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KM 1

KDB Asia Limited
Disclosure on key prudential ratios
31-Mar-19
@ (b) (© ) ©)
31-Mar-19 31-Dec-18 30-Sep-18 30-Jun-18 31-Mar-18
us$ uUs$ US$ US$ US$
Regulatory capital (amount)
1{Common Equity Tier 1 (CET1) 301,731,076 296,035,950 297,495,720 291,130,240 288,015,682
2|Tier 1 301,731,076 296,035,950 297,495,720 291,130,240 288,015,682
3|Total capital 310,174,287 303,555,260 302,718,164 295,924,484 292,797,818
RWA (amount)
4|Total RWA 1,369,965,924 1,299,271,549 1,143,563,301 1,042,977,712 1,044,408,564
Risk-based regulatory capital ratios (as a percentage of RWA)
5|CET1 ratio (%) 22.02% 22.88% 26.01% 27.91% 27.58%
6|Tier 1 ratio (%) 22.02% 22.88% 26.01% 27.91% 27.58%
7|Total capital ratio (%) 22.64% 23.45% 26.47% 28.37% 28.03%
Additional CET1 buffer requirements (as a percentage of RWA)
8|Capital conservation buffer requirement (%) 2.50% 1.88% 1.88% 1.88% 1.88%
9|Countercyclical capital buffer requirement (%) 0.97% 0.72% 0.70% 0.67% 0.67%
10[Higher loss absorbency requirements (%) (applicable only to G-SIBs or D-SIBs) - - - - -
11|Total Al-specific CET1 buffer requirements (%) 3.47% 2.60% 2.58% 2.55% 2.55%
12|CET1 available after meeting the Al's minimum capital requirements (%) 17.52% 18.38% 21.51% 23.41% 23.08%
Basel lll leverage ratio
13|Total leverage ratio (LR) exposure measure 1,810,153,145 1,805,193,314 1,527,873,624 1,355,927,645 1,401,333,883
14|LR (%) 16.67% 16.47% 19.47% 21.47% 20.55%
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 (%) 147.39% 83.21% 150.38% 169.78% 95.56%
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-19 (a) (b) (c)
RWA Minimgm capital
requirements
31-Mar-19 31-Dec-18 31-Mar-19
us$ US$ US$
1 Credit risk for non-securitization exposures 1,299,020,311 1,222,973,813 103,921,624
2 Of which STC approach - - -
2a Of which BSC approach 1,299,020,311 1,222,973,813 103,921,624
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 1,467,921 2,297,607 117,434
7 Of which SA-CCR* NA NA NA
7a Of which CEM 1,415,485 2,241,069 113,239
8 Of which IMM(CCR) approach - - -
9 Of which others
10 | CVArisk 2,179,487 2,854,231 174,359
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 - - -

19 Of which SEC - SA - - -
19a Of which SEC - FBA - - -

20 | Market risk 13,732,436 17,629,872 1,098,595

21 Of which STM approach 13,732,436 17,629,872 1,098,595

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 53,565,769 53,516,026 4,285,262

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¢c 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 1,369,965,924 1,299,271,549 109,597,274
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KDB Asia Limited
Disclosure on Leverage Ratio ("LR")
31-Mar-19
(a) | (b)
us$
[ 31-Mar-2019 | 31-Dec-2018

On-balance sheet exposures

On-balance sheet exposures (excluding those arising from derivative contracts and SFTs, but including
collateral)

1,748,515,321

1,741,586,202

N

Less: Asset amounts deducted in determining Tier 1 capital

(321,447)

(321,447)

3

Total on-balance sheet exposures (excluding derivative contracts and SFTs)

1,748,193,874

1,741,264,755

Exposures arising from derivative contracts

Replacement cost associated with all derivative contracts (where applicable net of eligible cash variation
margin and/or with bilateral netting)

2,625,173

5,065,933

Add-on amounts for PFE associated with all derivative contracts

5,640,404

6,188,217

Gross-up for derivatives collateral provided where deducted from the balance sheet assets pursuant to
the applicable accounting framework

Less: Deductions of receivables assets for cash variation margin provided under derivative contracts

o

Less: Exempted CCP leg of client-cleared trade exposures

©

Adjusted effective notional amount of written credit derivative contracts

10

Less: Adjusted effective notional offsets and add-on deductions for written credit derivative contracts

1

Total exposures arising from derivative contracts

8,265,577

11,254,150

Exposures arising from SFTs

Gross SFT assets (with no recognition of netting), after adjusting for sale accounting transactions

Less: Netted amounts of cash payables and cash receivables of gross SFT assets

CCR exposure for SFT assets

Agent transaction exposures

Total exposures arising from SFTs

off-balance sheet exposures

Off-balance sheet exposure at gross notional amount

154,270,519

159,248,285

Less: Adjustments for conversion to credit equivalent amounts

(100,492,829)

(106,487,357)

Off-balance sheet items

53,777,690

52,760,928

Capital and total exposures

20

Tier 1 capital

301,731,076

296,035,950

20a

Total exposures before adjustments for specific and collective provisions

1,810,237,141

1,805,279,833

20b

Adjustments for specific and collective provisions

(83,996)

(86,519)

21

Total exposures after adjustments for specific and collective provisions

1,810,153,145

1,805,193,314

Leverage ratio

22

Leverage ratio

16.67%

16.47%
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(@) (b) © @ ©
TEIUE TR EE RN RN RN
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v F0 v v v
[R - ¢ )
1| 2% 3 B HE— #4(CET1) 301,731,076 296,035,950 297,495,720 291,130,240 288,015,682
2|k 301,731,076 296,035,950 297,495,720 291,130,240 288,015,682
3[HE A 310,174,287 303,555,260 302,718,164 295,924,484 292,797,818

B IEBR (AR

At 1,369,965,924 | 1,299,271,549 | 1,143,563,301 | 1,042,977,712 [ 1,044,408,564 |
BRAREERALE CURBIMESIENE2ERR)

5|CETI1HER (%) 22.02% 22.88% 26.01% 27.91% 27.58%

6| —# IR (%) 22.02% 22.88% 26.01% 27.91% 27.58%

7[R IR (%) 22.64% 23.45% 26.47% 28.37% 28.03%
FHCETIREER CRRIEBRENESERR)

8| Bt iz T AR (%) 2.50% 1.88% 1.88% 1.88% 1.88%

3 STl ¥ A R (%) 0.97% 0.72% 0.70% 0.67% 0.67%

10] s = W R RE T 423k (%) (Ui R G-SIBE{D-SIB) - - - - -

11| 2 AT B 45 RO CET 1R i 255K (%) 3.47% 2.60% 2.58% 2.55% 2.55%
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(a)

(b)

(©)

SRS E AR
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EM Fou EM
1 JEE 2 AU B AR FE T £ R B 1,299,020,311 1,222,973,813 103,921,624
2 JLrhSTCAHH Rk - - -
2a HABSCHFH 1,299,020,311 1,222,973,813 103,921,624
3 JLr IR IR BT 52 v - - -
4 Horh G A 7 R I 5T Sk - - -
5 JLrh B IR Bt LTk - - -
6 | ¥ T E R MR DK 1,467,921 2,297,607 117,434
7 JLrh SA-CCR* A5 ESTL] A5 H
Ta JCrh BT RS R 7k 1,415,485 2,241,069 113,239
8 HAIMM(CCR)E 5k - - -
9 Horp HoAth
10 | CVAR[& 2,179,487 2,854,231 174,359
11| 0 LB R o s R PN s 1P S TS P B SR T - - -
12 | LERG BE AL 5T & R G ik fe—DLTA* A3 ESTL] N3 ]
13 | SRS E R RS K IE—MBA* A5 A5 A5
14 | ERGBE AL G RS Kk E—TFBA* A3 A5 A5
14a | SEHE P ot B i B — 5 O H G JR e A3 A5 eS|
15 | se e bg - - -
16 | SRATIE N &8 2 LU LB 2k 2 - - -
17 J:rSEC-IRBA - _ .
18 JLrhSEC-ERBA B _ .
19 JLrhSEC-SA - _ .
19a JLhSEC-FBA B _ .
20 | i S 13,732,436 17,629,872 1,098,595
21 H A STMET L 13,732,436 17,629,872 1,098,595
22 HorhIMME Bk - - -
23 2 Ly WS B GR A 7 2 1T G458 v Ja o s 1) AR 25k
R G T 117 55 B HE G A i AN se ) * A5 A3 A5
24 | R RS 53,565,769 53,516,026 4285262
25 | ISR O (TG 5E250% R HE 8 - - -
26 | EA PP - - -
26a | JEUBE D HESECATT R - - -
FLrR AN G AE R AR PN 1) — % SR A T 56 165 JRL 3 i 7 £k s B S
26b | e i ] ) )
26c JLrP NG B AR N L R B SR N B E T AR A A
RREA T EHERSED - _ .
27
fEsT
1,369,965,924 1,299,271,549 109,597,274
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JEEAERARBARRE (TEEMTEIRESHRSFT) 1,748,193,874 1,741,264,755
EfT A TR 2 A R R BRI
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4 RS 1) 2,625,173 5,065,933
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6 SR R O T T 5 M AR B8 G A RE AR A E B AR P IRNSTE TEERSN i
T s SR TR R CE R B B B R 5 O ME N 2 -
S| ¢ Rz By YT B 2R v B 5 S AR B A R T S S 2 -
olfe A R LU S 5 i 2E LR RN 230 25 i -
L0[4T9K « gk O B (5 AT A TG RO UF HE SRR A A 20040 2R BE 0 BB n ST 411980 -
11{f74 TR AW EEN R RIEIRE 8,265,577 11,254,150
FHSFTEE 4 By R B R i
12|FCEHE @ et 2 5 il i B (FEATERIPHIAT S ) HISFTH ERRET -
13|41 @ SFTH ERRETHIFE(TIR € MEIIR & RIKE A0F8 -
14|SFT4 ERVEF A 15 B EBAIE -
15|13 5z by B 7R i -
16| EESFT & £ H R B AR {838 - B
HAth E B RRI AR
17| & E B ERIN R KIE QR EEERLE 154,270,519 159,248,285
L8[ « gL A (E B S A BERF L AVEREE (100,492,829) (106,487,357)
19| EERERNER 53,777,690 52,760,928
BEA R B A A
20— BB A 301,731,076 296,035,950
20a| BISEERE RERERSMEHRAEMR G AIRRE 1,810,237,141 1,805,279,833
20b| BISEERS RERERSFHOAR (83,996) (86,519)
21| B EERE REREMSEHRERN R ARRE 1,810,153,145 1,805,193,314
B
22 (R R 16.67% 16.47%




