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KDB Asia Limited
Disclosure on key prudential ratios
31-Mar-26
(@) (b) (© (d) ©)
31-Mar-26 31-Dec-25 30-Sep-25 30-Jun-25 31-Mar-25
Us$ US$ US$ US$ Us$
Regulatory capital (amount)
1|Common Equity Tier 1 (CET1) 674,004,216 660,174,086 656,705,444 638,117,317 627,686,469
2|Tier 1 674,004,216 660,174,086 656,705,444 638,117,317 627,686,469
3|Total capital 686,195,501 667,268,125 663,779,880 643,842,279 632,060,392
RWA (amount)
4|Total RWA 3,614,384,070 3,516,829,904 3,387,157,354 3,480,816,377 3,337,405,648
4a[Total RWA (pre-floor) 3,614,384,070 3,516,829,904 3,387,157,354 3,480,816,377 3,337,405,648
Risk-based regulatory capital ratios (as a percentage of RWA)
5 & 5a|CET1 ratio (%) 18.65% 18.77% 19.39% 18.33% 18.81%
5b[{CET1 ratio (%) (pre-floor ratio) 18.65% 18.77% 19.39% 18.33% 18.81%
6 & 6a|Tier 1 ratio (%) 18.65% 18.77% 19.39% 18.33% 18.81%
6b|Tier 1 ratio (%) (pre-floor ratio) 18.65% 18.77% 19.39% 18.33% 18.81%
7 & 7a|Total capital ratio (%) 18.99% 18.97% 19.60% 18.50% 18.94%
7b|Total capital ratio (%) (pre-floor ratio) 18.99% 18.97% 19.60% 18.50% 18.94%
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 (%) 0.51% 0.59% 0.60% 0.55% 0.55%
10{Higher loss absorbency requirements (%) (applicable only to G-SIBs or D-SIBs) - - - - -
11| Total Al-specific CET1 buffer requirements (%) 3.01% 3.09% 3.10% 3.05% 3.05%
12|CET1 available after meeting the Al's minimum capital requirements (%) 14.15% 14.27% 14.89% 13.83% 14.31%
Basel Ill leverage ratio
13| Total leverage ratio (LR) exposure measure 4,228,481,766 4,068,804,298 3,761,585,762 3,957,955,906 3,678,134,194
13a|LR exposure measure based on mean values of gross assets of SFTs - - - - -
14, 14a & 14b|LR (%) 15.94% 16.23% 17.46% 16.12% 17.07%
14c¢ & 14d|LR (%) based on mean values of gross assets of SFTs - -
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 (%) 120.55% 114.81% 123.19% 119.30% 121.60%
Net Stable Funding Ratio (NSFR) / Core Funding Ratio (CFR)
Applicable to category 1 institution only: NA NA NA NA NA
18Total 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-26 () [ (b) ()
RWA Minimym capital
requirements
31-Mar-26 31-Dec-25 31-Mar-26
Us$ us$ US$
1 Credit risk for non-securitization exposures 2,759,210,030 2,666,991,297 220,736,802
2 Of which STC approach - - -
2a Of which BSC approach 2,759,210,030 2,666,991,297 220,736,802
3 Of which foundation IRB approach - - -
4 Of which supervisory slotting criteria approach -
5 Of which advanced IRB approach -
5a Of which retail IRB approach -
5b Of which specific risk-weight approach -
5c Of which cryptoasset exposures to credit risk calculated in accordance with section 376 and Divisions 5, 6
and 8 of Part 12 of the BCR - - -
6 Counterparty credit risk and default fund contributions 4,503,596 1,817,814 360,288
7 Of which SA-CCR approach 4,369,580 1,743,601 349,566
7a Of which CEM - - -
8 Of which IMM(CCR) approach -
8a Of which method for group 2b cryptoasset derivative contracts -
9 Of which others - - -
10 | CVArisk 4,369,615 1,743,590 349,569
1" Equity positions in banking book under the simple risk-weight method and internal models method N/A N/A N/A
12 Collective investment scheme (“CIS”) exposures — look-through approach / third-party approach - - -
13 CIS exposures — mandate-based approach 678,382,496 665,365,280 54,270,600
14 CIS exposures — fall-back approach - - -
14a | CIS exposures - combination of apporaches -
15 | Settlement risk R
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 25,110,641 18,517,692 2,008,851
21 Of which STM approach - - -
22 Of which IMA - - -
22a Of which SSTM approach 25,110,641 18,517,692 2,008,851
23 Capital charge for moving exposures between trading book and banking book - - -
24 | Operational risk 142,807,692 162,394,231 11,424,615
24a | Sovereign concentration risk - - -
25 Amounts below the thresholds for deduction (subject to 250% RW) -
26 Qutput floor level applied -
27 Floor adjustment (before application of transitional cap) - - -
28 Floor adjustment (after application of transitional cap) N/A N/A N/A
28a | Deduction to RWA -
28b Of which portion of regulatory reserve for general banking risks and collective provisions which is not
included in Tier 2 Capital -
28c Of which portion of cumulative fair value gains arising from the revaluation of land and buildings which is
not included in Tier 2 Capital - - -
29 | Total 3,614,384,070 3,516,829,904 289,150,725
N/A: Not applicable in the case of Hong Kong
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Asia Limited

osure on Leverage Ratio ("LR")
r-26

(@

(b)

Us$

31-Mar-2026 [

31-Dec-2025

On-b

sheet exp

es

On-balance sheet exposures (excluding derivative contracts and SFTs, but including related on-balance
sheet collateral)

3,892,110,487

3,779,941,077

Gross-up for derivative contracts collateral provided where deducted from balance sheet assets pursuant
to the applicable accounting standard

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

EN

Less: Adjustment for assets other than money received under SFTs that are recognised as an asset

Less: Specific and collective provisions associated with on-balance sheet exposures that are deducted
from Tier 1 capital

Less: Asset amounts deducted in determining Tier 1 capital

hal

Total on- sheet exp es (
(sum of rows 1 to 6)

luding derivative contracts and SFTs)

3,892,110,487

3,779,941,077

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)

12,724,452

2,072,575

Add-on amounts for PFE associated with all derivative contracts

18,573,254

14,232,927

o

Less: Exempted CCP leg of client-cleared trade exposures

Adjusted effective notional amount of written credit-related derivative contracts

N

Less: Permitted reductions in effective notional amount and permitted deductions from add-on amounts
for PFE of written credit-related derivative contracts

3

Total exposures arising from derivative contracts (sum of rows 8 to 12)

31,297,706

16,305,502

Exposures arising from SFTs

14

Gross amount of 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

3

Agent transaction exposures

8

Total exposures arising from SFTs (sum of rows 14 to 17)

Other

off-balance sheet exposures

9

Off-balance sheet exposure at gross notional amount

527,118,002

455,044,333

[N

0

Less: Adjustments for conversion to credit equivalent amounts

(222,044,429)

(182,486,614)

N

Less: Specific and collective provisions associated with off-balance sheet exposures that are deducted
from Tier 1 capital

22

Off-balance sheet items (sum of rows 19 to 21)

305,073,573

272,557,719

Capital and total exposures

N

3

Tier 1 capital

674,004,216

660,174,086

INJ

4

Total exposures (sum of rows 7, 13, 18 and 22)

4,228,481,766

4,068,804,298

Lever:

age ratio

258&
25a

Leverage ratio

15.94%

16.23%

26

Minimum leverage ratio requirement

3%

3%

N

7

Applicable leverage buffers

Not applicable

Not applicable

Disclosure of mean values

28

Mean value of gross assets of SFTs, after adjustment for sale accounting transactions and netted of
amounts of associated cash payables and cash receivables

Quarter-end value of gross amount of SFT assets, after adjustment for sale accounting transactions and
netted of amounts of associated cash payables and cash receivables

30 &
30a

Total exposures based on mean values from row 28 of gross assets of SFTs (after adjustment for sale
accounting transactions and netted amounts of associated cash payables and cash receivables)

31&
31a

Leverage ratio based on mean values from row 28 of gross assets of SFTs (after adjustment for sale
accounting transactions and netted amounts of associated cash payables and cash receivables)

Point to note:

()

a row shaded yellow represents an item that is not applicable to Hong Kong.
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ZETNRE ZEHE ZETHE ZEHE TETHE
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FETT EI FETT FETT FETT
BEEELR (B8
1 & la| & 3EREiE—4R(CET1) 674,004,216 660,174,086 656,705,444 638,117,317 627,686,469
2 & 2a|—4k 674,004,216 660,174,086 656,705,444 638,117,317 627,686,469
3 & 3a|HEAR 686,195,501 667,268,125 663,779,880 643,842,279 632,060,392

B IIEREE (B

EN

JR\ BN

3,614,384,070

3,516,829,904

3,387,157,354

3,480,816,377

3,337,405,648

4

o

e\ e AR AR AR (T ERAT)

3,614,384,070

3,516,829,904

3,387,157,354

3,480,816,377

3,337,405,648

BB R AR EEA R (DR IEBEREE YRR )

5 & 5a|CETIEL™ (%)

18.65% 18.77% 19.39% 18.33% 18.81%
Sb[CETIEL® (%) (TFIRERIEEZR) 18.65% 18.77% 19.39% 18.33% 18.81%
6 & 6a|—4REER (%) 18.65% 18.77% 19.39% 18.33% 18.81%
6b|—4REER (%) (TIREIEER) 18.65% 18.77% 19.39% 18.33% 18.81%
7&7a 18.99% 18.97% 19.60% 18.50% 18.94%
Tb | BEEALEE (%) CTIRATELE) 18.99% 18.97% 19.60% 18.50% 18.94%
FESNCETIEEER (MURRIIESIENE SRRR)
8|l B EE AT R (%) 2.50% 2.50% 2.50% 2.50% 2.50%
| EHIEHE AR (%) 0.51% 0.59% 0.60% 0.55% 0.55%
10 Bz SRR I E0K (%) (AT G-SIBED-SIB ) - - - - -
11|38 e B R B AV 4ECET 1 SBf3E5K (%) 3.01% 3.09% 3.10% 3.05% 3.05%
12| FF & a8 AT IR R (R A E 2 1] FHHYCETI (%) 14.15% 14.27% 14.89% 13.83% 14.31%

(EZRHE=) BERER

13 |daretR b b R R & 4,228,481,766 4,068,804,298 3,761,585,762 3,957,955,906 3,678,134,194
DUEE SR E A 5 (SFT) & FE AR {E R By RAR L b R i
13a|zt&E - - - - -
14, 14a & 14b [FEFEEEE (%) 15.94% 16.23% 17.46% 16.12% 17.07%
14c & 14d| DASFTE& FELVEANS{E BEHEVIEARELLE (%) - - - - -
REMEBHERLCR) / REHEREROLMR)
PUB RIS USRS N AEH i A Gyl
15 1B B 42 (HQLA)4EAH
16|/ S 1484
17|LCR (%)
RSB 2
17a|LMR (%) 120.55% 114.81% 123.19% 119.30% 121.60%
REZESPHEIINSFR) / #ZL0E SIS (CFR)
Ni#EH il il i il
18
19
20|NSFR (%)
URB B2 SRS N NEH A A il
20a|CFR (%)




SRS RA R A =
B R AR R I

ovi

B XE=HA=+—H (a) | (b) (©)
JE SRR REARHE
=B —Z=AAF BN
=A=+—H +=A=+—H =A=+—H
FEIT FEIT FEIT
1 FEEE S LA R R (S F s 2,759,210,030 2,666,991,297 220,736,802
2 HApSTCEHEDE - - -
2a HPBSCE&E 2,759,210,030 2,666,991,297 220,736,802
3 H P ERIRBEEA - - -
4 HEE S BEARTEL - -
5 HPERIRBEEA - -
5a H B ERBEH & E - -
5b HepRE E s ER TR A - B
5c Hofiig (BEAHR) 53760 12555 ~ 6 857 ERaTH M
S5 LB Y s i E SR R T - - -
6 | BT 5(E R BRI 4,503,596 1,817,814 360,288
7 Hp SA-CCR:H&% 4,369,580 1,743,601 349,566
7a Hep R TR AR IE A - - B
8 HAPIMM(CCR)E A - -
8a Ho R 2o BB ELTE TEAN A - -
9 HrpHAr
10 | CVARS 4,369,615 1,743,590 349,569
11 | S b B2 9 A R N BRI VA T Y SRTTIIR ARG AEAR A il A
12| EERSERTE] (CIS) EpRiE—F et EE F =758k - - -
13 | CISEgRE—R T E Tk 678,382,496 665,365,280 54,270,600
14 | CISJE\BgRE—{H Tk - - -
14a | CISEgAE—REFEHEE - -
15 | AZu s - -
16 | SRATIEAAYSE R LIE R Es R IE - -
17 H:rPSEC-IRBA - -
18 H.ISEC-ERBA ( HIFEIAA) - -
19 H:rISEC-SA - -
19a H.rISEC-FBA - - -
20 | iisE 25,110,641 18,517,692 2,008,851
21 HPSTMETEDE - - -
22 HrhIMA - - -
22a HrpSSTMETEDA 25,110,641 18,517,692 2,008,851
23 | FEX BRI TR MR B R R PN E A K - - -
24 | iR ER G 142,807,692 162,394,231 11,424,615
24a | EERGE P ER - - -
25 [RGB IR EEE (JHETE250% B iEE ) - -
26 | EAHIE TRRAKN - -
27 | TIRsRE (JEAEIE LRAET - - -
28 | TPRaHR (EAMEE LIR%) il AEH A
28a | JE\EIIAE BRI - - -
28h H AP R EFELE 4B AN — R RT3 b B G 5 S EERS
HEHFESITH S _ _
98¢ HP R EIEE S AR 1 R RS R E E ST E AR
FREA P EEW Y - - -
29 GEET 3,614,384,070 3,516,829,904 289,150,725

N/A = T EE




ESRENERATRAE
TR
CEOAESAEHH

@ | (®)
F
REBIAE REB-RHE
=H=+—H | +=H=+—H
KL RRNERRE
| ;ﬁ%%%ﬁm@u@@% CREFERTA TESKE SFT » (S R E A RN 3892110487 | 3779941077
2| F AR 2 Y A R S 7 A (T S T LR BT AR TR S SR (RO A i BB

w

IR BT TR SRR S B (R A MEICTH B B ZEATHIR

A|FTIRE + ESFTUCEIRYL ERERE Ry TEERY TS (BRWERRAN) (EtHAVRES

SR fE— SR AR B 7 B (PR P R\ AR B T T 2 e R SR B i 2

6| FLIRK * B 7 — SR AN T LR Y 2 B

7| BEABRRARRRIENEE CFEBMTETRELRSFT) (EIEATHIMEN)

3,892,110,487

3,779,941,077

HfT4: TR SRR YRR R

o| FTABHTE THEARINEERA BRI © fIREaReRointg e/
SRR TR

12,724,452

2,072,575

o

FA ST TR S4TARIAIETEAR SRR R I 4

18,573,254

14,232,927

S

IR+ v RAL Gy 35T 07 [ b v L = 46 B A O T A SR T B

KRR O EE AR TE RSO G R

IR FRE (5 BT A4 TR SEURTA AR B AT B )
E B AR A TR

TEAEARAE &

)

13(fTE TREANEENRBREREE (SR 12(7H8R)

31,297,706

16,305,502

HHSFTZE = YR Bk

4| SR E R SR (EAHDFEETET ) #ISFTEELRH

w

LR SFT A SR aRA T ER 2 M8 (< U i FE WS A P S S8

=N

SFTEE AR T77 = R ki

-

ezl oviei

—

8| HISFTEE Y EBRIBMEE (E14Z17THIERRT)

SLA e £ (RS M BRI

9| H A A AR MNE BRI R B

527,118,002

455,044,333

20K © BRI By 5 B E BRI E AT AR

(222,044,429)

(182,486,614)

21 (IR © e —FE AR Bl 7 1 e S N bR HE AR R T e i R SRt i

22| RERERINEE (B19Z27TH6ER)

305,073,573

272,557,719

BAR AR

23| —{EA

674,004,216

660,174,086

24| EBRRIBLEE (57~ 13 ~ 1SR22{TAIREAD)

4,228,481,766

4,068,804,298

15.94%

16.23%

3%

3%

B i

A

SFTHENEFIE REETREHRENEGa2C 5 MR IV SR B R S eI
VRERIVEE)

SFTEENHFERGEE (ORI B a1 5 R AR S PR
WS E R I AR )

30 &
30a

RIS 28T TR SFTER AR A I (RAARER AR N 5t 50 5 B AR B 2
(I8 R G REN D AR I SR 15 LAY R PE 4R A

31&  |[MRUBEE2S(TIMAVSFTE AT E (R ES
3la | (AR R & REWE SRR AR ) 1S HIATIRIZEESR

ST5C 5 B A BRI

EEFEHE -
() FHEREHTRARHE A A a0 -






