& KEXIM ASIA LIMITED

A wholly owned subsidiary of The Export-Import Bank of Korea

Quarterly
Regulatory Disclosures

FEEREHRE

31 March 2024

2024 £ 3 A 31 H

W T L s e W ey T T B g



P& KEXIM ASIA LIMITED

Contents B #F

Overview of risk management and RWA
KM1: Key prudential ratios
OV1: Overview of RWA

Leverage ratio
LR2: Leverage ratio

T2, i 5 3R B [ P I R B B At
KM1 : ZEZ#ELER
OV1 : B MERERRE

EIRLER
LR2 : 1R2EER

Page EW



F& KEXIM ASIA LIMITED

Summary of Pillar 11l Regulatory Disclosures

Part[: KM1: Key prudential ratios 1 v
Overview of risk management

and RWA OV1: Overview of RWA 2 v
Part IIC : Leverage ratio LR2: Leverage ratio 3 v
SN BB R

%18 KM1 : EERHELER
BREBRERNES
T OV : RIRIEBERE

SEIICHD : 1E1REhER

LR2 : HE1RLEE




& KEXIM ASIALIMITED

Quarterly Regulatory Disclosures

Template KM1: Key prudential ratios

) Evlw AL Jg) -9

31-Mar-24 31-Dec-23 30-Sep-23 30-Jun-23 31-Mar-23
usb usp usp usb usbD
(a) (b) (a) (b) [C}
T T-1 T-2 T-3 T-4

1 |Commen Equity Tier 1 (CET1) 167,609,883 166,740,583 161,341,358 160,425,120 159,835,308
2 |Tiert 167,609,883 166,740,583 161,341,358 160,425,120 159,835,308
3 |Totat capital 171,229,373 169,718,518 176,162,487 178,107,549 177,678,018

T

637,855,343

664,096,981

o

23.41%

23.96%)|

£
kRt

5 |CET1 ratio (%) 20.86% 24.07%|
6 |Tier 1 ratio (%) 20,86% 23.41% 23.96% 25.15% 24.07%
7 |Total capital ratio (%) 21.31% 23 Bz‘/j 26.16% 21.92% 26.75%

12 |CET+* available after meeling the Al's minimum capital requirements (%)

i

13

874,477,643

8 |Capital conservation buffer requirement (%) 2,500% 2.500% 2.500% 2.500% 2.500%
9 |Countercyclical capital buffer requirement (%) 0.093% 0.095% 0.093% 0.089% 0.097%
10 |Higher loss absorbency requirements (%) (applicable only o G-SIBs or D-SIBs) 0.000% 0.000% 0.000% 0.000% 0.000%
11 |Total Al-specific CET1 buffer requirements (%) 2,593% 2.595% 2.593% 2.589%, 2.597%)|

11.31% 13.82% 16.16%, 17.65% 16.57%|

790,825,903

699,981,254

752,222,347

Applicable to category 1 institution only:

o (LRI

21.08%

22.92%

21,25%

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 JLCR (%)

Not applicable

Not applicable

Not applicable

Not applicable

Not applicable

Applicable to category 2 inslitution only:

LMR (%)

389.48%)|

308.20%

Applicable to category 1 institution only:

Total available stable funding

Not applicable

Not applicable

Not applicable

Not applicable

19 |{Total required stable funding

Not

Not applicable

Not applicable

Not applicable

20 |NSFR (%)

Not

Not applicabl

Not applicable

Not applicable

Applicable to category 2A inslitution only:

20a |CFR (%)

Nol applicable

Not applicable

Not applicable

Not applicable

Not applicable
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B KEXIVIASIA LIMITED

Quarterly Regulatory Disclosures

Template OV1: Overview of RWA

@ ! ®) ©
RWA Minim-um capital
requirements
31-Mar-24 31-Dec-23 31-Mar-24
usD usb usD
T T-1 T
1 Credit risk for non-securitization exposures 782,631,230 690,424,246 62,610,498
2 Of which STC approach - -
2a Of which BSC approach 782,631,230 690,424,246 62,610,498
3 Of which foundation IRB approach N -
4 Of which supervisory slotting criteria approach ) -
5 Of which advanced IRB approach _ ) -
6 Counterparty default risk and default fund contributions 5761605 6,477,046 460,928
7 Of which SA-CCR approach Not applicable Not applicable ] Not applicable
7a Of which CEM ) - . - -
8 Of which IMM(CCR) approach - ~ -
9 Of which others 5,761,605 6477046 | 460,928
10 CVA risk - - ”
- Equity positions in banking book under the simple risk-weight method and ) ) ] )
internal models method
12 Collective investment scheme ("CIS") exposures — LTA* Not applicable Not applicable Not applicable
13 CIS exposures — MBA* _Not appficable Not applicable Not applicable
14 CIS exposures — FBA* Not applicable Not applicable Not applicable )
14a _ |CIS exposures — combination of approaches* Not applicable __Not applicable Not applicable
15 Settlement risk - ) o -
16 Securitization exposures in banking book - I ) -
17 Of which SEC-IRBA - - I -
18 Of which SEC-ERBA (including IAA) - - T -
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 trading book and banking o T
23 book (not applicable before the revised market risk framework takes Not applicable Not applicable Not applicable
effect)* _ o
24 Operational risk 15,248,535 15,489,482, 1,219,883
24a  |Sovereign concentration risk - - -
25 Amounts below the thresholds for deduction (subject to 250% RW) - - -
26 Capital floor adjustment o - - -
26a Deduction to RWA - - -
Of which portion of regulatory reserve for general banking risks and
260 collective provisions which is not included in Tier 2 Capital B ) B
Of which portion of cumulative fair value gains arising from the )
26c revaluation of land and buildings which is not included in Tier 2 - - -
Capital e - .
27 Total 803,641,370 712,390,774 64,291,310
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.
Increase of credit exposures is due to increase In loans and advances.
When capital requir in col ( ¢) 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.

e w1



(& KEXIM ASIA LIMITED

Quarterly Regulatory Disclosures
Template LR2: Leverage ratio (“LR")

@) (b)
31-Mar-24 31-Dec-23
Usb USD
T T-1
On-balance sheet exposures
On-balance sheet exposures (excluding those arising from derivative contracts and
' |sFTs, but including collateral) 840,399,215 741,332,382
2 Less: Asset amounts deducted in determining Tier 1 capital (227,071) (227,071)
3 Total on-balance sheet exposures {excluding derivative contracts and SFTs) 840,172,144 741,105,311
Exposures afising from derivative contracts :
4 Replacement cost associated with all derivative contracts (where applicable net of R
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 )
the balance sheet assets pursuant to the applicable accounting framework B
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 B )
11 Total exposures arising from derivative contracts - -
Exposures arisiﬁg from SFTs
12 Gross S‘FT assets (with no recognition of netting), after adjusting for sale accounting 28,808,027 32,385,228
transactions
13 Less: Netted amounts of cash payables and cash receivables of gross SFT assets - -
14 CCR exposure for SFT assets 2,626,938 2,612,295
15 Agent transaction exposures - -
16 Total exposures arising from SFTs 31,434,965 34,997,523
Other off-balance sheet exposures
17 Off-balance sheet exposure at gross notional amount 6,102,669 73,615,344
18 Less: Adjustments for conversion to credit equivalent amounts (3,232,135) (58,892,275)
19 Off-balance sheet items 2,870,534 14,723,069
Capital and total exposures
20 |Tier 1 capital 167,609,883 166,740,583
20a |Total exposures before adjustments for specific and collective provisions 874,477,643 790,825,903
20b  |Adjustments for specific and collective provisions - -
21 Total exposures after adjustments for specific and collective provisions 874,477,643 790,825,903

Leverage ratio

22

Leverage ratio

19.17%

21.08%

T T e 'y T S—— . r e |
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K KEXIMASIALIMITED

FEDENE
BiREKM1 : EERALEE

2024430310 | 20234128318 | 2023459H308 | 2023468308 | 202343H31H
b 7T e 0 %

(a) (b) (c) (d) (e)

T T-1 T-2 T3 T-4

TR
=5
% s

1 |EIEmALE—#R(CET1) 167,609,883 166,740,583 161,341,358 160,425,120 159,835,308

167,609,883 166,740,583 161,341,358 160,425,120 169,835,308

171,229,373 169,718,518 176,162,487 178,107,549 177,679,018

i b
803,641,370 I 712,390,774 673,407,588 637,855,343 664,096,981
5 & S T y

23.41% 23.96% 25.15% 24.07%

5 JCET1LE (%) 20.86%
6 |—#RELE (%) 20.86% 23.41% 23.96% 25.15% 24.07%
7 |BEREE (%) 21.31% 23.82% 26.16% 27.92% 26.75%

a Bﬁ:ﬁk&fﬁéz@ﬁz (%) 2.500% 2.500% 2.500% 2.500% 2.500%
9 |WEANETREER (%) 0.093% 0.095% 0.093% 0.089% 0.097%
10 |BERUWEBAENER (%) ( RBARG-SIBKD-SIB ) 0.000% 0.000% 0.000% 0.000% 0.000%
11 | RTBBSERRCETIREER (%) 2.593% 2.595% 2.593% 2.589% 2.597%

12 | FARTHENRIERRREETAMICET (%) 11.31% 13.82% 16.16% 17.65% 16.57%

W aE ) e R R e , :
13 1B R AR EIEET 874,477,643 790,825,903| 786,017,38 699,981,254 752,222,347
14 |{EA2EEER(LR) (%) 19.17% 21.08%, 20.53% 22,92% 21.25%
EAn S i A
Awil
RBANSE1EME
15 |BEREEEHQLA)BER KiEA AER TiERA KiER i)z
16 [BIREHHAEE TiER XiER XER FEB FiER
17 |LCR (%) KEH KiEA N KER @A
SEAREERE
% 389.48% 641.07% 408.22% 324,56% 308.20%
17a{LMR (%) 7 - ‘ ‘ ‘

KUBARS1RIE

18 |TAEEREME ER RiEmR FER FER iR

19 |IEBEREARH TER FEH AR B AiEA

20 [NSFR (%) ER B FER &R ER
RFFARSE2ARIE

20a |CFR (%) FiErA S ol::] KiEA FiERA RiER




& KEXIM ASIALIMITED

FEEENR
ROV : EIRMEH R E

(@) [ (b) )
EERINERER SERFRRE
202443H31H 2023F 128318 2024£F3A31H
B3 e e
T T-1 T
1 FERS{ERR IR FIR ERRR 782,631,230 690,424,246 62,610,498
2 HPSTCHER - - -
2a HBSCEHER 782,631,230 690,424,246 62,610,498
3 HERBIRBEZ - : -
4 HeEE ) BEANEA - _
5 HoSARIRBEHEE - - -
6 __|HFrREARREEESEE 5,761,605 6,477,046 460,928
7 HPSACCREEE FER FEH fEE
7a HORTEREIEST A . - -
8 HEPIMM(CCR)EHE% - i - -
9 EpEdh 5761605 | " 6477,046 460,928
10 |CVARK - : ]
11 R RS AR AR E FARITIRA BRI - -
12 |[ERREHEIRREE—LTA FEA L. il
13 |#peRast B AREE—NBA" A i T . FmA
14 |SEREREA B RIRAIE—FBA* Yl ~EA @A
14a | SEERAMNIAREESRAERHEL" iR Ll AR
5 |2bER - -
16| ENmaS LR AREAE N i
17 E$SEC-IRBA . 7
18 HPSEC-ERBA ( E1AA) . _
19 HPSEC-SA - -
19a HPSECFBA - - | o
20 |mBEk - o .
2 HPSTMEENE - - 3
22 =pwvitex e e - -
23 gzﬁﬁfﬁiﬁﬁﬁz%tﬂ?ﬂﬂwmﬁ%ﬁﬁﬁﬁ§$§3ﬁ ( RIBEIHBRRIEREBR T Tl A FEE
24 |HminERR 15248535 15,489,482 1219883
24a  |EAEBETEAR - -
%5 |BRIAPIEREER (Aot E250%mnRiEE ) ] - R
26 |AATIRAE - - -
26a  |EIRIERERNR z . -
26 %EPI@?SE:#&Ez&Wm—ﬁﬁiﬂﬁﬁﬁﬂmﬁéﬁﬁﬁﬁﬁﬁﬁﬁm%ﬂ i ] ]
26¢ HEpRaiFE_REAAN T RBENRBESHMEENRRATR N ) ) )
BWEGESD
27 |kmst 803,641,370 712,390,774 64,291,310
ERER:
() M FRMEBERRBSERENE B - T2 - BESRITARE TRER, -
METRT1REMZMEZRNEERYEE -
SR RRISINZENERISNRAE -
() A A B L AR EL (a) 10 A0 EL BB INBE B BRAYB % ARSI I - SRTTHEHBT R R IR AR (ELLAVRES -
FHER
RUHENRE (FEARA IFAMSENES S TONEER A A BERRTIEAMEERRZE - EIRHEHINREB R EFHRANREHES -
KEXIM Asia Limited EAR# TEXFHE% , HERTEANBRERIRER - HHEEHERTHRBERSETER -




FKEXIM ASIALIMITED
FEEEHE
1EERLR2 ; L=

(a) (b)
202438318 2023%F12831H
E e
T T-1
REARTENBRER
REARZARRZE ( FARERTEIESHNBSHMRRS(SFT)ELENAREIE -
1 {BEIEIERMR ) 840,399,215 741,332,382
2 ¥ M — R BARIIEARERR (227,071) (227,071)
3 |REsmERARRERAR (FEEFETRSHARSFT) 840,172,144 741,105,311
mTETRSHEENBRRER
FARATETESNAMNSEERA (NERNS - HIRSERRSLHREIR /
4 SNEEFIAY) - .
5 PrASSTET B S AARRETER MBI MBI - -
EEEEH%%#’J&TM@W&E%@ﬁﬁé’&ﬁﬁﬁéﬁfﬁ%%ﬂﬁﬂ@?SiEIESﬁUJ&#ﬁ
8 B - R
7 W RPTET ESHORENESSRBSNELES - -
8 I . PRESHFSAREEPHESLER S ARMBRARNANS - -
9 ERBEECHEEARMITE IR SNNARSRUR - -
10 |i07 : MEHEEERETETESAEHBRNANE SEH R NSRRI - -
il TETESNEENEREREE - -
HSFTEEHWRKRER
12 |GHEENRSBRE (ERRNBHENET ) MSFTREME 28,808,027 32,385,228
13 |30W : SFTREM MBS 2 AEICRSBERNFH - -
14 |SFTRENBFHERRREE 2,626,938 2,612,295
15 |(RERBERER - -
16 |BSFTELEMNBRARSE 31,434,965 34,007,523
HittRES BRI REER
17__|RESEESERIESRBEEE 6,102,669 73,815,344
18 [i0F : RS ERSEREELNE (3.232,135) (58,892,275)
19 |EEaERMER 2,870,534 14,723,089
HARBRMARESHR
0 |—mEs 167,609,883 166,740,583
202 |BEEEHESREMEES EHBENNERTRAN 874,477,643 790,825,903
200 |RAKEEHSRERERS(FHNRE - -
21 [RNEERSREEERSFHERENRRARER 874,477,843 790,825,903
BiELER
22 [{ESEEE 19.17% 21.08%.

dt

END /



