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KDB Asia Limited
Disclosure on key prudential ratios
31-Mar-24
(@) (b) ©) () ()
31-Mar-24 31-Dec-23 30-Sep-23 30-Jun-23 31-Mar-23
US$ US$ Us$ Us$ US$
Regulatory capital (amount)
1|Common Equity Tier 1 (CET1) 563,384,487 546,935,986 532,413,400 520,867,106 506,234,564
2|Tier 1 563,384,487 546,935,986 532,413,400 520,867,106 506,234,564
3|Total capital 574,846,478 557,392,004 542,528,081 531,181,209 517,639,273
RWA (amount)
4| Total RWA 2826547540 | 2713529727 | 2,587,076531 |  2,651,960,716 |  2,683,765,626 |
Risk-based regulatory capital ratios (as a percentage of RWA)
5[CET1 ratio (%) 19.93% 20.16% 20.58% 19.64% 18.86%
6|Tier 1 ratio (%) 19.93% 20.16% 20.58% 19.64% 18.86%
7|Total capital ratio (%) 20.34% 20.54% 20.97% 20.03% 19.29%
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 (%) 0.34% 0.35% 0.39% 0.35% 0.37%
10{Higher loss absorbency requirements (%) (applicable only to G-SIBs or D-SIBs) - - - - -
11|Total Al-specific CET1 buffer requirements (%) 2.84% 2.85% 2.89% 2.85% 2.87%
12[(CET1 available after meeting the Al's minimum capital requirements (%) 15.43% 15.66% 16.08% 15.14% 14.36%
Basel lll leverage ratio
13| Total leverage ratio (LR) exposure measure 3,459,672,366 3,335,919,460 3,119,947,987 2,980,520,085 2,934,903,455
14|LR (%) 16.28% 16.40% 17.06% 17.48% 17.25%
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 (%) 132.58% 186.53% 119.06% 95.31% 95.59%
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-24 (a) | (b) (©)
RWA Minimym capital
requirements
31-Mar-24 31-Dec-23 31-Mar-24
US$ US$ US$
1 Credit risk for non-securitization exposures 2,511,169,876 2,386,570,705 200,893,591
2 Of which STC approach - - -
2a Of which BSC approach 2,511,169,876 2,386,570,705 200,893,591
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 3,758,246 2,012,504 300,660
7 Of which SA-CCR approach 3,670,425 1,935,196 293,634
7a Of which CEM - - -
8 Of which IMM(CCR) approach
9 Of which others - - -
10 | CVArisk 3,650,641 3,407,051 292,051
11 Equity positions in banking book under the simple
risk-weight method and internal models method - - -
12 | Collective investment schemes ("CIS") exposures - LTA 52,571,591 52,951,117 4,205,727
13 | CIS exposures — MBA 117,775,391 122,193,991 9,422,032
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 I1AA)
19 Of which SEC - SA
19a Of which SEC - FBA - - -
20 | Market risk 18,996,795 19,825,385 1,519,744
21 Of which STM approach 18,996,795 19,825,385 1,519,744
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 118,625,000 126,568,974 9,490,000
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 2,826,547,540 2,713,529,727 226,123,805




KDB Asia Limited

Disclosure on Leverage Ratio ("LR")
31-Mar-24

(a) |

(b)

Us$

31-Mar-2024 [

31-Dec-2023

On-balance sheet exposures

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

3,229,100,429

3,107,510,138

Less: Asset amounts deducted in determining Tier 1 capital

(10,235)

(7,949)

3

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

3,229,090,194

3,107,502,189

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)

10,196,987

7,476,868

Add-on amounts for PFE associated with all derivative contracts

13,073,695

11,832,329

Gross-up for collateral provided in respect of derivative contracts 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

[

Less: Exempted CCP leg of client-cleared trade exposures

Adjusted effective notional amount of written credit-related derivative contracts

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

1

Total exposures arising from derivative contracts

23,270,682

19,309,197

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

448,460,525

424,590,428

Less: Adjustments for conversion to credit equivalent amounts

(240,586,893)

(215,191,277)

Off-balance sheet items

207,873,632

209,399,151

Capital and total exposures

20

Tier 1 capital

563,384,487

546,935,986

20a

Total exposures before adjustments for specific and collective provisions

3,460,234,508

3,336,210,537

20b

Adjustments for specific and collective provisions

(562,142)

(291,077)

21

Total exposures after adjustments for specific and collective provisions

3,459,672,366

3,335,919,460

Leverage ratio

22

Leverage ratio

16.28%

16.40%
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1[5 3 ¢ E—#)(CET1) 563,384,487 546,935,986 532,413,400 520,867,106 506,234,564
2|k 563,384,487 546,935,986 532,413,400 520,867,106 506,234,564
3|HAEA 574,846,478 557,392,004 542,528,081 531,181,209 517,639,273

BB (D

2,587,076,531 |

2,651,960,716 |

2,683,765,626 |

ARy 2,826,547,540 | 2,713,529,727 |
BEBAFESEAILE URBINERENESERTR)
5|CET1EE % (%) 19.93% 20.16% 20.58% 19.64% 18.86%
6| LK (%) 19.93% 20.16% 20.58% 19.64% 18.86%
7| HAE AR (%) 20.34% 20.54% 20.97% 20.03% 19.29%
FACETIREER (CUABIERENESERER)
8 | B st iy 28 A 2SR (%) 2.50% 2.50% 2.50% 2.50% 2.50%
9 | 534 ST 1 AR (%) 0.34% 0.35% 0.39% 0.35% 0.37%
10 |12 5 W R BE D 33K (%) (FLE TR G-SIBE{D-SIB) - - - - -
11| G2 AT BG4 7E R CET1AZ BT 22 2R (%) 2.84% 2.85% 2.89% 2.85% 2.87%
12| 5 45 a8 ] BERE I foc (K 2 A BUE B2 7 TIMYCETL (%) 15.43% 15.66% 16.08% 15.14% 14.36%
(EEBPE=) BRHLEK
13| R IR R R ol 3,459,672,366 3,335,919,460 3,119,947,987 2,980,520,085 2,934,903,455
14| FFE LR (LR) (%) 16.28% 16.40% 17.06% 17.48% 17.25%
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1 JETE ALK RS AR 15 R 2,511,169,876 2,386,570,705 200,893,591
2 HArSTC Rk - - -
2a i BSCRH: 2,511,169,876 2,386,570,705 200,893,591
3 LR S IRB A 5 - - -
4 L R A 7y E I T Bk - - -
5 Horh S IRBA - - -
6 ST R R BRI R I 3,758,246 2,012,504 300,660
7 b SA-CCRE 5 3,670,425 1,935,196 293,634
7a LA BT R AR ik - - -
8 JLrRIMM(CCR) &5 - - -
9 e LA
10 | CVARSS 3,650,641 3,407,051 292,051
11| AR U R o7 ik B PSR T 46 A R A T P REAR IO - - -
12 | SEHE A ot R S K E—LTA 52,571,591 52,951,117 4,205,727
13 | Sl e A GBS Ak E—MBA 117,775,391 122,193,991 9,422,032
14 | HEHE A A B R G K E—FBA A5 A5 A5
14a | HEHE A ot 8RS K E— & (0 5 5T A5 A5 A5
15 | s Mom s - - -
16 | SRATIE MY SR ) R B Rk - - -
17 H: - SEC-IRBA - - -
18 H:ASEC-ERBA (1UHRIAA) - - -
19 H:hSEC-SA - - -
19a H:-hHSEC-FBA - - -
20 | ¥ EbE 18,996,795 19,825,385 1,519,744
21 HrpSTM B 1 18,996,795 19,825,385 1,519,744
22 S IMM T B - - -
23 3 by M BLER 1 T 2 [R] G LB R 2 i) 2 AR 5k
(REAE 5T T 4 BB HE 28 A 200 A3 ) A5 A5 A5
24 | EBEREREE 118,625,000 126,568,974 9,490,000
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27 MaEt 2,826,547,540 2,713,529,727 226,123,805
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3,229,100,429

3,107,510,138

2|9+ B - R AR IR I R A 7 ERER (10,235) (7,949)
I EEABERAREARRE (RRETEIASHRSFT) 3,229,090,194 3,107,502,189
mhfid: TR ENESENBRRERE
}ﬁ/ﬁfﬁi1ﬁitﬁﬁf’]/ﬁ%mﬁﬁ)&7ﬁ (A FHIaE, R G B BB T (R 380 K / 10,196,987 7.476.868
o VRS )
S| A BT A T H A R A B T A AR LB A 9 P BEE o B0 13,073,695 11,832,329
6 SR N BE 0L T 2R G R E E R ERPIRMNITE TESHIERSA ) )
1
T - AT AR T RO B0 B 8 D £ 58 B 1 HE M 7 - -
8| AT Rz B S = 7 SRR B P BL G R S8 S AT B T R S o - -
O| 6 R e 2 0 HE E5 45 I BRI i A L 5 RO A5 36 28 308 - -
1O[ 98 = 5ok O A BB ATT 22 L A5 O 0 HE AR 1) A7 2045 26 HC 80 B I g 1 4119 - -
1|4 TR & EERN R AR 23,270,682 19,309,197
FSFTE MR AE
12K 15 S it 2e B et (FERRESRIF ARG TR T) USFTH EEREET - -
134108 SFTE EFBETRIFE(TIR & BRI IR & AR IK1E 00958 - -
14|SFT & EREF 7 (5 AR AR - -
15| A8 b Ja g i - -
16| HSFTEAR BB &IRIAEE - -
HinEEBBRINAERE
17| EEBERIVEARAIE 2 REREREE 448,460,525 424,590,428
I8[41 « ki B (S E S EEEAIE H AR (240,586,893) (215,191,277)
19| EERBERINER 207,873,632 209,399,151
BEARE B AERE
20(—FLEA 563,384,487 546,935,986
20a| B4FE i d R ERSE i /FH AR ERIEIREE 3,460,234,508 3,336,210,537
20b| BAFEE S RERERHSFHVRE (562,142) (291,077)
21| B EE RS RERERBSIEHPARE MR R RIRBEE 3,459,672,366 3,335,919,460
B
22 (18R LR 16.28% 16.40%
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