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kBN LMD

Quarterly Regulatory Disclosures

Template KM*: Key prudential ratios

1 [Cainmon Equity Tier 1 (CET1)

31-Mar-23 H-Deg-22 30-Sap-22 A0-Jun-22 3-Mar.22
usD usn usn usp usp
(a) )] (c} @ (8)
T T-1 T-2 T-3 T4

A
159,248,754

159,835,308 156,838,217 155,314,438 157,183,843
2 |Tier1 169,835,308 156,836,217 155,314,438 157,183,813 158,248,754
3 [Tolal capital 177,679,018 174,548,935 172,065,299 174,668,306 176,762,498
7 o - -
4 |Tolal RWA 464,096,081 652,776,565 655,004,463 820,520,582 609,858,287
% i m} A %
& [CET1 ratio {%) 24.07%| 24 03%)| 23,71%| 25,33% 26.11%)
6 [Tier 1 ratic (%) 24.07% 24.03% 23,71%) 25,33% 268.11%|
7 |Total capitat ralio (%) 28.75%; 26.74%, 26.41% 28.15%) 28.99%)
T R T
Y i CreHUIET 2L LR ;
8 [Capital conservation buffer requirement (%) 2.500% 2.500%) 2.500%, 2.500%, 2.500%!
8 jCounlercyclical capilaf buffer requirement {%) 0.097% 0.123%, 0.140% 0.143%| ¢.182%
10 thighar loss absorbency requirements (%) {applicable only to G-SIBs or D-SIBs) 0,000%,| 9.000% C.0006%, 0.000% 0.000%)
11 |Tolal Al-specific CET1 butfer ragquiremenls (%) 2.597%)| 2623% 2.640%, 2.643% 2.682%
CET1 avallable afler meoting the Al's minimum capital requiremants {%) 18.57% 16.53% 16.21%) 17.83%; 16.61%

Tolal lovaraga ratio {LR) exposure measure

752,222 247

721,324 367

690,876,185

660,518,266

654,400,945

LR (%)

Applicabla lo categary 1 instiution only;

21.26%)

21.74%

22.22%)|

23.80%)

24,34%

15 |Total high quality liquid assels (HQLA) Not applicable Not applicablz Mol applicable Nol appiicable Not applicable
16 |Tolal net cash outffows Not applicable Not applicable Not applicable Not applicable Not applicable
17 [LCR (%} Not appiicable Nol applicabla Noi applicabl Net applicabl Net applicable
Applicabla to calegory 2 institution only:
17a |LMR {%) 308.20% 167.72% 113.38% 106.58% 130.65%
& ‘/"WQ £ i e
Applicable ta calegery # institution onty:
18 {Total avallable siable tunding ot applicable Nof applicable Nof apglicable Not applicable Nol appiicabla
19 [Tolal required stable funding Not applicable Nel applicabla Not applicabl Not applicabt Not appli
20 INSFR (%) Not applicable Not applicable Not applicable Not applicable Nol applicable
Applicable to calegory 2A institufion enly:
20z [CFR (%) Naot applicable Net applicable Not applicabla Not applicable Not applicable
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Quarterly Regulatory Disclosures

Template OV1: Overview of RWA

. @) {b) ©
RWA M?nlm?,lm capita
requirements
31-Mar-23 31-Dec-22 31-Mar-23
3D LS Usp
- T T-1 T
1 Credit risk for non-securitization exposures 533,442,610 525,447,453 50,675,409 |
2 Of which $TC approach . - - -
Of whi C approach 633,442,610 625,447,453 50,675,409
3 Of which foundation IRB approach -
4 Of which supervisory slotting criteria approach -
S Of which advanced IRB approach -
6 Counterparty default risk and default fund contributions 16,036,191 12,825,933 1,282,895
‘‘‘‘‘ 7 _..DOf which SA-CCR approach Not applicable Not applicable Not applicable
__ Ta Of which CEM - - -
.8 Of which IMM(CCR) appreach - - -
.9 Of which others 16,036,191 12,825,933 1,282,895
10 CVA risk - - -
I Equity pasiticns in banking beok under the simple risk-weight method and A B B
i models methed -
a2 Not applicable Not applicable Not applicable
L33 CIS exposures - MBA* Not applicable Not applicable Not applicabie
i4 CIS exposures — FBA* Not applicable Not applicable Not applicable
14a_  ICIS exposures - cambination of approaches* Not applicable Not applicable Not applicable
15 Settlement risk - - -
16 Seclritization exposyres in banking book - - -
Of which SEC-IRBA - - -
Of which SEC-ERBA {including 1AA) ok - - -
Of which SEC-5A i - - -
o 1sa | OFwhich SEC-FBA - - -
.20 Market risk - - -
S S Of which STM appraach . i - -
22 Of wi MM approach - - -
Capital charge for switch between exposures in trading hook and banking
23 book (not applicable before the revised market risk framework takes Net applicable Not applicable Not appiicable
effect}
24 Qperational risk 14,618,180; 14,503,179, 1,169,454
24a  |Soveraign concentration risk - - -
25 Amounts below the thresholds for deduction (subject to 250% RW) - - -
.2 Capital floor adjustment - - -
e Daduction 1o RWA - - -
o Of which porticn of regulatory reserve for generaf banking risks and N R B
_ collective provisions which is not included in Tier 2 Capital
Of which portion of cumultative fair vaiue gains arising from the
26C revaluation of land and buildings which is not included in Tier 2 - - -
. . Capital
27 Total 664,096,981 652,776,565 53,127,758

TOWS.

1. ltems marked with an asterisk {*) will ba applicable only after their respective policy frameworks take effect. Until then, *Not applicable” should be reported in the

Explanation of signficant drivers behind differences In reporting periods T and T-1.
Increase of credit exposures is due to increase In loans and advances and debt securities investment.

Not applicable,

When minimum capltal requirements in column (¢ ) do not correspand to 8% of RWA in column (a), the Al must explain the adjustment made.

apply.

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 vsed in an accompanying narrative,

KEXIM Asia Limited uses Basic approach to measure eguity exposures in the banking book. The internal modefs method under the market-based appreach does not
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Quarterly Regulatory Disclosures
Template LR2: Leverage ratio {"LR")

(@) (b)
31-Mar-23 31-Dec-22
usp UsDh

T

¢ shoet expos:

On-batance sheet exposures {excluding those arising from derivative contracts and

T-1

Total on-balance sheet exposures (excluding derivative contracts and $FTs)

Repiacement cost associated with ail derivative contracts (where applicable net of
aligible cash variation margin and/or with bilateral netiing)

! SFTs, but inciuding collateral) 672,016,081 660,857,233
2 Less: Asset amounis deducted in determining Tier 1 capital (176,641) {176,641}
3

671,839,440

660,380,592

Add-on amounts for PFE associaled with all derivative conltracts

Gross-up for coliateral provided in respect of derivative contracts where deducted from
the balance sheet assets pursuant to the applicable accounting framework

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

Less: Exempted CCP leg of client-cleared irade exposures

Adijusted effective notional amount of written credit-related derivative contracts

10

Less: Adjusted effective nolional offsets and add-on deductions for written credit-refated
derivative confracis

"

Total exposures arising from derivative contracts

Gross SFT' ésééts {with na recognition of netting), after adjusting for sale accounting

Total exposures arising from SFTs

12 | ofions 72,353,179 55,803,751
13 Less: Netted amounts of cash payables and cash receivables of gross SFT assets - -
14 CCR exposure for SFT assets 6,025,728 5,140,024
15 Agent transaction exposures - -
16 78,382,907 80,943,775

Off-balance sheet items

17 Off-balance sheet exposure at gross notionai amount 10,000,000 -
18 |Less: Adjustments for conversion to credit equivalent amounts (8,000,000) -
19 2,000,000 -

and total exposures
20 Tier 1 capital 159,835,308 156,836,217
20a  |Total exposures before adjustments for specific and collective provisions 752,222,347 721,324,367
20b  |Adjustments for speclfic and coltective provisions - -
al Total exposures after adjustments for specific and collective provisions 752,222,347 721,324,367

Leverage ratio

22

Leverage ratio

21.25%

2%.74%




B KEXIM ASIALIMITED

EEEEHR
AR ¢ ERERRILE

172 568, 299

“23.71%

2023%3H31H 2022542 A31H 20229 H36H 202246 H30R 20228E3H21H
i £57 &7 £ £5
(&) ) © o) fe)
T F-1 T-2 -3 T-4
1 PEERE—-B(CET} 168,835,308 166,836,217 155,314,438 167,183,813 459,248,754
2 |—&8 158,835,308 156,836,217 155,314,438 157,183,613 150,248,754
3 |BEF 177 679 015 1?6 792 498

174 658 306

5 CET%H”E (“/n 24.07% 24.03% 25.33% 26.14%
6 [ {%) 24.07% 24.03% 23.71% 25.33% 28.11%:
7 EBREEE (W 26.75% 26.74% 26.41% 28 15% 28.99%

13 |BEREERRRRTR

762,222,347

721,324,367

£08,876,185

8 |BEEEHEEER (%) 2.500% 2,500% 2.500%) 2.500%, 2,600%
9 |BRMETEAZR (%) 0.007% 0.123%| 0.140% 0.143% 0.182%)
10 |ARUAEE L BR (%) ( REARG-SIBHD-SIB } 0.000% 0.500% 0,000% 0.000% 0.080%
1t | B RERERBCETERER (%) 2.507% 2623% 2.640% 2.643% 2.682%
12 |{HERTRENREERRESETTANCET (%) 16.57% 16.53% 16.21% 17.83% 18.51%

854,400,945

14 HRIELEB(LR) (%)

21,26%

21, 74%

22,22%

24,34%

RIERRE1ANIE .

308.20%

113.39%

RUE R 1S -
15 |FERBEAEHQUAEE A A THEA FEA iR
168 |FREMNBG L L] WA TEA TR A
17 {LCR (%) TwA ] TEA Sl FER
FUR R SR S -
17a|LMR (%) 167.72% 106.68% 130.65%

18 [ATABERSHE TmA A A TR A

19 [FBEEE RN EgE] AiEA TBLA R FEm

20 |NSFR (%) THA A TEMA FHA T H
RERRE2ASNE .

20a [CFR (%) T@mm TEA THEA TR T




RKEXMASIALIMITED

FEEENE
HiFov1 : BURAREBEIETY

(a) ] {b) (e}
AR S BEFFRRE
202338318 » 2022812 F31H 202353831
£t ETH 7
T T-1 T
L s;@%mmqmaﬁgm@r BER OO O = v .. 41 625,447,453 30,675,409

|empEd g ReEREE
%

BRARESNT Tl TEA THER

. ﬁm)* e —
e T 14,503,179| 1,169,454
|ErmBEeEn _ -
| ERNEPHEREE ( AR H250%EREE ) g -
L|EETREE - :
mﬂﬁﬁu&;ﬁﬁﬂﬁ . - -
26 Eqﬂ“ﬂﬁﬁ - e o) — BRT R R R E G R R 98 _ N R
260 “"'"EIM’ SR SRR LR ED R SEEEmE ERERS T T retTT )
SN SR .. &1 - S S VISR UUPNR USROS BN b it
27 st 664,096,981 | 652,776,565 53,127,758
AEER:

) M FRNAS SHRRFEERE A EA. Sk, BESBR{TAEE TREm, .

MRTRT- SR MERNEEENEE.
FEBRREMZERERREHRER IR,

BN () HARY B IR TE S K 22 (a) P RO BN M R A0 8 R A S PR | EURT RN AT {F LU RO,
B

AT B AR R GRS R SR P R SR SR A AR SR O B AR TR RO L B R, THIR GER IR DR AL H B IR MR ARt
KEXIM Asia Limited MRS ELAF E3E , (T SRITIRASVIDIB AR ARIT. BB ERLE THMNIMAR N R,




[KEXIMASIALIMITED -

FHECEWR
HEHLR2 : iR

(&) (]
202338311 202282 12H31 8
% xR

T -1

REANRAARED

o [REARRARARE (TRREATE LA APREBRAR ST SRR,
1 |BREERR) 672,016,081 660,557,233
2 |inE K-SR (176,641) {176,641}
3 __ﬁﬁﬂﬁﬁﬁqﬁ_.llﬁikmﬂﬁ (TREESTETREMHASFT) 671,839,440 660,380,592
AETASKELRANER

MAERNSETRANEMNEERT ( MEANTE , IRSEERSLRBR/
4 |REERREG) - -

5 |FARGTAET A E N RS B R A R AR ST AL B - -
EFARRHFETHTARBEA T HERREZRARPNENITETAGHIERS
BN

7 HE BT AANEHNRSVHEDSNERES - -

8 | PAEAUTHARARCEEFENISEETERANHS - -

9 SR HEEANBMIE TASHNENE B

10 HNE : MDA EEABDTE TR AN NS E RS SRR NSRS

1" fﬁ&lﬂ:%ﬁﬁiﬁﬁﬂ!ﬁiﬂﬂ!ﬁ

12 (ENEantn Rl (ETRRTENET ) fSFTIREIRE 72,353,179 55,803,751
13 |E : SPTHERMEHORTIRG REERA IS AR - -
14 |SFTHEMNHFHERHERIE 6,029,728 5,140,024
15 |RET BERKR - -

18,382,907

16 |hSFTESMERRIRISE
RARE A RBIRIN R

17 1SEAESADIS RS SERENE 10,000,000
18P0 AR AEESENEEHAER (8,000,000)
19 [REARBNRE 2,000,000

RERRMEANET :
20 —imEA 156,835,308 156,836,217
200 |BEERESESBERS A HEET AR AR 752,222,347 721,324,367
20b  |BEEREA TN A AL - -

762,222 347 721,324,367

21 Eﬁiﬁﬁﬁ&gﬂmﬁﬁﬁwﬁﬁﬁwaﬁiﬂm
LI
22 |HEiRtEm 21.25%) 21.74%|

END ! 3 -




