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KDB Asia Limited
Disclosure on key prudential ratios
31-Mar-21
(@) (b) (© (@ (©)
31-Mar-21 31-Dec-20 30-Sep-20 30-Jun-20 31-Mar-20
US$ US$ US$ US$ US$
Regulatory capital (amount)
1{Common Equity Tier 1 (CET1) 435,038,361 426,189,304 418,106,758 415,607,944 405,305,387
2|Tier 1 435,038,361 426,189,304 418,106,758 415,607,944 405,305,387
3|Total capital 447,099,627 438,318,429 429,533,631 426,430,764 419,986,848
RWA (amount)
4[Total RWA 2271877522 2271879331 | 2236447783  2,173364,057 |  2,159,882,741 |
Risk-based regulatory capital ratios (as a percentage of RWA)
5|CET1 ratio (%) 19.15% 18.76% 18.70% 19.12% 18.77%
6|Tier 1 ratio (%) 19.15% 18.76% 18.70% 19.12% 18.77%
7|Total capital ratio (%) 19.68% 19.29% 19.21% 19.62% 19.44%
Additional CET1 buffer requirements (as a percentage of RWA)
8|Capital conservation buffer requirement (%) 2.50% 2.50% 2.50% 2.50% 2.50%
9|Countercyclical capital buffer requirement (%) 0.38% 0.39% 0.39% 0.40% 0.41%
10|Higher loss absorbency requirements (%) (applicable only to G-SIBs or D-SIBs) - - - - -
11|Total Al-specific CET1 buffer requirements (%) 2.88% 2.89% 2.89% 2.90% 2.91%
12|CET1 available after meeting the Al's minimum capital requirements (%) 14.65% 14.26% 14.20% 14.62% 14.271%
Basel lll leverage ratio
13|Total leverage ratio (LR) exposure measure 2,589,073,462 2,599,964,924 2,575,764,137 2,533,653,785 2,807,086,712
14|LR (%) 16.80% 16.39% 16.23% 16.40% 14.44%
Liquidity Coverage Ratio (LCR) / Liquidity Maintenance Ratio (LMR)
Applicable to category 1 institution only: NA NA NA NA NA
15| Total high quality liquid assets (HQLA)
16| Total net cash outflows
17|LCR (%)
Applicable to category 2 institution only:
17a|LMR (%) 66.09% 71.87% 95.93% 113.15% 86.35%
Net Stable Funding Ratio (NSFR) / Core Funding Ratio (CFR)
Applicable to category 1 institution only: NA NA NA NA NA
18|Total available stable funding
19|Total required stable funding
20(NSFR (%)
Applicable to category 2A institution only: NA NA NA NA NA
20a|CFR (%)
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KDB Asia Limited
Disclosure on overview of RWA
31-Mar-21 (a) (b) (c)
RWA Minimym capital
requirements
31-Mar-21 31-Dec-20 31-Mar-21
us$ us$ US$
1 Credit risk for non-securitization exposures 2,191,780,851 2,199,611,782 175,342,468
2 Of which STC approach - - -
2a Of which BSC approach 2,191,780,851 2,199,611,782 175,342,468
3 Of which foundation IRB approach - - -
4 Of which supervisory slotting criteria approach - - -
5 Of which advanced IRB approach - - -
6 Counterparty default risk and default fund contributions 2,242,440 1,627,934 179,395
7 Of which SA-CCR NA NA NA
7a Of which CEM 1,948,594 1,272,806 155,887
8 Of which IMM(CCR) approach - - -
9 Of which others
10 | CVArisk 7,615,385 9,671,538 609,231
1" Equity positions in banking book under the simple
risk-weight method and internal models method - - -
12 | Collective investment schemes ("CIS") exposures - LTA NA NA NA
13 | CIS exposures — MBA NA NA NA
14 | CIS exposures — FBA NA NA NA
14a | CIS exposures - combination of apporaches NA NA NA
15 | Settlement risk - - -
16 | Securitization exposures in banking book - - -
17 Of which SEC - IRBA - - -
18 Of which SEC - ERBA (including IAA) - - -
19 Of which SEC - SA - - -
19a Of which SEC - FBA - - -
20 | Market risk 17,650,641 11,306,154 1,412,051
21 Of which STM approach 17,650,641 11,306,154 1,412,051
22 Of which IMM approach - - -
23 Capital charge for switch between exposures in trading bood and banking
book (not applicable before the reivsed market risk framework takes effect) NA NA NA
24 | Operational risk 52,588,205 49,661,923 4,207,056
24a | Sovereign concentration risk - - -
25 | Amounts below the thresholds for deduction (subject to 250% RW) - - -
26 | Capital floor adjustment - - -
26a | Deduction to RWA - - -
26b Of which portion of regulatory reserve for general banking risks and
collective provisions which is not included in Tier 2 Capital - - -
26¢ Of which portion of cumulative fair value gains arising from the revaluation
of land and buildings which is not included in Tier 2 Capital - - -
27 | Total 2,271,877,522 2,271,879,331 181,750,201
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KDB Asia Limited
Disclosure on Leverage Ratio ("LR")
31-Mar-21
(a) | (b)
us$
[ 31-Mar-2021 [ 31-Dec-2020
On-balance sheet exposures
On-balance sheet exposures (excluding those arising from derivative contracts and SFTs, but including 2.442,469,600 2.469,794,609
collateral)
2|Less: Asset amounts deducted in determining Tier 1 capital (337,300) (337,300)
3|Total on-balance sheet exposures (excluding derivative contracts and SFTs) 2,442,132,300 2,469,457,309
Exposures arising from derivative contracts
Replzlicement cqst a§300|ated wﬁh all derivative contracts (where applicable net of eligible cash variation 4,723,201 2,099,640
margin and/or with bilateral netting)
5|Add-on amounts for PFE associated with all derivative contracts 19,551,959 21,860,271
Gross-up for derivatives collateral provided where deducted from the balance sheet assets pursuant to ) )
the applicable accounting framework
7|Less: Deductions of receivables assets for cash variation margin provided under derivative contracts - -
8|Less: Exempted CCP leg of client-cleared trade exposures - -
9|Adjusted effective notional amount of written credit derivative contracts - -
10|Less: Adjusted effective notional offsets and add-on deductions for written credit derivative contracts - -
11|Total exposures arising from derivative contracts 24,275,160 23,959,911
Exposures arising from SFTs
12|Gross SFT assets (with no recognition of netting), after adjusting for sale accounting transactions - -
13|Less: Netted amounts of cash payables and cash receivables of gross SFT assets - -
14CCR exposure for SFT assets - -
15|Agent transaction exposures - -
16| Total exposures arising from SFTs - -
Other off-balance sheet exposures
17|Off-balance sheet exposure at gross notional amount 293,753,617 264,601,740
18|Less: Adjustments for conversion to credit equivalent amounts (170,878,849) (157,941,512)
19|Off-balance sheet items 122,874,768 106,660,228
Capital and total exposures
20(Tier 1 capital 435,038,361 426,189,304
20a|Total exposures before adjustments for specific and collective provisions 2,589,282,228 2,600,077,448
20b|Adjustments for specific and collective provisions (208,766) (112,524)
21|Total exposures after adjustments for specific and collective provisions 2,589,073,462 2,599,964,924
Leverage ratio
22(Leverage ratio 16.80% 16.39%
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5[CET1EEE (%) 19.15% 18.76% 18.70% 19.12% 18.77%
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1 T ALK RS AR R 15 T R 2,191,780,851 2,199,611,782 175,342,468
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