
2024 3 31 5.8% 2023 12 31

1,677



4 OV1-
a b c
1 1 2
2024 2023 2024
3 31 12 31 3 31

1 2,298,817 2,249,844 193,852
2 STC 226,734 230,938 18,139
4 135,529 139,441 11,493
5 IRB 1,936,554 1,879,465 164,220
6 90,783 91,346 7,602
7 SA-CCR 41,200 43,526 3,457
8 IMM(CCR) 29,155 25,705 2,452
9 20,428 22,115 1,693
10 CVA 39,323 40,927 3,146
11 24,237 24,020 2,055
12 CIS — LTA 1,596 1,567 135
15 36 14 3
16 11,082 7,648 887
17 SEC-IRBA 35 27 3
18 SEC-ERBA IAA 2,337 1,455 187
19 SEC-SA 8,710 6,166 697
20 154,962 158,673 12,399
21 STM 1,312 1,423 107
22 IMM 153,650 157,250 12,292
24 392,524 380,575 31,402
25 250% 160,646 158,944 13,623
26a 37,352 38,007 2,988
26¢ 37,352 38,007 2,988
27 3,136,654 3,075,551 262,116
1 1.06

2 8% 1.06

2024 611 658

- 365

— 254
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5 CR8-
a
1 2023 12 31 2,018,906
2 24,887
3 36,466
4 5,206
5 1,004
7 (14,386)
9 2024 3 31 2,072,083
1
2024 532 144 676
- 365
- 249
6 CCR7-
a
1 2023 12 31 25,705
2 4,631
3 (1,224)
4 —
7 43
9 2024 3 31 29,155
7 MR2-
b c e f
IRC
1 2023 12 31 23,851 61,612 34,435 37,352 157,250
2 8,234 (12,919) 4,668 (3,848) (3,865)
6 40 104 58 63 265
8 2024 3 31 32,125 48,797 39,161 33,567 153,650




11(1)

100%

2023
8
2024 3 31
%
161.6
9
2024
3 31
1 1,784,000
2A 96,431
2B 65,236
1,945,667




2024 3 31

10 LIQ1- -
a b
2024 3 31 2024 3 31
72

A

1 1,945,667
B

2 3,732,710 354,824
3 264,000 7,953
4 3,468,710 346,871
5 2,411,012 1,107,411
6 737,306 179,835
7 6 1,663275 917,145
8 10,431 10,431
9 40,586
10 1,313,597 300,852
11 158,085 158,012
12 3,759 3,759
13 1,151,753 139,081
14 B 185,508 185,508
15 2,642,772 24,319
16 2,013,500
c

17 738,162 128,247
18 17 833,897 474,656
19 206,174 205,191
20 1,778,233 808,094
D

21 1,945,667
22 1,205,406
23 (%) 161.6
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(ccP)L
(CCR): (SEC-SA)
(CCyB)t (SFT)
CET1? (STC)
(CIS) (ST™M)
(CVA) (SvaR)
D T
(TLAC)t
(D-SIB) \Y
F (VaR)!
G 1 www.hsbc.com www.hsbc.com
(G-SIB)*
H
HAHO HSBC Asia Holdings Limited
=S
(HQLA)
|
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