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FKEXIM ASIA LIMITED

Template KM1: Key prudential ratios

Regulatory capital (amount)

31-Mar-22 31-Dec-21 30-Sep-21 30-Jun-21 31-Mar-21
usb usD usD usD usp
(a) (b) (c) (d) (e)
T T-1 T-3 T-4

169,248,754

165,087,628

RWA (arnount).

176,792,498

182,511,094

182,947,853

1 |Common Equity Tier 1 (CET1) 165,522,663 165,135,578 | 165,101,112
2 |Tier1 159,248,754 165,087,628 165,522,563 165,135,578 165,101,112
3 |Total capital 182,569,763 182,253,758

609,868,287 | 584,934,293 | 584,921,268 554,244,420

474,785,648

; ‘lquuidst;iicpvé;agj@

Applicable to category 1 institution only:

4 |Total RWA
Risk-based regulatory :i:épital ratios (as a pe .
5 |CET1 ratio (%) 26.11% 28.22% 28.30% 29.79% 34.77%
6 |[Tier 1 ratio (%) 26.11% 28.22% 28.30% 29.79% 34.77%
7 |Total capital ratio (%) 28.99% 31.20% 31.28% 32.94% 38.39%
;lAdditiyo‘tial CETA hutfer requirements (as a percent - ' ' -
8 [Capital conservation buffer requirement (%) 2.5600% 2.500% 2.500% 2.500% 2.500%
9 |Countercyclical capital buffer requirement (%) 0.182% 0.205% 0.205% 0.200% 0.119%
10 [Higher loss absorbency requirements (%) (applicable only to G-SIBs or D-SIBs) 0.000% 0.000% 0.000% 0.000% 0.000%
11 |Total Al-specific CET1 buffer requirements (%) 2.682% 2.705% 2.705% 2.700% 2.619%
12 |CET1 available after meeting the Al's minimum capital requirements (%) 18.61% 20.72% 20.80% 22.29% 27.27%
‘Basel 1l leverage ratio ;
13 |Total leverage ratio (LR) exposure measure 654,400,945 628,063,166 636,528,477 602,651,574 535,880,002
14 [LR (%) 24.34% 26.29% 26.00% 27.40% 30.81%

I,

]Nerstame Funding Ratio (NSFR) / Gore Funding Ratio (CFR)

Applicable to category 1 institution only:

130.65%

161.52%

167.13%

15 |Total high quality liquid assets (HQLA) Not applicable | Not applicable | Not applicable | Not applicable | Not applicable

16 |Total net cash outflows Not applicable | Not applicable | Not applicable | Not applicable | Not applicable

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

17a |LMR (%) 136.79% 122.03%

18 |Total available stable funding

Not applicable

Not applicable

Not applicable

Not applicable

Not applicable

19 |Total required stable funding

Not applicable

Not applicable

Not applicable

Not applicable

Not applicable

20 INSFR (%)

Not applicable

Not applicable

Not applicable

Not applicable

Not applicable

Applicable to category 2A institution only:

CFR (%)

Not applicable

Not applicable

Not applicable

Not applicable

Not applicable




[RKEXIM ASIA LIMITED

Regulatory Disclosures

Template OV1: Overview of RWA

B) I (b) (©
RWA Minimpm capital
requirements
31-Mar-22 31-Dec-21 31-Mar-22
usb usD usp
T T-1 T
1 |Credit risk for non-securitization exposures 584,668,130 560,148,468 46,773,450
2 Of which STC approach - - - -
2a ~ Of which BSC approach 584,668,130 560,148,468 46,773,450
3 Of which foundation IRB approach - - -
4 Of whrch supervisory slotting criteria approach 7 - - -
5 Of which advanced IRB approach - - -
6 Counterparty default risk and default fund contrtbutlons S ; 12, 208 331V , 12,260,204 976,666
7 Of which SA-CCR approach Not applicable Not applicable Not applicable
Ta Of which CEM - - -
8 _of which IMM(CCR) approach - . -
9 _of which others 12,208,331 | 12,260,204 976,666
10 |CVArisk - - -
" Equity positions in bankrng book under the simple risk- werght method and ) ) )
, internal models method - ; ;
12 Collective investment scheme ("CIs”) exposures - LTA*U o Not applicable _Not applicable Not applicable
13 |CIS exposures -~ MBA* _Not applicable Not applicable | ~Not applicable
14 |CIS exposures — FBA* ] ~ Not applicable Not applicable Not applicable
14a CIS exposures - comblnatron of approaches* Not applicable Not applicable Not applicable
15 Settlement risk - - -
16 ISecuritization exposures in bankmg book - - -
17 Of which SEC-IRBA - - - -
18 Of which SEC-ERBA (mc!udmg IAA) - - -
19 Of which SEC-SA - - -
~19a Of which SEC- FBA - - -
20 Market risk - - -
21 Of which STM approach - - -
22 Of which IMM approach - - -
Capital charge for switch between exposures in tradrng book and bankmg
23 book (not applicable before the revised market risk framework takes Not applicable Not applicable Not applicable
_ |effect)* . ) e
24 Operatlonal risk 12,991,826| 12,525,621 1,039,346
24a Sovereign concentratron rlsk - - -
25 |Amounts below the thresholds for deducnon (subject to 250% RW) - - -
26 |Capital floor adjustment - - -
26a Deductron to RWA - - -
26b of whrch portlon of regulatory reserve for general bankmg risks and ) ) )
collective provisions which is not included in Tier 2 Capital
Of which portion of cumulative fair value gains arising from the
26¢ revaluation of land and buildings which is not included in Tier 2 - - -
e Capital R ,
27 Total 609,868,287 584,934,293 48,789,463
Point to note:
1. Items marked with an asterisk (*) will be applicable only after their respective policy frameworks take effect. Until then, "Not applicable” should be
reported in the rows
Explanation of signficant drivers behind differences in reporting periods T and T-1.
No signficant differences.
When minimum capital requirements in column (c) do not correspond to 8% of RWA in column (a), the Al must explain the adjustment
made.
Not applicable.
If the Al uses the internal models method under the market-based approach to calculate its equity exposures in the banking book pursuant
to the BCR, it should provide a description of its internal models used in an accompanying narrative.
KEXIM Asia Limited uses Basic approach to measure equity exposures in the banking book. The internal models method under the market-based
approach does not apply.




(& KEXIM ASIALIMITED

Regulatory Disclosures

Template LR2: Leverage ratio ("LR")

(a) (b)
31-Mar-22 31-Dec-21
UsD USD
T T-1
On-balance sheet exposures .
1 On-balancg shegt exposures (excluding those arising from derivative contracts and 596,047,828 561,021,603
SFTs, but including collateral)
2 Less: Asset amounts deducted in determining Tier 1 capital (158,211) (158,211)
3 Total on-balance sheet exposures (excluding derivative contracts and SFTs) 595,889,617 560,863,392
Exposures arising from derivative contracts
4 Replacement cost associated with all derivative contracts (where applicable net of ) )
eligible cash variation margin and/or with bilateral netting)
5 Add-on amounts for PFE associated with all derivative contracts - -
6 Gross-up for collateral provided in respect of derivative contracts where deducted from R )
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
1" Total exposures arising from derivative contracts - -
Exposures arising from SFTs
12 Gross SFT assets (with no recognition of netling), after adjusting for sale accounting 54,158,410 59,942,450
transactions
13 Less: Netted amounts of cash payables and cash receivables of gross SFT assets - -
14 CCR exposure for SFT assets 4,352,918 4,484,818
15 Agent transaction exposures - -
16 Total exposures arising from SFTs 58,511,328 64,427,268
Other off-balance sheet exposures
17 Off-balance sheet exposure at gross notional amount - 5,000,000
18 Less: Adjustments for conversion to credit equivalent amounts - (2,500,000)
19 Off-balance sheet items - 2,500,000
Capital and total exposures
20  |Tier 1 capital 159,248,754 165,087,628
20a [Total exposures before adjustments for specific and collective provisions 654,400,945 627,790,660
20b  |Adjustments for specific and collective provisions - -
21 Total exposures after adjustments for specific and collective provisions 654,400,945 627,790,660
Leverage ratio
22 Leverage ratio 24.34% 26.30%




[RKEXIMASIA LIMITED

EERE

ERKMY : EEFEIER

2022%F3A31H | 20219128318 | 2021508308 | 2021468308 | 2021%38318
ES M ES ET E E
(a) (b (c) (d) (O]
T-4

T

T1

T-2

e -
1 |EERE—R(CETY) 159,248,754 165,087,628

165,522,563

5 [CET1IeE (%)

ERASEERAILE CERINEENEARER)

176,792,498

609,868,287 584,934,293

182,511,004

182,047 853

165,135,578 165,101,112
2 |- 159,248,754 165,087,628 165,522,563 165,135,578 165,101,112
3 [BEX 182,569,763 182,253,758

584,921,268 554,244,420
28.22% 28.30% 29.79%

474,785,648

PHCETTREER (UARNABMNE DEET )

28.99%

31.20%

26.11% 34.77%
6 |—iB IR (%) 26.11% 28.22% 28.30% 29.79% 34.77%
7 |[BEFRLE (%) 31.28% 32.94% 38.39%

[ HERTHBNRIERFRERTANCET (%)

8 |BrEEEHEARER (%) 2.500% 2.500% 2.500% 2.500% 2.500%
9 |HEMEEEALER (%) 0.182% 0.205% 0.205% 0.200% 0.119%
10 BB RIBIBEED ER (%) ( RBEANG-SIBHD-SIB ) 0.000% 0.000% 0.000% 0.000% 0.000%
11 [RTHBRENSCETIREER (%) 2.682% 2.705% 2.705% 2.700% 2.619%

18.61% 20.72% 20.80% 22.29% 27.27%

’ ‘ ;k]ai:ﬁ;wmm?rﬁﬂw&fb\mt&*{cﬁ)ﬁf -
QARSI .

130.65%

—*@gnmﬂ;mawg - = = _ﬁ_

13 @%Memun 602,651,574 535,880,002

14 |fEREELR) (%) 24.34% 26.29% 26.00% 27.40% 30.81%
[REEEBLECR) ABRSEEIMR - - ‘
RERREEFIE

16 |BEERBEEHQA)LBE THEHA TEA TEBA HEA TER

16 |FRSRILBN HEA TEA TEA TEA ER

17 |LCR (%) TEm TEA TER TEA TEA
SERRE2EE

17a]LMR (%) 161.52% 167.13% 136.79% 122.03%

—_—
18 (ATABEESEN HEAR EA THEA TEAA TEA
19 |FiRiBEE 2™ TEA TEA THEA THEAB TNEA
20 [NSFR (%) TEA TEA FiEA THEA TEA
REARE2ABEE .
20a]CFR (%) TEA REA RER TEA TER




DO ASALINITE

HHROV1 : ERINESRELTE
(a) | (b) ©
AR ANE AR RIRERHRE
20224F38318 | 20214128318 | 202243H831A
EIT I EF?
T T-1 T
1 |FEs{CERRRARNERRR 584,668,130 560,148468 | 46,773,450
2 HBSTCREE - - -
2a HPBSCREE 584,668,130 560,148,468 46,773,450
3 o BIHIRBR H3% - - -
4 o EEA SR B - - -
5 R BRIRBE EsE - - ; -
6 |FreERRREEESRE 12,208,331 12,260,204 | 976,666
7  HPSA-CCREHEA TS TiiFl TEA
78 | HPBARRAESE - -
8 HPIMM(CCR)EHE% - - -
9 | EoH@m 12,208,331 12,260,204 976,666
10 |CVARR ; , . , - - -
11 |MERRRESERAEXLATORTRABERR e I -
12 [ERRERURBRAE—LTA TR _ TEA TiES
13 |SERRI9EEBIE BAIE—MBA* T TFiEfA TR
14 |EREERBERKE—FBAT TEA TSE T
142 |EEeREEBIRBAR— RS EA B T TiEA T
15 |xkER ) - -
16 SRATIR AR R S LB A R PR R R - - -
17 |  H$SEC-IRBA - - - .
18 | HPSECERBA(BFAA) - - -
19 HPSEC-SA - -
19a  HPSEC-FBA - - .
20  |TSER ; , - - -
21 HPSTMEHEDL - - -
22 | HimmstEsx 0000 - ) - . ; -
23 i%ﬁgﬂ)ﬁfﬂﬁﬂﬁz!’a‘i’ﬂ)]?ﬁﬂ’ﬁll?ﬁ%?%ﬂ’gﬁ?@igfﬁ ( FBIERT 35 R BRAE S SR RT FER R R
24 |RBRERR 12,991,826 12,525,621 1,039,346
248 |BAEBESER , - - -
25 ERHUEPIERYEER ( At E250% A RIEE ) - - -
26 |BEATEH= - - -
262 |RIRANAEECAR AL . R , - - -
26b %EM‘@%E:!F&EZKWH’J—ﬁ%ﬂﬁ%iﬁ@f‘ﬁ%%‘ﬁﬁﬁﬁ%ﬁ%ﬁﬁB’\J%B ) ) )
pal
oo | EPTEEGERESANN TR R R EEEETEEOREATR ] ) )
BRSNS , . S ,
27 @t 609,868,287 584,934,293 48,789,463
EEHIHE
() A" FFSRAIE BEABCRAR R RS EA ., b2, EEARTNER TRER, .
BETRTIRSH-MEZRNEEEHEE,
REEEER
W (c)HRRY B A 1R 7E 3 K B2 () N AD FLBR N BUBE 8 % AR KT FE |, SR AT SRS I PERR IS AT4F HH A0 TS,
TiEA
R HBIRIECE AR AD IR A TE R R B T AR U7 AR BRI TIR A RGN, TR LR AR BBEIE FEATIR Y R AU R AR,
KEXIM Asia Limited 24§ "EARGEL G ERTRANRIERMRAIR, TISEEEETHRBES A TER.




e KEXIMASIALIMITED

BLEINER
HERRLR2 : L=
(a) (b)
2022%3H31H 20214128310
EH ES
T T-1
Eeact B3y | . o L
BEEAERNAKAE (ROBEBTEIESHEESRERS(SFNELNABKE,
1 EEERER) 596,047,828 561,021,603
2 R BE—REREINE NS EREE (158,211) (158,211)
3 HEAMRARBARAE (TRETETRASWARSFT) 595,889,617 560,863,392
e TEANEAE MR R
FERMMETASNEBRNEERE (MERNE , NRSERBSLHRBRSR/
4 NEBFELE) -
5  |FEBESTETASNAENEERRBERARNIMEE -
EEREMTHF I MAREEAEHHELREEAFRPHIRNITE TR AWIERR
6 EREEE] - -
7 R MOTETASHRANESLBHRBSNEIES -
8  HE: PRRBUFHFARARTRESFELSERMER NS -
9  |[EMELCHECHBBTETASINEREERE - -
10 R SO S EEHBEATA T AN/ BB NE SIESR M NS0 -
11 fsm:caemgmmmmma_ _ -
| EISF TR IR IR AR . .
12 |[ISHESHTHBEE (ETHRPEHET ) HSFTEERE 54,158,410 59,942,450
13 VA : SFTEEREHIETIRSABYRSMIEHR MR - -
14 |SFTEEMNHT H{EHREKE 4,352,918 4,484,818
15 IR 5 BRI IE R .
16 |ESFTE4AR AR 58,511,328 64,427,268
R B EA KSR R BRE
17  |BEAERIARAIEREIERE - 5,000,000
18 HIH : BESRA S A HnEE - {2,500,000)
19 HEARERNER - 2,500,000
B4R AR EE
20 |—mak 159,248,754 165,087,628
20a | ASEEMEMS R MG S 1F R AT AR AR A 654,400,945 627,790,660
20b | AREEEGS R EMERNSFINAR - -
21 | AR S B GS 1 H B R WAL R 654,400,945 627,790,660
TR
22 |#ERE 24.34% 26.30%

END / 5




