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KM 1

KDB Asia Limited
Disclosure on key prudential ratios
30-Sep-22
(@) (b) (© (@ (©)
30-Sep-22 30-Jun-22 31-Mar-22 31-Dec-21 30-Sep-21
US$ US$ US$ US$ US$
Regulatory capital (amount)
1{Common Equity Tier 1 (CET1) 482,711,044 480,249,084 468,860,323 463,510,889 455,411,124
2|Tier 1 482,711,044 480,249,084 468,860,323 463,510,889 455,411,124
3|Total capital 495,231,267 491,774,827 480,695,817 475,570,800 465,561,756
RWA (amount)
4[Total RWA 2935209504 |  2,619,999,016 |  2584,023584 |  2,716,325510 |  2,382,637,345 |
Risk-based regulatory capital ratios (as a percentage of RWA)
5|CET1 ratio (%) 16.45% 18.33% 18.14% 17.06% 19.11%
6|Tier 1 ratio (%) 16.45% 18.33% 18.14% 17.06% 19.11%
7|Total capital ratio (%) 16.87% 18.77% 18.60% 17.51% 19.54%
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 (%) 0.28% 0.29% 0.30% 0.32% 0.30%
10|Higher loss absorbency requirements (%) (applicable only to G-SIBs or D-SIBs) - - - - -
11|Total Al-specific CET1 buffer requirements (%) 2.78% 2.79% 2.80% 2.82% 2.80%
12|CET1 available after meeting the Al's minimum capital requirements (%) 11.95% 13.83% 13.64% 12.56% 14.61%
Basel lll leverage ratio
13|Total leverage ratio (LR) exposure measure 3,505,624,311 3,281,844,623 3,341,949,866 3,534,290,122 2,980,037,714
14|LR (%) 13.77% 14.63% 14.03% 13.11% 15.28%
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 (%) 61.54% 80.52% 68.28% 90.42% 87.70%
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-22 (a) | (b) (©)
RWA Minimym capital
requirements
30-Sep-22 30-Jun-22 30-Sep-22
Us$ Us$ US$
1 Credit risk for non-securitization exposures 2,601,152,533 2,486,283,901 208,092,203
2 Of which STC approach - - -
2a Of which BSC approach 2,601,152,533 2,486,283,901 208,092,203
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 8,322,067 6,333,704 665,766
7 Of which SA-CCR approach 8,163,862 6,227,166 653,110
7a Of which CEM - - -
8 Of which IMM(CCR) approach -
9 Of which others - - -
10 | CVArisk 14,046,538 11,451,923 1,123,723
11 Equity positions in banking book under the simple
risk-weight method and internal models method - - -
12 | Collective investment schemes ("CIS") exposures - LTA 64,109,924 NA 5,128,794
13 CIS exposures — MBA 127,402,032 NA 10,192,163
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 19,960,000 20,512,821 1,596,800
21 Of which STM approach 19,960,000 20,512,821 1,596,800
22 Of which IMM approach - - -
2 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 100,216,410 95,416,667 8,017,313
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 2,935,209,504 2,619,999,016 234,816,762
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KDB Asia Limited
Disclosure on Leverage Ratio ("LR")
30-Sep-22
(a) | (b)
us$
[ 30-Sep-2022 [ 30-Jun-2022
On-balance sheet exposures
On-balance sheet exposures (excluding those arising from derivative contracts and SFTs, but including 3.285,062,293 3,060,290,232
collateral)
2|Less: Asset amounts deducted in determining Tier 1 capital (7,492 (1,704
3|Total on-balance sheet exposures (excluding derivative contracts and SFTs) 3,285,054,801 3,060,288,528
Exposures arising from derivative contracts
Replzlicement cqst a§300|ated wﬁh all derivative contracts (where applicable net of eligible cash variation 34,386,564 20,373,966
margin and/or with bilateral netting)
5|Add-on amounts for PFE associated with all derivative contracts 15,025,166 16,456,067
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 49,411,730 36,830,033
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 369,639,158 444,899,255
18|Less: Adjustments for conversion to credit equivalent amounts (198,223,576) (259,850,548)
19|Off-balance sheet items 171,415,582 185,048,707
Capital and total exposures
20(Tier 1 capital 482,711,044 480,249,084
20a|Total exposures before adjustments for specific and collective provisions 3,505,882,113 3,282,167,268
20b|Adjustments for specific and collective provisions (257,802) (322,645)
21|Total exposures after adjustments for specific and collective provisions 3,505,624,311 3,281,844,623
Leverage ratio
22(Leverage ratio 13.77% 14.63%
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1|38 3 B HE—F%(CET1) 482,711,044 480,249,084 468,860,323 463,510,889 455411,124
2|k 482,711,044 480,249,084 468,860,323 463,510,889 455411,124
3| A 495,231,267 491,774,827 480,695,817 475,570,800 465,561,756
BRRniERA )
4| R Bg R SRR AR 2,935,209,504 | 2,619,999,016 | 2,584,023,584 | 2,716,325,510 | 2,382,637,345 |
ARAAEEEAILE (LAKRIMERENTSERK)
5|CET1HR (%) 16.45% 18.33% 18.14% 17.06% 19.11%
6| — K (%) 16.45% 18.33% 18.14% 17.06% 19.11%
7|HEEA LR (%) 16.87% 18.77% 18.60% 17.51% 19.54%
FHSCETIREE R UARMEBFENESERERT)
8| 97 st iy A K (%) 2.50% 2.50% 2.50% 2.50% 2.50%
O |33 JE) SR i A R (%) 0.28% 0.29% 0.30% 0.32% 0.30%
10| = WO IR BE ) %k (%) (UL H A G-SIBE(D-SIB) - - - - -
11| a8 ] B 5 (W AACET L2 7 225K (%) 2.78% 2.79% 2.80% 2.82% 2.80%
12| 15 G s BRI de (I8 28 AR BUE 6 v HIIICETL (%) 11.95% 13.83% 13.64% 12.56% 14.61%
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D3[R R FE R R ARG AT . 3,505,624,311 3,281,344,623 3,341,949,866 | 3,534,290,122 2,980,037,714
14| R LE3R(LR) (%) 13.77% 14.63% 14.03% 13.11% 15.28%
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1 I 38 2 AL RUN B Ak 2 1 A5 LS 2,601,152,533 2,486,283,901 208,092,203
2 JLrhSTCAHH Rk - - -
2a JLrhBSCa Bk 2,601,152,533 2,486,283,901 208,092,203
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 8,322,067 6,333,704 665,766
7 Jrh SA-CCREH 122 8,163,862 6,227,166 653,110
Ta JCrh BT RS R 7k - - -
8 HAIMM(CCR)E 5k - - -
9 Rt
10 | CVAR[& 14,046,538 11,451,923 1,123,723
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 64,109,924 NA 5,128,794
13 | RS RE B R KIE—MBA 127,402,032 NA 10,192,163
14 | SERGBE AL AT R BE K iE—FBA A3 1 A5 A5
14a | SEHS P ot B g s e —IR A5 1 o Sk A5 A5 A5
15 | se e bg - - -
16 | SRATIE N &8 2 AU U ik 2 - - -
17 HSEC-IRBA - - -
18 HPSEC-ERBA  (1U45IAA) - - -
19 HSEC-SA - - -
19a H:FSEC-FBA - - -
20 | i S 19,960,000 20,512,821 1,596,800
21 HrhSTMGH R 19,960,000 20,512,821 1,596,800
22 HorhIMME Bk - - -
23 2 Ly WS ERL G A 7 2 1T G458 v Ja g M 1) AR 25k
R 3T 117 55 S B HE 42 A 2 AN ) A5 A5 A5
24 | R RS 100,216,410 95,416,667 8,017,313
24a | T E AR R A SR A5 A5 A5
25 | (ERJA SRR O (BT BR250% RS HE ) - - -
26 | A MR - - -
26a | JEUBE 0 RE SRR N, - - -
26b %EWW7F@}£%E:%&§2KWE"J*ﬁ%ﬂﬁ%?%ﬁkﬁﬁ%%%fﬁ&%%@%
HE Qi <2119 70 - _ .
26c ;EWFE%%E:%&EZIKWE’Jﬂ@&E%%EEEGW&EE’\J
BREAPHERENERS - . -
27 ficy 2,935,209,504 2,619,999,016 234,816,762
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