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[ KEXIM ASIA LIVITED

Quarterly Regulatory Disclosures

Template KM1: Key prudential ratios

1 {Common Equity Tier 1 (CETY)

31-Mar-21 31-Dec-20 30-Sep-20 30-Jun-20 31-Mar-20
usb usp usD UsD Uso
(@) (& (a) (b) ()
T T-1

165,101,112

3 {Tolal capital

Total RWA

474,785,648

179,402,133

448,202,690 | 410,980,475 | 386,204,565 | 372,148,887

164,209,500 162,515,139| 60,661,752| 67.725,616
2 |Tier1 165,101,112 184,209,500] 162,515,130] 60,661,752] 57,728,816
182,263,758 181,302,465 77,381,854 75,413,791

7 |Total capital ratio (%)

5 |CET1 ratio (%) 34.77% 36,66% 39.54% 16.56%| 156.51%
8 |Tier 1 ratio (%) M77% 36.66% 39.54% 16.56% 15.51%
38.39% 40.45% 43.85%: 21.13% 20.26%

8 |Capital conservation buffer requirernent (%) 2,500% 2.500% 2.500% 2.500% 2.500%
9 |Countercyclical capital buffer requirernent (%) 0.119%, 0.086% 0.084% 0.080% 0.081%
10 {Higher loss absorbency requirements (%) {(applicable only to G-SIBs or D-SIBs} 0.000% 0.000% 0.00G% 0.000% 0.000%
11 |Tetal Al-specific CET1 buffer requirements (%} 2.619%) 2,588% 2.584% 2.580% 2.581%
12 |CET1 available after meeting the Al's minimum capital requirements (%) 27.27% 29.16% 32,04% 9.08% 8.01%,

13 {Total leverage ratic (LR) exposure measure

535,880,002

508,391,947

482,024,355

426,858,852

458,165,412

14

LR (%)

Applicable to category 1 institution only:

30.81%

32.32%

33.72%

14.21%)

12.60%

LMR (%)

16 |Total high quality liquid assets (HQLA) Not applicable | Not applicable | Not applicable § Mot applicable | Not applicable

16 |Totai net cash cutflows Not applicable | Not applicable | Mot applicable | Not applicabie | Not applicable

17 [LCR (%) Not applicable | Not applicable | Not applicable | Not applicable | Not applicable
Applicable to category 2 institution only;

17a 122.03%) 161.89% $12.87% 166.02% 253,97%

Applicable to category 1 institution only:

18 [Total available stable funding

Mot applicable

Net applicable

Not applicable

Not applicable

Mot applicable

19 [Total required stable funding

Not applicable

Mot applicable

Mot applicable

Not applicable

Nat applicable

20 |NSFR (%)

MNot applicable

Not applicable

Not applicable

Not applicable

Mol applicable

Applicable to category 2A institution only:

20a |CFR {%)

Not applicable

Mot appiicable

Not appficable

Not applicable

Not applicable

1




& KEXIM ASIA LIMITED

Quarterly Regulatory Disclosures

Template OV1: Overview of RWA

Ofwhich STC approach

Of which BSC approach
Of which foundation IRB appreach

455,242,288

‘ E;L]Hterpa.rty default risk and default fund

Of which supervisory slotiing criteria approach
Of which advanced IRE approach

e QEWNIC SACCRY

7730485 |

@) l b} @
RWA ] im’m_um capital
requirements
21-Mar-21 31-Dec-20 3%-Mar-21
usD use usD
T T-1 T
Credit risk for non-securttizaticn exposures 455,242,286 426,409,299 .36419,382

426409299 |

plicable

e risk

Equity positions in banking book under the simple risk-welght methed and

) _CIS exposures — MBA*

_|€Is exposures - FBA*

€IS exposures comblnationofapprgaches*

__Of which SE

Notapphicsble | Molzpplicable | Not applicable
_Notzpplicable |  Not applicabl.en.r ) .W_.Not applicable
_Notapplicable | Notapplicable | Not applicable

Notapplicable | MNotapulicable | Mot applicable

etk .. —
_Of which ST approach

Cép g or 5\:\1 etween .ex.p.osu g book and
back (not applicable before the revised market risk framewark takes
effect)”

g‘peratio'nalr risk '

Not applicable

12878

Nat applicable

Not applicable

95030

resholds for deduction (subjectto ZSO%RW) . ' o )
26b Of which porticen of regulatory reserve for general banking risks and } B _.
collective provisions which is not incdluded in Tier 2 Capital
) " Of which portian of cumulative fair value gains arising from the )
26¢ revaluation of land and buildings which is not included in Tier 2 - - -
Capital 1 - o
z Total 474,785,648 448202690 | 37,387.852

reported in the rows.

1. Items marked with an asterisk (*) will be applicable only after their respective policy frameworks take effect. Until then, "Not applicable” should be

Explanation of signficant drivers behind differences in reporting perlods T and T-1.
Not applicable.

mada.

Not applicable,

When minitnum capital requirements in column { ¢) do not carrespond to 8% of RWA In ¢column (a), the Al must explain the adjustment

approach does not apply.

If the Al uses the internal models method under the market-hased approach to calculate its equity exposures in the banking book pursuant to
the BCR, it should provide a description of its internal madels used in an accompanying narrative.

KEXIM Asia Limited uses Basic approach to measure equity exposures in the banking book. The internal medels method under the market-based




F& KEXIM ASIA LIMITED

Quarterly Regulatory Disclosures
Template LR2: Leverage ratio {"LR")

(a) (b)
I1-Mar-21 30-Dec-20
UsD UsD

T T-1

On-balance sheet exposures:;

Cn-balance sheet exposures (excluding those arising from derivative contracts and

t |sFrs, but including collateral) 493,642,548 449,791,227
2 Less: Asset amounts deducted in datermining Tier 1 capital (152,341) (152,341)

3 Total on-balance sheet exposures {excluding derivative contracts and SFTs) 493,490,207 445,638,886

Replacement cost associated with all derivative contracts (where applicable net of
eligible cash variation margin and/or with bitateral netting)

5 Add-on amounts for PFE associated with all derivative contracts - -

Gross-up for derivatives collaterat provided where deducted from the balance sheat

6 assels pussuant to the applicable accounting framawork ) B

7 Less: Deductions of recelvables assets for cash variation margin provided under } .
darivative contracis

8 Less: Exempted CCP leg of client-cleared trade exposures - -

o] Adjusted effective notional amount of written credit derivative contracts - -

10 Less: Adjusted effective notianal offsets and add-on deductions for written credit . _
derivative coniracts

11 Total exposures arising from derivative contracts - -

ExposuresarlsmgfromSFTs S i

Gross SFT assets (with no recognition of netting), after adjusting for sale accounting a5 622 749 B 52 048 048

12 fransactions

13 Less: Netted amounis of cash payables and cash receivables of gross SFT assets - “

14 CGR exposure for SFT assels 1,989,346 3,344,813

15 Agent fransaction exposures - -

16 Tolal exposures arislng from SFTs 37,612,095 55,392,861

Other ofhalane shoet xposres

17 Off-balance sheet exposure at gross notional amount 16,388,500 9,301,000

18 Less: Adjustments for conversion to credit equivaient amounts (11,610,800) {5,840,800)

19 Off-balance sheet items 4,777,700 3,360,200

Coptland waloposares

20 Tier 1 capital 165,101,112 164,299,501

20a Total exposures before adjustments for specific and collective provisions 535,880,002 508,391,947

20b  |Adjustments for specific and collective provisions - -

21 Total exposures after adjustments for specific and collective provisions 535,880,002 508,391,947

Leverage ratio:- i~

22 Laverage ratio 30.81%; 32.32%




(& KEXIM ASIA LIMITED

FEREHE
BEKMT - EEFFHHE

2021438 31A | 20204E42H 318 | 2020408304 | 20204E6F 300 | 282053A31B
ET e EF ES #£IL
(a) &) {a} ()] €
T T T2 T-3 T4

474,785,648

448,202,690 [ 410,980,476

 [kEmr em - __ . :
1 |EEBE--B(CETY) 165,101,112 | 164,299,500 | 162,515,138 | 60,681,752 | 57,726,618
2 |~ 165,101,112 164,299,500 162,515,139 50,661,752 57,726,816
3 |gER 182,253,758 181,302,465 179,402,133 77,381,854

75,413,791

16.56%

372,148,887

5 |CETIHE (%) 34.77% 36.66% 39.54% 15.61%
6 |—#EHER (%) 34.77% 36.66%, 39.54% 16,56% 15.51%
7 |BERILE (%) 38.30% 40.45% 43.65% 21.13% 20.26%

12 | HAEE RN R EEARER T ARCET (%)
13 [BER L REBRRETE

535,880,002

508,391,947

482,024,356 4

8 |BFRERERAFER (%) 2.500% 2,500% 2.500% 2.500% 2.500%
9 |EABEHERTER (%) 0.119% 6.086% 0,084% 0.080% 0.081%
10 |Ss bR DR (%) (RBARG-SIBRD-SIEN 0.000% 0.000% 0.000% 0.000% 0.000%
11 |ZarsHE T MBCET 1HBEER (%) 2.619% 2.586% 2.584% 2.680% 2,581%

27.27% 29.16% 32,04% 9.06%| 8.81%

26,856,852

468,166,413

14 HRIZLEEULR) (%)

30.81%

SURMRE 1R

32.32%

33.72%

14.21%

12.60%

PUBRARE 1 RIE

15 |BHREIE EHOLAYRE TR E il S| F3EF THER

16 BERERMEE A A TR THA T

17 {LCR (%) T T#A FiEi A A &R
REMR BRI

17a [LMR (%) 122,03% 161.69% 112.87% 156.02% 253.97%

18 (AR S Bl T ESH FiEH Fi#A

19 |FRIBER SR FEB T FHEMA FEHR T

20 |NSFR (%) T TR T#EH IR A
REFRE2AENE

20a |CFR (%) FHER isiF T Fm B




[& KEXIM ASIALIMITED
EEREHD

HEROV1 : RER AN

(a) | (b) ()
TR AR BER SERFEE
20214E3R31A 20204128318 202153 H31R
B 5% %I
T T-1 T
1“,$m#wﬁﬁﬂrﬂﬁm ARRE . " ol 456,242,286 | 426,409,299 36,419,383

36,419,383

AR IRBEH A » ST I N R .
EmmessmeREEx 00 oo N
| HeEsRBEES e S = -

jEESg s e e vy e

EA18A-CCR* . e

L REEGRRERESE
 HAIMM(CCREHER
| e

|CVARE e R R .
| TR R B O ik B RS K T SR AT IR AR AR & D e -
| |RESRE AR A R AR R —LTA N S rEm | TEm | T

SREESRIARRE—MBA
.mﬁﬁﬁﬁ ﬁﬁﬁ—4%N o

%ﬁ’?xﬁnfiﬂﬂliﬁﬁ#%wﬁbﬁﬁ.#ﬁd}*
xR U SN R o
B T T T T E— . R I

HPSECIRBA - 1 L .

s F e B

hsooa e S R AN IR, S F
i ¢NM%§& T - e ————

ﬁifﬁ%ﬁ;TTﬁZFﬂﬂ]mmrlﬂ“ﬁﬁﬁ’]ﬁﬂiﬁs}i %@f%a]‘ﬁﬂﬁ!ﬁlﬂﬁ#li%i TE R 3
R [EBEAER T T i Goa7age|  e4s0%0
24a |EAEBEDEAR S I S I

25 ﬁﬁ"-ﬂ]ﬁ"wﬁ?‘ﬁﬁﬁﬁﬁ (,EHJrEZSG%RIF‘*?Eﬁ) '
26 |AFTmmE P e I - B R
2%a  |mEmBREETE - - -
ﬁ?&gﬂﬁﬁmﬁ&ﬁit?ﬁﬂ’ﬁ—ﬁ&ﬁﬁﬁ%ﬁﬁl%ﬁtmﬁﬁﬁﬁﬁaﬁﬁﬁ

250 B - EFFTE'.%E ‘f&ﬁ?ﬁﬁ?&’jiﬂh&@.%%@{E{géﬁﬁ‘ﬁiiﬁﬁ’]? e I

26b

27 wEr 474,785,648 448,202,690 37,982,852

AR

i BT FERMIE BTCERR SRR E NG TR 2N, EEHERT RS TREE
BETRAT-1HEHsNEANEEERER.

FEA

(MR T AR TE SR B (a R BB N B EA A8 oA T I, ERRT R FE MR AT (R I TR B
TiEH

SEFHRIRE (BERR) RRAGEEETERTOARMARA RIS ERTRANRRRERF0E - EIR M I0H RS S AR R A P AT -

KEXIM Asia Limited B IR#) TERFRE) #FRHMRANRERRAR. DHESHEETHABELSEER -
5




[ KEXIM ASIA LIMITED

FHEEWER
HEHRLR2 : 1R
{a) {b)
202143031 R 20204E12A318
=T EIT
T T-1
ﬁﬁﬁﬁﬁwmmﬁﬁ i Coh L
7 E ( o 3
1 mmﬂ“m% {ﬂ ‘él%#&ﬁ*nn) 493,642,548 449,791,227
2 i - MR —RE AR EERAE {152,341) {152,341}
3 ﬁﬁﬁﬁﬁemﬁlﬁxziﬁ%#@%ﬁ ( K@%@ﬁl%ﬂﬁ&%?) 493,490,207 449 638,886
BEETEANELNRREE : o 0
mrrilﬁmﬁﬁﬁﬁﬁﬁ‘%m& {nuﬁ_ TE ms%**ﬁ#ﬁ@%
4 RiEERk | REBBELE -
5 ﬁﬁ@’émil %ﬁﬁﬁ%%&*%ﬂﬂ“ﬂ#ﬁﬂ’]ﬂﬁﬂﬂ%&%ﬁ - -
5 |& wunm% ) _ )
7 HE  SErE T RS W ARS B E RS SRS - -
8 W PRESHFHRARABEDREFEETSSEMERLNHD -
g ERREPHEERTE T ESWMANA S
gg MO EERTE LB S RITE oI n a0 4 e i i o i B ea ey
10 j
1 |$T&ETR %ﬂgiﬁﬁlﬁﬁxxﬁﬂﬁﬂu@a —
P e ———
12 [BHEEHSaRER (ETHEFEHET) WSFTEERR 35,622,749 52,048,048
13 138 - SFTH EEsTEN RS AIBRIR S BTN -
14  |SFTEENHFESEHARARRE 1,989,346 3,344,813
16 LR B RBARE -
18 EHSFTE@’JEW;%}%#@EE 37,612,095 55,392, 861
HEinEs mRsEmis e -
17 |AEAERIINRAEAIEABHAAEH 16,388,500 9,301,000
18 |iNH : iERAERSEYEENNAE (11,810,800) (5,940,800}
19 ﬁﬁﬁfﬁ%%lﬁ E 4,777,700 3,360,200
BENEMEREE L R L
20 |—#EEE 165,101,112 164,299 501
20a |A&FEREGEREREFSEHEETARERIERE 535,880,002 508,391,947
20b |ARTEERSEERERSELNRER -
21 &##E&ﬁﬁ&%ﬁ%&ﬁﬁ%ﬁ#ﬁw %ﬁ%fﬁ&ﬂmﬁﬁﬁ%#ﬁ%ﬁ 535,680,002 508,391,047
22 |i;EigthE 30.81% 32.32%

END / 5=




