KDB Asia Limited
EiRLMER INE

Quarterly Pillar 3 Regulatory Disclosures
(Unaudited)
ZEE-_MFEERE (REEZR)

31 March 2023
= —F=A=1—H




Contents

English Version

- KM1 Disclosure on key prudential ratios
- OV1 Disclosure on overview of RWA

- LR2 Disclosure on Leverage ratio ("LR")
AR

- KM1 EHEEEEARHFE

- OV Ja iz /I S5 B B i B

- LR2 fEIREER IR



KDB Asia Limited
Disclosure on key prudential ratios
31-Mar-23
(@) (b) © () )
31-Mar-23 31-Dec-22 30-Sep-22 30-Jun-22 31-Mar-22
US$ US$ uUs$ Us$ US$
Regulatory capital (amount)
1|Common Equity Tier 1 (CET1) 506,234,564 493,390,881 482,711,044 480,249,084 468,860,323
2(Tier 1 506,234,564 493,390,881 482,711,044 480,249,084 468,860,323
3| Total capital 517,639,273 505,292,177 495,231,267 491,774,827 480,695,817
RWA (amount)
4| Total RWA 2683,765,626 |  2,740504,777 | 2,935209504 |  2,619,999,016 |  2,584,023,584 |
Risk-based regulatory capital ratios (as a percentage of RWA)
5|CET1 ratio (%) 18.86% 18.00% 16.45% 18.33% 18.14%
6|Tier 1 ratio (%) 18.86% 18.00% 16.45% 18.33% 18.14%
7|Total capital ratio (%) 19.29% 18.44% 16.87% 18.77% 18.60%
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 (%) 0.37% 0.28% 0.28% 0.29% 0.30%
10|Higher loss absorbency requirements (%) (applicable only to G-SIBs or D-SIBs) - - - - -
11| Total Al-specific CET1 buffer requirements (%) 2.87% 2.78% 2.78% 2.79% 2.80%
12|CET1 available after meeting the Al's minimum capital requirements (%) 14.36% 13.50% 11.95% 13.83% 13.64%
Basel lll leverage ratio
13[Total leverage ratio (LR) exposure measure 2,934,903,455 3,073,730,784 3,505,624,311 3,281,844,623 3,341,949,866
14|LR (%) 17.25% 16.05% 13.77% 14.63% 14.03%
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 (%) 95.59% 68.60% 61.54% 80.52% 68.28%
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-23 (a) (b) (c)
RWA Minimgm capital
requirements
31-Mar-23 31-Dec-22 31-Mar-23
us$ us$ US$
1 Credit risk for non-securitization exposures 2,320,868,810 2,416,600,470 185,669,504
2 Of which STC approach - - -
2a Of which BSC approach 2,320,868,810 2,416,600,470 185,669,504
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 6,758,821 5,537,273 540,705
7 Of which SA-CCR approach 6,633,180 5,377,914 530,654
7a Of which CEM - - -
8 Of which IMM(CCR) approach
9 Of which others - - -
10 | CVArisk 10,022,436 11,923,077 801,795
11 Equity positions in banking book under the simple
risk-weight method and internal models method - - -
12 Collective investment schemes ("CIS") exposures - LTA 60,810,649 59,659,891 4,864,852
13 | CIS exposures — MBA 150,458,628 123,924,964 12,036,690
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 23,299,744 20,139,487 1,863,980
21 Of which STM approach 23,299,744 20,139,487 1,863,980
22 Of which IMM approach - - -
Capital charge for switch between exposures in trading bood and banking book
23 (not applicable before the reivsed market risk framework takes effect)
NA NA NA
24 Operational risk 111,546,538 102,719,615 8,923,723
24a | Sovereign concentration risk NA NA NA
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 2,683,765,626 2,740,504,777 214,701,249




KDB Asia Limited
Disclosure on Leverage Ratio ("LR")

31-Mar-23
(@) | (b)
Us$
[ 31-Mar-2023 [ 31-Dec-2022
On-balance sheet exposures
On-balance sheet exposures (excluding those arising from derivative contracts and SFTs, but including 2.763525,006 2.877.180,510
collateral)
2(Less: Asset amounts deducted in determining Tier 1 capital (30,916) (25,128)
3[Total on-balance sheet exposures (excluding derivative contracts and SFTs) 2,763,494,090 2,877,155,382
Exposures arising from derivative contracts
Replgcement co§t a§somated wﬁh all derivative contracts (where applicable net of eligible cash variation 25,004,594 22,963,787
margin and/or with bilateral netting)
5|Add-on amounts for PFE associated with all derivative contracts 14,947,320 15,461,225
Gross-up for collateral provided in respect of derivative contracts 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-related derivative contracts - -
10 Less: Adjusted effective notional offsets and add-on deductions for written credit-related derivative ) )
contracts
11|Total exposures arising from derivative contracts 40,041,914 38,425,012
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 - -
14|CCR 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 268,338,876 356,486,814
18|Less: Adjustments for conversion to credit equivalent amounts (136,806,696) (198,001,590)
19|Off-balance sheet items 131,532,180 158,485,224
Capital and total exposures
20| Tier 1 capital 506,234,564 493,390,881
20a|Total exposures before adjustments for specific and collective provisions 2,935,068,184 3,074,065,618
20b|Adjustments for specific and collective provisions (164,729) (334,834)
21|Total exposures after adjustments for specific and collective provisions 2,934,903,455 3,073,730,784
Leverage ratio
22|Leverage ratio 17.25% 16.05%
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St St it S oo oo
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BEEL (BH)
1|3 3 e i — 4] (CET1) 506,234,564 493,390,881 482,711,044 480,249,084 468,860,323
2|—4) 506,234,564 493,390,881 482,711,044 480,249,084 468,860,323
4B 517,639,273 505,292,177 495,231,267 491,774,827 480,695,817
EREIERGE (B
4| B B AR A 2,683,765,626 | 2,740,504,777 | 2,935,209,504 [ 2,619,999,016 | 2,584,023,584 |
Bl RARERALE (MERIMESEENESERN)
5|CETIEER (%) 18.86% 18.00% 16.45% 18.33% 18.14%
6| —&REEEE (%) 18.86% 18.00% 16.45% 18.33% 18.14%
T HEEARLLE (%) 19.29% 18.44% 16.87% 18.77% 18.60%
FSINCETIEEER (SURBITEBEENE SHRRR)
8| Pyt aRlrE AT (%) 2.50% 2.50% 2.50% 2.50% 2.50%
9|t FEHHALB TR AR ZESK (%) 0.37% 0.28% 0.28% 0.29% 0.30%
10 | e R U TRAE TTZEK (%) (SLIEHTAG-SIBED-SIB ) - - - - -
11 R PTARIER E V4B CET LB T EK (%) 2.87% 2.78% 2.78% 2.79% 2.80%
12| FF & s o RS I R B A 12 1T FICET1 (%) 14.36% 13.50% 11.95% 13.83% 13.64%
(EERBE=) BEELE
13[4t LR R I T = 2,934,903,455 3,073,730,784 3,505,624,311 3,281,844,623 3,341,949,866
14| FEAREEE(LR) (%) 17.25% 16.05% 13.77% 14.63% 14.03%
RENMEERILE (LCR) / SR LR (LMR)
RS LR i N i M Rl
15 | (BB B 2 (HQLA)4E#H
16 |73 4T
17|LCR (%)
U A5 2
17a|LMR (%) 95.59% 68.60% 61.54% 80.52% 68.28%
BEESIFELIE (NSFR) / Bl E& % (CFR)
OB S il THEH M N Ryl
18| ] FIfd & E B HE%H
19|Frifte & S LEsH
20[NSFR (%)
FUB RS2 AR M Bl Ryl il il
20a|CFR (%)
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ETT ETT ETT
1 JERE L B b R B (5 A R 2,320,868,810 2,416,600,470 185,669,504
2 HpSTCEHE L - - -
2a HFBSCEH &% 2,320,868,810 2,416,600,470 185,669,504
3 HAPERIRBETHEA - - -
4 HpEE BRI R - - -
5 HPSHIRBETHEA - - -
6 | WFIEFREEKETESKE 6,758,821 5,537,273 540,705
7 Hrh SA-CCREJELE 6,633,180 5,377,914 530,654
7a Hep I T E RIS A - - -
8 HHIMM(CCR)FHE A - - -
9 HrpHEA
10 | CVAE 10,022,436 11,923,077 801,795
11 | R R E A R B A T VSR TR A RREAR - - -
12 | st ik iE—LTA 60,810,649 59,659,891 4,864,852
13 | e o R E—MBA 150,458,628 123,924,964 12,036,690
14 | SRR &R EE g R E—FBA A el A
l4a | RS EE B RIE—REFEAFEE el el A
15 | A2k m b - - -
16 | SRITIRAAVEE 5 BB R s R I - - -
17 HPSEC-IRBA - - -
18 H P SEC-ERBA (IEIAA) - - -
19 HPSEC-SA - - -
19a H P SEC-FBA - - -
20 | i E R 23,299,744 20,139,487 1,863,980
21 Hrh STMEFEE 23,299,744 20,139,487 1,863,980
22 HpPIMMETRVE - - -
23 R IRELERITIR 2 RV R g AR PE R B AR EK
(TSRS EZR AR EA) i i i
24 | EBEREEEE 111,546,538 102,719,615 8,923,723
24a | BEHEESETEE i i i
25 [ RFAFURIIRERTEEE (JHETH250% )8\ @i e ) - - -
26 | EATIRER - - -
26a | JEBEAIPEBEER - - -
26b HAPRNEFEE B AR NI — SR T35 B B B R e
B R O _ - B}
260 H P R R AR £ R iR R IR (E S A T A AR
FERE A PEEW S5 - - -
27 Y= 2,683,765,626 2,740,504,777 214,701,249
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BEEERARRRE
|| BEAGRARRRE (R RAEELTE TR E4EEEHRME S (SFDEENRBATE - 2.763.525.006 2 877.180.510
BRI T TR
2[30IK - BTE— B AR AT LR & A (30,916) (25,128)
I EEAFENRRRESEE (TEETETEAQRK SFT) 2,763,494,090 2,877,155,382
BT THANELNERRE
FrAELT4: TEASARNVESRA (EAE - HIREaERRSEHRE SR / 25.094.594 23,063,787
R FERGE D) U T
S| AT ELLTAE T B ALTA RN B I A A R s & A AR 14,947,320 15,461,225
o BIRR SRS T T T MRS A G e R (e S R PRV T4 TR S EUfEln
B
T © BRETAE T E AL LR & B a8 (RS SNG4
S|FLIEK : P oss B 07 B AR T B P AR X 5 A T T AR S 0 57 -
| &K EL 1% L (B FRII 0T T B A ARG EEE
10[H136¢ © FEEHYEE (S F BB T4 T B A4 R0 A R A3 8 R s g Lk
11|78 TEANEEN R R EHE 40,041,914 38,425,012
HSFTEL R &IE
2|8y E SR SRR G (ERMERDFETE T ) IISFTEELGT
13| © SFTEEE AR TE(T B & BB AR R R Y 5+4H
14| SFTE EE T F 77 (= F R b R s
15| (RER2E 5 R R
16| EHSFTEEA YRR AR I GEE ) )
A & ERINERE R
17| EEAERIMNEG R IE L B 268,338,876 356,486,814
I8 - BhEHE (5 S E BRI E RV % (136,806,696) (198,001,590)
19| EEEBFERINEE 131,532,180 158,485,224
BA R BRI
20|—8EA 506,234,564 493,390,881
20a| REEERE S R EREE S FH R R R ISR 2,935,068,184 3,074,065,618
20b| AT EEES REREESEHI T (164,729) (334,834)
21| R ERE S R EREESF RN R R I 2,934,903,455 3,073,730,784
FERREE
22| fEARLER 17.25% 16.05%
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