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KDB Asia Limited
Disclosure on key prudential ratios
30-Sep-21
(@) (b) (© (@ (©)
30-Sep-21 30-Jun-21 31-Mar-21 31-Dec-20 30-Sep-20
US$ US$ US$ US$ US$
Regulatory capital (amount)
1{Common Equity Tier 1 (CET1) 455,411,124 447,292,060 435,038,361 426,189,304 418,106,758
2|Tier 1 455,411,124 447,292,060 435,038,361 426,189,304 418,106,758
3|Total capital 465,561,756 457,439,393 447,099,627 438,318,429 429,533,631
RWA (amount)
4[Total RWA 2,382,637,345 |  2,321,206678 | 2271877522  2,271,879331]  2,236,447,783 |
Risk-based regulatory capital ratios (as a percentage of RWA)
5|CET1 ratio (%) 19.11% 19.27% 19.15% 18.76% 18.70%
6|Tier 1 ratio (%) 19.11% 19.27% 19.15% 18.76% 18.70%
7|Total capital ratio (%) 19.54% 19.71% 19.68% 19.29% 19.21%
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 (%) 0.30% 0.35% 0.38% 0.39% 0.39%
10|Higher loss absorbency requirements (%) (applicable only to G-SIBs or D-SIBs) - - - - -
11|Total Al-specific CET1 buffer requirements (%) 2.80% 2.85% 2.88% 2.89% 2.89%
12|CET1 available after meeting the Al's minimum capital requirements (%) 14.61% 14.77% 14.65% 14.26% 14.20%
Basel lll leverage ratio
13|Total leverage ratio (LR) exposure measure 2,980,037,714 2,779,394,918 2,589,073,462 2,599,964,924 2,575,764,137
14|LR (%) 15.28% 16.09% 16.80% 16.39% 16.23%
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 (%) 87.70% 67.23% 66.09% 71.87% 95.93%
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
30-Sep-21 (a) (b) (c)
RWA Minimym capital
requirements
30-Sep-21 30-Jun-21 30-Sep-21
us$ us$ US$
1 Credit risk for non-securitization exposures 2,288,920,355 2,238,095,944 183,113,628
2 Of which STC approach - - -
2a Of which BSC approach 2,288,920,355 2,238,095,944 183,113,628
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 3,848,272 3,208,426 307,862
7 Of which SA-CCR approach 3,837,375 3,196,118 306,990
7a Of which CEM - - -
8 Of which IMM(CCR) approach - - -
9 Of which others - - -
10 | CVArisk 2,057,692 1,740,385 164,615
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 26,575,385 18,953,590 2,126,031
21 Of which STM approach 26,575,385 18,953,590 2,126,031
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 61,235,641 59,208,333 4,898,851
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 2,382,637,345 2,321,206,678 190,610,987
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KDB Asia Limited
Disclosure on Leverage Ratio ("LR")
30-Sep-21
(a) | (b)
us$
[ 30-Sep-2021 [ 30-Jun-2021
On-balance sheet exposures
On-balance sheet exposures (excluding those arising from derivative contracts and SFTs, but including 2831475723 2.651,941,027
collateral)
2|Less: Asset amounts deducted in determining Tier 1 capital - -
3|Total on-balance sheet exposures (excluding derivative contracts and SFTs) 2,831,475,723 2,651,941,027
Exposures arising from derivative contracts
Replzlicement cqst a§300|ated wﬁh all derivative contracts (where applicable net of eligible cash variation 6.437.629 6.418.464
margin and/or with bilateral netting)
5|Add-on amounts for PFE associated with all derivative contracts 15,824,606 13,170,137
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 22,262,235 19,588,601
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 304,004,558 271,499,771
18|Less: Adjustments for conversion to credit equivalent amounts (177,457,421) (163,429,310)
19|Off-balance sheet items 126,547,137 108,070,461
Capital and total exposures
20(Tier 1 capital 455,411,124 447,292,060
20a|Total exposures before adjustments for specific and collective provisions 2,980,285,095 2,779,600,089
20b|Adjustments for specific and collective provisions (247,381) (205,171)
21|Total exposures after adjustments for specific and collective provisions 2,980,037,714 2,779,394,918
Leverage ratio
22(Leverage ratio 15.28% 16.09%
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1[5 Sm e —#i2(CET1) 455411,124 447,292,060 435,038,361 426,189,304 418,106,758
2|k 455411,124 447,292,060 435,038,361 426,189,304 418,106,758
3 MEA 465,561,756 457,439,393 447,099,627 438,318,429 429,533,631
BB R (B
4R i AR A 2,382,637,345 | 2,321,206,678 | 2,271,877,522 [ 2,271,879,331 [ 2,236,447,783 |
Bl AAREEEANLE (UURBIMESIENEAERT)
5|[CETIIX (%) 19.11% 19.27% 19.15% 18.76% 18.70%
6| —HILK (%) 19.11% 19.27% 19.15% 18.76% 18.70%
7[R IER (%) 19.54% 19.71% 19.68% 19.29% 19.21%
BHCETURBER (LUBBINEBEEN B9 XRR)
8| 1yl 2 107 25 AHR (%) 2.50% 2.50% 2.50% 2.50% 2.50%
O |35 JUI 107 A SR (%) 0.30% 0.35% 0.38% 0.39% 0.39%
10| = WG THBE ) 25k (%) (S A G-SIB2D-SIB) - - - - -
L[ 7T B 4 T 1 A CET LR T 22K (%) 2.80% 2.85% 2.88% 2.89% 2.89%
12| B4 G T B 11 e (5 A BLTE B T I CET L (%) 14.61% 14.77% 14.65% 14.26% 14.20%
(EZEBHE=) BB ILE
3[R IR R o T I 2,980,037,714 | 2,779,394918 | 2,589,073,462 | 2,599,964,924 2,575,764,137
14 B (LR) (%) 15.28% 16.09% 16.80% 16.39% 16.23%
WBH: B A (LCR) / B M LR (LMR)
SU A B DR i i i 3 i
15|18 B i ) 25 ZE (HQLA)HAH
16|15 Bl < Uit H HEAR
17|LCR (%)
SUBH A SR 2R
17a|LMR (%) 87.70% 67.23% 66.09% 71.87% 95.93%
BEZSBHELENSIR) / Z%LE S HE(CFR)
SU A B DR i it i 3 i
18| 7T BRI 4 4 A
19| Ba & B A
20|NSFR (%)
SUH TR 52 AJRBERS N385 1 N385 1 N385 1 AN N385 1
20a|CFR (%)
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1 T ALK RS AR R 15 T R 2,288.920,355 2,238,095,944 183,113,628
2 Hrh STCE s - - -
2a JLrhBSCa Bk 2,288,920,355 2,238,095,944 183,113,628
3 JLrh IR BET i - - -
4 JLrR B A Sy JEHE I G B - - -
5 JLrh B IR Bt LTk - - -
6 ST 73 TR SO T IR AR 3,848,272 3,208,426 307,862
7 Hh SA-CCREF 5k 3,837,375 3,196,118 306,990
Ta JCrh BT RS R 7k - - -
8 HhIMM(CCR) A 512 - - -
9 Rt
10 | CVAR[& 2,057,692 1,740,385 164,615
11| 0 LB R o s R PN s 1P S TS P B SR T - - -
12 | SRR B A AT & R e R iE—LTA A3 N34 ] N3 ]
13| SRR G 8 g K E—MBA A5 A5 A5
14 | SEHERA ST EA G K E—TFBA A5 A3 T A5
14a | SEHS P ot B g A e —IR A5 (6 o eS| A5 eS|
15 | se e bg - - -
16 | SRATIE PIAIRE 2% LA 1 Jol B 7R I - - -
17 JLrhSEC-IRBA - _ .
18 HPSEC-ERBA (1U45IAA) - - -
19 HSEC-SA - - -
19a H:FSEC-FBA - - -
20 | i S 26,575,385 18,953,590 2,126,031
21 HrhSTMGH R 26,575,385 18,953,590 2,126,031
22 HorhIMME Bk - - -
23 2 Ly WS B GR A 7 2 1T G458 v Ja o s 1) AR 25k
GRAE =T T 25 BB 28 AL 20 i A 1) AN T A3 T A5
24 | EBEE RS 61,235,641 59,208,333 4,898,851
24a | T E AR R A S A3 T A3 T A5
25 | (EJA SRR O (BT BR250% RS RE ) - - -
26 | EA PR - - -
26a | JEUBg 0 RE R N - - -
26b FOrA A AE R AR PN — W R AT 3 s IR B A (ot i B S
HEQ BP9 70 . _ .
26c LR A A A AR NI -t K SR N (B E A AR 4 HY
PR A P EERR D - - -
27 T 2,382,637,345 2,321,206,678 190,610,987
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