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[ KEXIM ASIA LIMITED

Regulatery Disclosures

Template KM1: Key prudential ratios

30-Jun-22 31-Mar-22 31-Dec-21 30-Bep-21 30-Jun-21
usD usb usb usn usp
(a) (b} (e {d) ()
T T3 T-2 T3 T-4

[Reguiatory capita G

nount)

159,248,754

165,087 828 | 165,522,583

1 |Commen Equily Tier 1 {CETT) 157,183,813 165,135,578
2 |Tier1 167,183,813 | 169,248,754 | 165,087,628 | 165522,683 | 185,135,578
3 |[Tolal capital 174,658,306 | 176,792,488 | 182,511,004 | 182,947,853 | 182,569,763

{RWA (am

Total RWA

620,520,082

609,868,2&7] 584,934,293

584,921,268

554,244,420

CET1 ratio (%)

25.33%

28.30%

28.15%

28.99%

5 26,11% 28,22% 29.79%
6 Tier 1 ratic {%) 25,33% 26,11% 28,22% 28,30% 29.79%
31.20% 31.28%

32.94%

Total capltal ratlo (%)

8 |Capital conservation buffer requirement (%) 2.500% 2.500% 2.500% 2.500% 2,500%
9 |Counlercyclical capital buffer requirement (%) 0.143% 0.182% 0.205% 0.205% 0,200%
10 [Higher foss absarbency requirements (%) {applicable only to G-SIBs or D-SIBs) 0,000% 0.000% (1L030% 0.000% 0,000%
11 [Total Al-specific CET1 buffer requirements (%) 2.643% 2.682% 2.705% 2,705% 2.700%
12 [CET1 available after meeting the Al's minimum capital requirements {%) 17.83% 18.61% 20,72% 20.80% 22,29%

‘|Basei it leverage ratlo

Total leverage ratio (LR} exposure measure

660,516,266

854,400,945

628,063,166 | 636,528477

602,651,574

LR (%)

23.80%

24.34%

26.29%

26.00%

27.40%

Applicable to category 1 institution ondy;

15 {Total high quality fiquid assets (HQLA) Nat applicabla | Not applicable | Nol applcable | Not applicable | Not applicable

18 {Tolal net cash cutflows Nat applicabte | Not applicable | Not appiicable | Mot appiicable | Not applicable

17 JLCR (%) Not applicable | Not applicable | Not applicable | Mot applicable | Not applicable
Applicable to category 2 institution onfy:

17a {LMR (%) 106.58% 130.85% 161.02% 167.13% 136.79%
Applicabla te category 1 instilution enly:

18 |Total avallable stable funding Not applicable | Nol applicahle | Not applicable | Not applicable | Not applicable

12 |Tolal required stable funding Not applicahls | Not applicable | Not applicable | Not applicable | Not applicable

20 |NSFR (%} Naot applicable | Not applicable | Not applicable § Not applicable | Nat applicable
Applicable to category 2A institution onfy:

20a |CFR (%) Mot applicable | Mot applicable | Mot applicable § Not appllcable | Mot applicabie
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Regulatory Disclosures

Template OV1: Querview of RWA

@ I (b) ©
RWA Mimm.um capital
reguirements
30-jun-22 31-Mar-22 30-lun-22
uso usp usD
T T-1 T
1 Credit risk for non-securitization exposures 595,068,937 584,668,130 47,605,515
2 Of which STC approach - - -
2a Of which 88C approach 595,068,937 584,668, 130 47,605,515
3  Of which foundation IRB appmach - - -
4 _Of which supervisory slotting criteria approach - - -
5 Of which advanced IRB approach ) - - ) -
6 Coumterpar‘ly default risk and default fund contributions 12,143,511 12,208,331 B 971 481
7 _ OFf which SA- CCR approach Not applicable | Not applicable Not applicable
Ja _Of which CEM . - - -
8 ) Of whlch EMM(CCR) approach - - -
$§ | . Ofwhich others 12,143,511 12208331 971481
10 [CVArisk - - -
11 Equity posltlcns in banklng book tnder the s;mpTe risk-weight methad and R ) }
B internal models method o ) ) )
12 Collective investment scheme (“CIS ") exposures — LTA* Not applicable Not applicable Not applicable
13 |CIS exposures — MBA* . Notapplicable | Mot applicable | Mot applicahle
34 |CIS exposures FBA* B Not épp!i_c_a_b!_e_ Not_ app_IiC_abIe Not app!icahlé
14a CIS eXposures — combmatlon ﬂf approaches* Not applicable Mot applicable Not applicable
15 Settlement risk - - -
16 Securitization exposures in bankmg book - ' - -
T Of which SECIRBA - - -
18 Ofwhlch SEC-ERBA (mcludlng 1AA] - - -
19 OF which SEC-5A o - - .
192 | Ofwhich SEC-FBA_ - - -
20 Market risk ' - - -
) 21 ) Q Whlch STM approach - - -
2 Of which [MM ‘approach - - -
Capltal charge for switch betwsan exposures in trading book and banking
23 book (not applicable before the revised market risk framework takes Not applicable Not applicable Not applicable
effect) SN [, S
24 [Operaticnalrisk 13,308,534] 12,991,826 1,064,683
24a  |Sovereign concentrauon r|sk - - -
25 Amounts below the thresholds far deduction (suhject to 250% RW) - - -
26 Capital flocr adjustment - - -
26a Deduction to RWA _ - - -
265 Of which portion of regulatory resetve for general banking risks and ) i )
callective provisions which is net included in Tier 2 Capital
Of which portion of cumulative fair vaiue galns arl ising from the
26¢ revaluation of land and buildings which is not included in Tier 2 - - -
o Capital . o
27 Total 620,520,982 609,868,287 49,641,679
Paint fo note:
1. ltems marked with an asterisk (%) will be applicable only after their respective policy framewcrks take effect, Until then, “Not applicable” should be
reparted in the rows.
Explanation of signficant drivers behind differences in reporting periods Tand T-1.
Na signficant differences.
When minimum capital requirements in column { ¢ ) do not carrespond to 8% of RWA in column (a), the Al must explain the adjustment
made.
Not applicable.
If the Al uses the internal maodels method under the market-based approach to calculate its equity exposures in the banking bool pursuant
ta 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 medels method under the market-based
approach does not apply.
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Regulatory Disciosures

Template CC1: Composition of regulatory capital

(a) {b)

Gross-referenced to
Template CC2
Source based on
reference

usp numbers/letters of the
balance sheet undar the
regulatory scope of
As at 30 June 2022 eonsolidation
1 Directly |ssuled qualifying CET1 capital instruments pius any related 130,000,000 7]
share premium
2 |Retained earnings 40,830,437 [81+ 9] +13]
3 |Disclosed reserves {11,859,422) M1
4 Directly .'sgued capital sy!?ject {o phasevou{ arrangements from CET1 Not applicable Not appiicable
(only applicabls to nen-joint stock companies)
Minority interests arising from CET1 capital instruments Issued by
5 Jconsolidated bank subsidiaries and held by third parties (amount -
allowed in CET4 capital of the consolidation group)
6 |CET1 capital before regulatory deduc::_tions 158,971,015

7 |Valuation adjustments -

8 |Gocdwill (net of asscdiated deferred tax liabilities) -

9 |Other intangible assets (net of associated deferred tax liabllities) -

10 |Deferred tax assets {net of associated deferred tax liabililies) 158,211 41-112]

11 {Cash flow hadge raserve -

Excess of total EL amount over total eligible provisions under the {RB
approach

Credit-enhancing interest-only strip, and any gain-on-sale and other
13 ] : . i ot . -
increase in the CET1 capital arising from securitization transactions

" Gains and losses due to changes in own cradit risk on fair valuad }
liabilities




(& KEXIM ASIA LIMITED

Regulatory Disclosures

Template CC1: Composition of regulatory capital (continued)

(a) (b}
Cross.referenced to
Tempiate CC2
Source based on
reference
usb numbers/letters of the
kalance sheet under the
regulatory scope of
As at 30 June 2022 capsalidation
15 Defined benefit pension fund net assels {net of assoclated deferrad _
tax labilities)
Investmants in own GET1 capital instruments (If not already netted off
16 L ) -
paid-in capital on reported balance sheet}
17 |Reclpreeal cross-holdings in CET1 capital instruments -
Insignificant LAC investments in CET1 capital Instruments issued by
18 |financial sector entities that are outside the scope of regulatory -
consolidation {amount above 10% threshold)
Significant LAC investments in CET1 capital Instruments issued by
18 [|financial sector entilias that are oulside the scope of regulatory B
consolidation famount above 10% threshold)
20 {Mortgage servicing rights {net of associated deferred tax ilabilities) Not applicabie Not applicable
Deferred tax assats anising from temporary differences {net of ; .
4 associated deferred tax liabliities} Not applicabie Not appiicabla
22 lAmount exceeding the 15% threshold Not applicable Not applicable
23 of which: s_;\gnlflcam investments in the ardinary share of financial Not applicable Not applicable
seclor entities
24 of which: mortgage servicing rights Naot applicable Not applicable
25 of which: deferred tax assels arising fram temporary differsnces Not applicable Nat applicable
26 |Mational specific regulatory adjustments applied to CET1 capital 1,628,992 [13]
Cumulative falr value gains arising from the revaluation of land and
26a L N . -
bulldings (own-use and investment properties)
26b {Regulatary reserve for general banking risks 1,628,992 [13]
26¢ | Securitizalion exposures specified in a notice given by the MA -
Cumulative logses below depreciated cost arising from the institution's
26d h : -
heidings of land and buildings




FRICEXIM ASIA LIMITED

Regulatory Disclosures

Template CC1: Composition of regulatory capital (continued)

() (b}
Cross-referenced to
Template CC2
Source based on
reference
usp numbersfietters of the
balance sheet under the
regulatory scope of
As at 30 June 2022 consolidation
26e [Capitat shortfall of regulated non-bank subsidiaries -
26 Capital investment In a connected company which is a commerclaf B
entity (amount above 15% of the reporting Institution's capital base)
Regulatory deductions applied to CET1 capital due to insufficient AT1
27 g ) . : -
capltal and Tier 2 capital to cover deductions
28 [Total regulatory deductions to CET1 capital - 1,787,203,
29 |GET4 capital 157,183,812

30 |Qualifying AT1 capital instruments plus any related share premium -

of which: classified as equity under applicable accounting

o standards -

32 of which: classified as fiabllities under applicable accounting .
standards

23 Capital instruments subject o phase-out arrangements from AT }

capital

AT1 capital instruments issued by consolidated bank subsidiaries and
34 thald by third partles {amount allowed in AT1 capital of the -
consolidation group)

35 of which: ATT capital instrumants Issued by subsidiaries B
subfect lo phase-out arrangements

38 |ATY {:a_pit_a_l bé_fon_a regulatory deductions, AN ] :.':: e

37 [investmentls in own AT1 capital instrtuments -

38 |Reclprecal cross-holdings in AT1 capital instruments -




[&KEXIM ASIA LIMITED

Reguiatory Disclosures

Template CC1: Composition of regulatory capital (continued)

As at 30 June 2022

(a)

{b)

usp

Crass-referenced to
Template CC2
Source based on
refarence
numbkersiletters of the
balance sheet under tha
regulatory scope of
consalidation

39

insignificant LAC investmenls in AT1 capital instruments issued by
financial sector entities that are outside the scops of reguiatory
consolidation (amount above 10% thresheld)

40

Significant LAC investments in AT1 capital instruments issued by
financial secior entities that are outside the scope of regulatory
consolidation

41

National specific regulatory adjustments applied ta AT1 capital

42

Regulatory deductions applied to AT1 capital due to insufficient Tier 2
capital to cover deductions

43

Total regulatory de_duc@ions to.AT1 capltal

44

ATt capltal ~

45

46

Tier1 c_:ap.it_al_('_r'l =CET1 +AT1) .

Qualifying Tier 2 capitai instruments plus any refated share premium

15,000,000

L)

47

Capital instrumentis subject to phase-out arrangements from Tier 2
capital

48

Tier 2 capital instruments issued by consclidated bank subsidiaries
and held by third parties {amount allowed in Tier 2 capital of the
consolidation group)

49

of which: capital inglruments issuad by subsidiaries subject
to phase-out arrangements

50

Collective provisions and reguiatery reserve for general banking risks
eligible for inclusion in Tler 2 capital

2,474,493

[1+[2+[3] +

51

52

Tier 2 capital before re_gulqtor}) ded_uct_ions._ 3

investments in own Tler 2 capital instruments

117,474,493

[BIH10]+{13]
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Regulatory Disclosures

Template CC1: Compesition of regulatory capital (continued)

{a} (b)
Crass.referenced to
Template CC2
Source based on
reference
usp numbers/letters of the
balance sheet under the
regulatory scope of
As at 30 June 2022 consolldation
Reciprocal crass-heldings in Tier 2 capital instruments and non-capital
53 A -
LAC liabilities
Insignificant LAC investments In Tler 2 capital instruments issued by,
54 and non-capital LAC liabilities of, financial sector antities that are }
outside the scope of regulatory censclidation (amount above 10%
threshold and, where applicable, 5% threshold)
Insignificant LAC investments in non-capital LAC liabilities of financial
sector enlities thal are outside the scope of regulatory censolidation
545 [ftamount formerly designated for the 5% threshold but no longer meets -
the conditions) (for institutions defined as “section 2 institution” under
§2(1) of Schedule 4F to BCR anly)
Significant LAC investments in Tler 2 capital instruments Issued by
55 |financial sector entilies that are outside the scope of regulatory -
consolidation (net of eligible short posftions)
Significant LAC investments in non-capital LAC liabilities of financial
b5a |sector entilias that are outside the scope of regulatory consclidation -
{net of eligible short positions)
56 |National specific regulatory adjustments applied te Tier 2 capital -
Add back of cumulative fair value gains arising from the revaluation of
56a |iand and buildings (own-use and investment properties) eligible for B
inclusion in Tier 2 capitat
56b Regulatory deductions applied to Tier 2 capital to cover the required }
deductions falling within §48(1}g) of BCR
57 |Total ragulafory adjustments to Tier 2 capital -~ -~ S RIS W
58 [Tier 2 capital (T2) . s i ey av4,403 |
59 [Total regulatory capital (TC = T1 +T2) R : ' ol o 174,658,305 [ - o
60 [Total RWA ~° o T 620,620,982
61 [CET capitatratio © . T g gy,
62 |Tietd capitalratio = . 1 b s agy,




IRKEXIMASIA LIMITED

Regulatory Disclosures

Template CC1: Composition of regulatory capital (continued)

(m) (b}
Cross-referenced to
Tampiate CC2
Source based an
reference

usb numbersfletiers of the
balance sheet under the
regulatory scope of
As at 30 June 2022 consolidation
63 {Total capital ratio o -28.15%

Institution-specific buffer requirement {capital conservation .-~ |- 5 s
64 ibutfer plus countercyclical capital buffer plus higher loss RN _' - 2,643%
ahsorbency reguirements) R ) o

68 of which: capital conservalion buffer requirement 2.500%

of which: bank spacific counlercyclical capltal buffer

66 . 0.143%
requirement

67 of which; higher loss absorbency requirement - -

88 CET1 {as a perceniaga of RWA) ava]iabl.e afte_r_meetmg mimmqm L 47 aaoew) - :

capital reguirements -~ -

68 |National CET1 minimum ratio Not applicable Not applicable
70 [National Tier 1 minimum ratlo Mot applicable Not applicable
71 INational Total capital minimum ratio Not applicable Not applicable

Insignificant LAC investments in GET1, AT1 and Tier 2 capital
72 |instruments Issued by, and non-capital LAC Habilities of, financial -
sector entities that are outside the scope of regulatory consolidation

Significant LAC investmants in CET1 capital instruments issued by
73 [financial sector entities that are cutside the scope of regulatory -
consolidation

74 |Mortgage servicing rights (net of assoclated deferred tax liabilities) Not applicable Not applicable

Deferred tax assets arising from lemporary differences {net of

5 associated deferred tax liabilities)

Not applicable Not applicable




R KEXIMASIA LIMITED

Regulatory Disclosures

Template CC1: Composition of regulatory capital {continued)

ta) {b)

Cross-referanced to
Template CC2
Source based on
reference
numbers/letters of the
balance sheet under the
regulatory scope of

As af 30 June 2022 consolidation

usp

Provisions eligible for inclusion in Tier 2 in respect of exposures
76 |subject to the BSC approach, or the STC approach and SEC-ERBA, -
SEC-3A and SEC-FBA {prior to application of cap)

77 Gap on inclusion of provisions in Tier 2 under the BSC approach, or B
the STC approach, and SEC-ERBA, SEC-8A and SEC-FBA

Provisions eligible for inclusion in Tier 2 in respect of exposures
78 Isubject to the IRB approach and SEC-IRBA (prior to application of -

cap)

74 Cap for inclusion of provisions in Tier 2 under the IRB approach and )
SEC-IRBA

Current cap on CET1 capital instrumenis subject to phase-out
arrangemenis

80 Not applicable Not applicable

Amount excluded from CET1 due lo cap (excess over cap after

81 redemptions and malurities)

Not applicable Not applicable

a2 Current cap oh AT1 capital instruments subject fo phase-cut )
arrangemenis

a3 Amount excluded from AT1 capital due to cap (excess over cap after )
redemplions and maturities)

Gurrent cap on Tler 2 capital instruments subject o phase-out
arrahgemenis

85 Amaunt exciuded from Tier 2 capital due to cap (excess over cap afler )
redemptions and maturitiss}

Notes :
Elemarts where a rmors consarvative definlllon has been applied in the BCR refative to that set oul in Base! Il capftal standards:

9




FRXEXIM ASIALIMITED

Regulatory Disclosures

Template CC1: Composition of regulatory capital (continued)

Hang'Keng
Lihasis

= Basel il

S bagls

Deferred tax assets {net of.assoma.ted deferred tax liabilities) 168,211

158,211

Explanation
As set olt In paragraphs 69 and 87 of tha Basal lil text Issuad by the Basal Commiltee {Dacember 2010), DTAs of tha bark to be realized

CET1 capltal. Therafore, the amount lo be deducted as reported In row 10 may be grealer than Lhat required under Basel Il The amount

exposures 1o connected companies) under Basal i,

deducted, whereas DTAs which relale to lemporary differences may be given limiled recognition In CET1 capite! {and hence be excluded from
deduction from CET1 capilat up to the specifled threshold). In Hong Kang, an Al is required to deduct alt DTAs In full, Irespective of their origin, fram

under the calumn "Basel 1l basis" in this box represents the amount reparted in row 10 (Le. the ameunt reperted under the "Hong Kong basls")
adjusted by reducing the amount of DTAs lo be dedusted which relate to temporary differences to the exlenl not in excess of the 10% threshold sat
for DTAs arlsing from temparary differences and the aggregata 15% threshald set for MSRs, DTAs arising frem temperary differences and
significant investimenls In CET1 capital instruments issued by financial sector entities {excluding those that are |oans, fasilities or other credit

are to be

reported

Remarks:

The amaunt of the 10% lhreshold and 5% lhreshold mentionad above is calculated based on Lthe amount of CET1 capital determined in accordance wilh the
deduction methods set cut in BCR Schedule 4F. The 15% threshold is referring to paragraph 82 of the Basel il taxt Issued by the Basel Commlittee

(Decamber 2010} and has no affact {o the Hong Kong regima.

Abbravialions:
CET1; Common Equity Tler 1
AT1: Additional Ter 1

16




FRKEXIM ASIALIMITED

Regulatary Disclosures

Template CC2: Reconciliation

of regulatory capital to balance sheet

| @

(&)

(c)

Balance sheel ag In
published financial
stalements

Under regulatory scope of
consolldation

At 30 June 2022 At 30 June 2022
Assets )
Cash and balances with banks and other financkal institutions 5,784,973 5,784,973
Loans and advancas to banks 43,122,841 43,122,041
Of which: collective impalrment allowances 27,093
Loans and advances to customers 312,731,017 312,731,017
Of which: collective impalment alflowances 761,487
Investment securities 287,804,560 ' 287,604,560
OFf which: collective impairment allowances 4,508
Deferred tax assets 450,508 459,598
Praparty, plant and squipment 1,240,978 1,240,978
Other assels 3,020,208 3,020,296
TOTAL ASSETS 653,944,263 653,964,263
Equity and liabilities o
Depaosits and balances from banks and other financial institutons 352,243,301 352,243,301
Tax payabla 663,362 683,362
Other fiabilitles 2,502,348 2,502,348
Of which: collective impairment allowances 1,612
Borrowings from the ullimate holding company 124,177,602 124,177,502
Berrowings from other financial instilutions - -
Subordinated liabllities 14,954,548 14,694,548
Of which: Subordinated liabilitiss 15,000,000
Tatal Habllitles 494,581,061 494,681,061
Equity T
Share capltal 130,000,000 130,600,000
Raservas 25,363,202 29,383,202
Of which: retalned profits 36,923,298
proft for the poriod 2,278,147
cthar comprehensive income 110,800
AFS investmeni revalualion reserve {11,858,422)
defarred tax assels 301,387
reguilatory reserve 1,628,862
Taotal equity 159,383,202 159,383,202
TOTAL EQUITY AND LIABILITIES 653,964,263 853,964,263

11

Reference

{1

{2

{3

{8l

6l

7

il
il
(1]
1]
[12]
[12]




(& KEXIMASIALIMITED

Regulatory Disclosures

Table CCA: Main features of regulatory capital instruments

As at 30 June 2022

f2)

Quantitative 7 gualltative infonnation

Crdlnary Shares

Ordinary Shares

Subordtnated [oan

t Regulatoty reatment of capital nstruments sublect to transllional arrangements provided for In Schadule 4H 1o the BCR.

? Reguilatory treatment of capital instrumants not subject to transitional arrangemants provided for In Schedule 4H to the BCR,

| ssuer KEXIM Asia Limited
2 Untque identifier {e.g, CUSIP, 1SIN or Bloomberg (dentiffer NA
for private placenient} o
3 |Goveming law(s) of the instrument Hong Kong Laws
Regulatory treamemt
4 Transitional Basel [11 rules Common Equity Tier 1 Comuiton Eqity Tier 1 Tiex 2
5 Post-transitional Basel I rules® Conunon Equity Tier | Comnion Bquity Tier | Tier2
& Eligible at solo / group / solo and group Solo Solo Solo
7 .l1ls.Lru.}11¢?11{ type {types 1o be specilied by cach Ordinary Shares Ordinary Shares Subordinated loan
jurisdiction)
3 Amount recognised in nglllatoiycapllal {eurrency in milliens, USD 30 millien UD 100 milition USD 15 million
as of mosl recent reporting date)
9 Par value of fnstrument No par value {issued USD 30 million) |No par value {issued USI 100 million){USD 15 million
[0 [Accounting classification Sharcholders' equity Sharcholders' equity Liability - amortizsed cost
11 |Original date of issuance 4 March 2004 27 August 2020 27 Seplember 2018
12 |Pempetual or daled Perpetual Perpetusl Pated
13 Original maturity date No maturity No maturity 27 Seplember 2028
14 ssucr call subject to prior supervisory approval Yes Yes Yes
tignal call dat i 1 dates -
15 Op ignal cul | dute, contingent cal] dates and N.A. N.A, 27 Seplemiber 2023, USD 15 million
redemption amaunt
16 Subsequent call dntes, if applicable N.A. N.A. N.A.
Coupunis { dividends
17 Fixed or Noating dividend / coupon Flonting dividend Floating dividend Floating coupan
13 Coupon rate and any related index No No 3 months USS LIBOR + 1,6%
19 Existence al'a dividend stopper Na No Na
s e . . o . I Fully
20 Fully discretionary, purtially discretionary or mandutory | Fully discretionary discretionary Mandatory
21 Existence of step-up or other incentive to redeem No Ne No
22 MNon-cumulative or cumulative Non-cumulative Non-cumulative Non-cumulative
23 |Convertible or non-convertible Nor-convertible Non-convertible Non-convertible
24 If convertible, conversion trigger(s) N.A. N.AL N.A,
25 1f convertible, fully or partially N.A. N.AL N.A.
26 If convertible, conversion rate N.A. N.AL N.A.
27 If convertible, mandatory or optienal conversion N.A. N.A. N.A.
28 If convertible, specify instrument type canvertible inta [N.A. N.AL N.A.
29 !f convertible, specify Issuer of nstrument it converts NA. NA. NA.
into
30 | Write-down feature No No Yes
31 If write-down, write-down trigger(s) N.A. N.A, BCR Seh. 4CLIK)
32 11 write-down, fulf or partial N.A. N.A. Fuli or pariial
K] If write-down, penuancnt or lemporacy N.A. NLAL N.AL
14 if (empcznuy write-down, deseription of write-up NA MNA. N.A
mechanism
Position in subordination hizrarchy in fiquidation (specify
1% |instruintent type immediately senior to instriiment in the Subordinaled ¢reditors Subordinated creditors Senior creditors
insolvency creditor hicrarchy of the legal entity concerned).
36 [MNon-compliant transitioned features No No No
37 [1f yes, specify non-compiiant features ™AL NLA, NA,
Foolnots:

The full terms and condltions of the Company's capltat Instruments can ba found in our webslle, https:/Awnsw, koreaexim.go.krfea/HPHYEAD1 MO .
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(& KEXIM ASIA LIMITED

Regulatory Disclosures

Template CCyB1: Geographical distribution of credit exposures used in countercyclical capital buffer (*CCyB”)

As at 30 June 2022 a G d e
Geographical . RWA used in "
breakdown by Appl:inalble :fCClyB computation of CCyB AI-speclfl;/(;CyB ratlo CCyB amount
Jurisdiction {.J) fatio In efiec ratio ?
) |5 Amouit (UsD)

4 Hong Kong SAR 1.0000% 57,005,254

2 lsum' 57,005,254

3 Tolal 398,420,780 0.143% 569,742

Fecoinote:

1 The sum of RWhAs far the private sector credit exposuses In Jurisdictions with a nan-zera applicsble 1CCyB ratio,
2 Yotal: {for cohumn {€)) total sum of the RWA for private seclor cradit exposures across alk jurisdictions la which the Al |s expased, including jurisdictions with no applicabla

JCCyB ratio or with applicable JCCyB ratio set at zero.




[ EXIM ASIA LIMITED

Regulatory Disclosures

Template LR1: Summary compatrison of accounting assets against leverage ratio

{"LR"} exposure measure

As at 30 June 2022

(@)

Value under the LR
ltem framework
UshD
1 Total consclidated assets as per published financial 653,064,263
slatements
Adjustment for investments in banking, financial, insurance
2 or commercial entities that are consclidated for accounting (52,682,022)
purposes but outside the scope of regulatory consolidation
Adjustment for securitised exposures that meet the
2a operational requirements for the recognition of risk -
transference
Adjustment for fiduciary asseis recagnised on the balance
3 shest pursuant to the applicable accounting standard but -
excluded from the LR exposure measure
3a Adjustments for eligible cash pooling transactions -
4 Adjustments for derivative contracts -
5 Ad;u_stment for 8FTs (i.e. repos and similar secured 58,302,236
lending)
Adjustment for off-balance sheet {("OBS") items (i.e.
6 conversion to credit equivalent amounts of OBS 1,000,000
exposures)
Adjustmenis for prudent valuation adjustments and specific
6a and collective provisions that are allowed to be excluded -
from exposure measure
7 Other adjustments (158,211
8 Leverage ratio exposure measure 660,516,266
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[ KEXIMASIALIMITED

Regulatory Disclosures

Template LR2: Leverage ratio ("LLR™)

{a) (b}
30-dun-22 31-Mar-22
Usp Usp
T T-1
On-balance sheet exposures I e
1 On-balancle sheel exposuras (excluding those arising from derivalive contracls and 601,282,241 696,047,628
SFTs, butincluding collateral)
2 Less: Asset amounts deducted in determining Tier 1 capital (168,211) {158,211}
3 Total on-balance sheet exposures (excluding derivative contracts and SFTs) 601,124,03¢ 595,889,617
Exposures érising frgfh d_eriva{ive contracts
4 Replacement cost assaciated wilh all derivative contracls {where applicable nel of } R
eligible cash variation margirr andfor with bilaleral netting)
5 Add-an amounis for PFE associated with all derivalive contracts - -
Gross-up for collateral provided in respect of derivative contracts where deducted from
6 " " - -
the balance shest assets pursuant to the applicable accounting framework
7 Less: Deductions of receivables assels for cash variation margin provided under } R
derivative coniracls
8 Less: Exempted CCP leg of client-cleared trade exposures - -
9 Adjusted effective notional amount of written credit-related derivative contracts - -
i0 Lass: Adjusted effactive national offsets and add-on deductions for written credit- . R
related derivative contracts
11 Total exposures arising from derivative contracts . -
Exposures a.rising frorﬁ SFTs - :
12 Gross SFT assels fwith no recognitfon of netting), after adiusting for sale accounting 54,023,393 54 158,410
transactions
13 { ess: Netted amounits of cash payables and cash receivables of gross SFT assels - -
14 CCR exposure for SFT assets 4,368,843 4,352,918
15 Agent lransaction exposures - -
16 Total exposures arising from SFTs 58,392,236 58,611,328
Other off-batance sheat ex_p.o.sures R B
17 Off-balance sheet expostre at gross notional amount 5,000,000 -
18 Less: Adjustments for conversion ta credit equivetent amounts {4,000,000} -
19 Off-halance sheet items 1,000,000 -
Capital and total exposures - & E SRR o .
20 Tier 1 capital 157,183,813 150,248,754
20a  |Total exposures hefore adjustments for specific and collective provisions 660,516,266 654,400,945
20b  |Adjustments for specific and collective provislons - -
21 Total exposures after adjustments for specific and collestive provisions 660,516,266 654,400,945
Leverage ratio
22 Leverage ratio 23.80% 24.34%
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e KEXIM ASIA LIMITED

Reguiatary Disclasures

Template CR1: Credit quality of exposures

As at 30 June 2022

o) | {5 & ) I te) 0} a
Of which EC!. accounting provisions for
Gruss carrying amaunts of credit losses of “’Md"‘ECL
on STC approach exFosures accounling
Allawances / Allocated In ocated In provisions far Met values
Impairments regulatory credit losses on (a+b-)
Defaulted Nan- dafauited reiula:uty{ eaegory of IR apprasch
exposures category o ’
pasun exposures speciﬁcgprgf\sicns collective exposures
uso prawislong
fLoans - 356,933,430 728,580 - 728,580 - 356,204,850
2|Debt securities - 287,609,069 4,509 - 4,509 - 287,504,560
3|Off-bajance sheet exposures - 5,000,000 1,612 - 1,612 - 4,998,388
4[Tatal 649,542,499 734,701 - 734,701 - 648,807,732

Default exposures : Borrower is mare then 90 days past due on any ¢redit abligatlon,
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% KEXIM ASIA LIMITED

Regulatory Disclosures

Template CR2: Changes in defaulted loans and debt securities

1 Defaulted loans and debt securities at end of December 2021(1+2-3-445)

2 Loans and debt securities that have defaulted since the last reporting period
3 Returned to non-defaulted status

4 Amounts written off

5 Other changes

6 Defaulted loans and debt securities at end of June 2022 (1+2-3-4+5)

17
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FKEXIN ASIA LIMITED

Regulatory Disclosures

Template CR3: Overview of recognized credit risk mitigation

As at 30 June 2022

{a) {b1) {b) {d) f)
Exposures
Exposures Exposures
Fxposures secured by
Exposures to be|  secured by secured by .
unsecured; . . recognized
. secured recognized recognized ) L
carrying amaount credit derivative
collateral guarantees
UsD contracts
1|Loans 81,325,140] 274,879,710 . 274,879,710 -
2|Debt securities 217,724,290 69,880,270 - 69,880,270 -
3|Total 299,049,430 344,759,980 - 344,759,980 ' -
4|Of which defaulted - - - - -

18




[ KEXIM ASIALIMITED

Regulatory Disclosures

Template CR4: Credit risk exposures and effects of recognized credit risk mitigation - BSC approach

As at 30 June 2022
ta) i (o) © | d) e I o

Exposures pre-CCF and pre-CRM | Exposures post-CCF and post-CRM RWA and RWA density

On-balance sheet ] Off-batance sheet { On-balance sheet | Off-balance sheet

E RWA RWA density
xposure classes amount amaount amount amount

JsoD Usb Usp Usp usp %
1{Sovereign exposures RUUTTRTE ee J— z e R 0%
2{PSE exposures T T . - - - -
3 Multilateral development bank } A B B ) )
{gxRosures . . .. T . e
4lBank exposures ComsmTISSE - 125,707,755 - 64623263 1%
5|Cash iteras - - b TP " E b

Exposures In respect of failed
delivery on transactions entered
into on a basis other than a
delivery-versus-payment basis
7|Residential marigage loans . - . - - . - o - o -
8lOther exposures | 529,439,668 1,000,000 5294396681 1,000,000 530,439,568 100%

g Sign'H'ii:ant éxposures to ; 3 B R B B . .
“Jeommercial entitles . . . L . o
10 Total ] 655,147,423 1,000,080 655,147,423 1,000,000 595,068937 91%

Na slgnificant change over the last reporting period,




H&KEXIM ASIA LIMITED

Regulalery Disclostres

Template CR5: Credit risk exposures by asset classes and by risk weights ~ BSC approach

As at 30 Juna 2022

usb 6] ) © () (e) ) 5]} hy 0!
Total credit risk
Risk Weight 0% 10% 20% 35% 50% 100% 250% Others | TXPOSUTES amaount
{post CCF and post
Exposure class CRM)
1|Sovereign exposures - - - - - - - - -
2| PSE exposures - - - - - - - - -
Multilatera development bank ; B : ; R R R ; :
EXPOSUrES, B .
4}Bank exposures - - 76,348,107 - - 48,359,648 - - 125,707,755
§{Cash items - - - - - - - - -
Exposures in respect of failed
delivery on transactions entered R R R } B ) A } }
inte on a basis other than a
delivery-versus-payment basis
7|Residential mortgage loans - - - - - - - - -
8| Cther exposures - - - - - 530,439,668 - - 530,439,668
Significant exposures to B R R R ) 7 T '_' ’ R R ﬁ'
commercial entities . . S R C
10]Total - - 76,348,107 - - 579,799,316 - - 656,147 423
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& KEXIM ASIALIMITED

Regulatory Disclosures

Advances to customers

{a) By Industry sectors
The analysis of advances to customers by industry sector is based an the categeries used In the "Quarterly Analysis of
Loans and Advances and Provisions” Return to the HKMA and is stated gross of any provisions:

Loans and advances fo cuslomers analysed by the coverage of collateral and the impairmant allowance is as follows:

At 06/30/2022
% of gross Coliectively - Individually -
Gross loans and assessed assessed
loans and advances impairmant impairment
advances covered by allowances allowances
usp collateral usn usD
Loans for use in Hong Kong
Induslrial, commercial and financial.
- Invastment companies 10,000,000 8,542 -
- Wholesale and retail {rade 21,000,000 - 82,671 -
L.oans for use in Hong Kong 31,000,000 - 89,213 -
Loans for use outside Hong Kong 282,432,504 - 612,274 -
Gross advances to customers 313,432,504 - 701,487 -
At 1213172021
% of gross Collectively - Individualty -
Gross {oans and assessed assessed
loans and advances impairment impairment
advances cavered by allowances allowances
usp collateral usD usp
Loans for use in Hong Kong
Industrial, gommercial and financial:
- Finance companies & others 10,000,000 - 6,450
- Wholesale and retail trade 7,000,000 - 38,4268 -
Leans for use in Hong Kong 17,000,000 - 44,918 -
Loans for use outside Hong Kong 297,637,249 - 753,148 -
Gross atdvances to customers 314,637,249 - 798,064 -
(b) By geographical areas
At 06/30/2022
Collsctively - Individually -
Gross loans assessed assessed
and Impalrment fmpalrment
advances allowances allowancas
UsD usp uspD
-Korea 285,313,507 {877,001} -
-Developing Asia Pacific - - -
-Daveioping Latin America and Caribbean 4,118,897 (11,685} -
~Developing Africa and Middle East 14,000,000 (6,259) -
-Offshore centres 10,000,000 {6,542) -
313,432,504 {701,487) -
At 12/31/2021
Collectively - Individually -
Gross lcans assessed assessed
and impairment impairment
advances allowances allowances
UsD Usb UsD
-Karea 256,669,543 (623,268) -
-Developing Asia Pacific 4,941,108 (140,711) -
-Developing Latin America and Caribbean 4,126,598 {11,607) -
-Developing Africa and Middla East 14,000,000 (6,218) -
-Offshore centres 25,000,000 (16,230) -
314,637,249 (798,064) -

The above geographical analysis Is classified by the lacation of counterparties after taking into account the transfer of risk,
21



(& KEXIMASIAUIMITED

Regulatory Disclosures

(a)

{b)

Advances to banks and other financial insfitutions

By industry sectots

The analysis of advances to banks and other financial institutions by indusiry seclor is based on the calegorles used in
tha "Quarterly Analysls of Loans and Advances and Provisions" Return to the HKMA and is stated gross of any

Loans and advances io banks and other financial institutions analysed by the coverage of collaleral and the impairment

allowance is as follows:

Loans for use outside Hong Kong

Loans for use outside Hong Kong

By geographical areas

-Korea

-Developing Asla Paclfic

-Developing Europe

-Developing Latin America and Caribbean
-Developing Africa and Middle East
-Offshore centres

-Korea

-Developing Asla Paclfic

-Offshore centres

-Developing Eurcpe

-Developing Africa and Middle East
-Develaping Latin America and Garlbbean

At 06/30/2022
% of gross Collectively -
Gross loans and assessed
loans and advances impairment
advances covered by alfowances
usp collateral usD
43,149,934 - 27,093
At 12/31/2021
% of gross Collectively -
Gross lcans and assessed
loans and advances Impalrment
advances cavered by allowances
usp collateral usb
33,405,779 - 24,233

At 06/30/2022

Collectively -
Gross loans assessed
and impairment
advances aliowances
UsD usD
34,920,417 (16,299}
8,229,617 (10,794}
43,148,934 (27,093}
At 1213172021
Caollectively -
Gross loans assaessed
and impalrment
advances allowances
usp Usb
29,906,761 (19,689)
3,499,018 {4,544}
33,485,779 (24,233)

The above geographical analysis is classified by the location of counterparties after taking Into account the transfer of risk.
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FKEXIM ASIA LIMITED

Requlatory Disclosures

Overdue
a Advances to customers which have been overdue for :
At 06/30/2022 At 06/30/2022 At 12/31/2021 At 1273112021
By amotint By % of By amount By % of
Usp total advances usbh total advances
6 months or less but over 3 months - - - -

1 year or less but over 8 months - - - "
Over 1 year - - - -

Current markel value of collateral held against
the covered portion of overdue fcans and - -

Cavered portion of overdue loans and advances - -

Uncovered portion of overdue loans and advancas - -

toans and advances with a specific repayment date are classified as ovardue when the principal or interest is overdue and
remains unpaid at the year-end.

b Advances to banks and other financial institutions which have been overdue for:
& months or less but over 3 months - - - .

1 year or less but over 8 months - - - -
Over 1 year - - . - -

¢ Other assets which have been overdue for :

6 months or less but over 3 months - - - -
4 year or less but over 6 months - - . -
Qver 1 year - - - -

d Rescheduled advances to
cusfomers - - - -

e Rescheduled advances to banks and
other financial institution - - - .

f Total impaired loans - - - -

g individual impairment ailowances / Expected
credit losses at stage 3 made on overdue
loans and advances - -

As at 30 June 2022 and 31 December 2021, thare were no overdue advances to banks and other financial institutions.

Repossessed assets
At 06/30/2022 At 12/31/2021
usb UsD
Repossessed assets - -

23




FRIKEXIM ASIALIMITED

Regulatory Disclosures

Template CCRT: Analysis of counterparty default risk exposures {other than those to CCPs) by approaches

As at 30 June 2022

{2} {b) [{8)] {d) (e} 0
Rebl ‘ ?(I)fha r(na)tftsi:d Default risk
eplacemen PFE Effective EPE comp . ¢ exposure after RWA
cost (RC) default risk
CRM
Usp expostire
1 SA-CCR approach {for ) ) 14 ) ~
derivative contracts) '
1a CEM (for derivative 14 B B
. |contracts) _
2 [IMM (CCR) approach - - -
3 |Simple approach (for 54023393 | 12,143,511
SFTS) |
4 Comprehensive )
~ [approach for SFTs)
5 |vaR {for 5FTs) T
6 |[Total 12,143,511

24




[RKEXIM ASIA LIMITED

Ragulatory Disclosures

Template CCR2: CVA capital charge

ush

As at 30 June 2022

(a)

EAD post CRM

RWA

the advanced CVA methad
(i} VaR (after application of multiplication factor if
applicable)

if applicable)

the standardized CVA method
4{Total

Netting sets for which CVA capital charge is calculated by

(i) Stressed VaR (after application of multiplication factor

Netting sets for which CVA capital charge is calculated by

25




(& KEXIM ASIALIMITED

Regulatory Disclosures

Template CCR3: Counterparty default risk exposures {(other than those to CCPs) by asset classes and by risk weights ~ BSC approach

As al 30 June 2022

usp (a} (b} © (ca) (d) U] (ga) thy G
Risk Weight Total default
0% 10% 20% 35% 50% 100% 250% otal defau
Cthers | risk expasure
after CRM
Exposure class
1|Sovereign expoasures - - - - - - " .
2|PSE exposures - - - - - - - -
Multilateral development ) N R B B - - R
bank ¢xposures )
4{Bank axposures - 7,194,006 - - - - - 7,194,006
SICIS exposures (4] - - - - - - - -
6Other exposures - - - - 4,949,505 - - 4,949,505
Significant expasures to . R _ - - - - -
commercial entities
8iTotal - 7,194,006 - - 4,949,505 - - 12,143,511

4 3efore the newr standard on banks' equity fmwestment in funds [5 effectivg, an ATs €15 erpostes may be teportad within th categary of ‘Other expasures’ of the Template.
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(& KEXIM ASIALIMITED

Regulatory Disclosures

Template CCRS: Composition of colfateral for counterparty default risk exposures (including thase far contracts or transactions cleared

through CCPs)

As at 30 June 2022

a) I () | (€) i R &) 0
Derivative contracts SFTs [3]
Fair Vﬁlue 0: reco.gn;zed Fair value of posted collateral Fair value of Fair value of
cotlateral recelve recognized nosted

usb Seqregated Unsegregated Segregated Unsegregated | ¢ollateral received collateral
Cash - domestic currency[4] - - - - B :
Cash - other currencies - - - - 49,654,550 -
Dorestic sovereign debt - - . - - -
Other sovereign debt - - - - - -
Government agency debt - - - - - -
Corporate bends - - - - - 54,023,393
Equity securities - - - - - .
Cther collateral - - - - - -
Total - - - - 49,654,550 54,023,393

[3} For "SFYs* repotted In coluring (¢) and (f), the collateral used is defined as referring to both legs of the Wansactlan, For example, an Al tansfers seaurities Lo a third party, which In turn posts collateral ta the Al The Al shalid report beth fegs of the
transaction in the temglate; on ane hand the collateral recelved is reported In colurnn (e}, an the other hand the collateral posted by the Alls reported In calumn {f].

[4] "Domestic currency” refers Lo the Al's reporting currency {not the curtency / currendies inwhich the derivalive contract or SFT Is denominated),
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€KEXIM ASIALIMITED

Regulatory Disclosures

Template CCR6: Credit-related derivatives contracts

Ush

As at 30 June 2022

(a)

{b)

Protection sold

Notional amounts
. Single-name credit default swaps
_Index credit default swaps
Total return swaps

Other credit-related derivative contracts
Total notional amounts
Fairvalues
Positive fair value (asset)
Negative fair value (liability)

Credit-related options

Protection bought
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[ KEXIM ASIA LIVITED

Regulatory Disclosures

Template CCR8: Exposures to CCPs

usp

As at 30 June 2022

{8)

RWA

-

Lo o

LR

PO 0o~

Y
(=)

Exposures of the Al as clearing member
ar clearing client[5] to qualifying CCPs
{total)

Default risk exposures to qualifying CCPs
fexcluding items disclosed in rows 7 to 10),
of which:

(l) OTC derivative transactlons

{ul_) Sc;gunt:e_s ﬁnancmg transacticns

{ivj Netting sets subject to valid cross-
praduct netting agreements

Segregated initial margin

Unsegregated Initial margin

Funded default fund contrlbutsons )
Unfunded default fund contributions

Exposure after CRM

1

-

1

a3

BRELL
14
15
16

17
18
19
20

Exposures of the Al as clearing member
or clearing client to non-qualifying CCPs
{total)

Default risk exposures to non-gualifying
CCPs (excluding items disclosed in rows 17
to 20), of which:

iy OTC derivative transactions

(||) Exchange traded derivative contracts
(iiiy Securities fmang_mg transactions

(ivj Netting sets subject to valid cross-
product netting agreements

Segregated initial margin

Unsegregated initial margin

Funded default fund contributions

Unfunded default fund contributions

5] "Cleaning dient” here may mean a direct client, or an indirect client within & multi-level client structure, as applicable. These terms have the meaning
given by the BCR,
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[ KEXIM ASIALIVITED

Regulatory Disclosures

Template SEC1: Securitization exposures in banking bool

usb

As at 30 June 2022

@) ) S ) {e) 4} {9 hy [d]
Acting as originator {excluding sponser) Acting as sponsor cling as investor
Traditional Synthetic Sub-total Traditional Synthatic Sub-tatal Traditional Synthetic Sub-total

Retail {total) - of which:

residential mortgage

credit card

other retail exposures

re-securitization exposures

10

Wholesale (total} - of which:

loans to corporates

commercdial mortgage

lease and recelvables

other wholesale

re-securitization exposures
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(e KEXIV ASIALIMITED

Regulatory Disclasures

Template SEC2: Securitization exposures in trading book

As at 30 June 2022

(a) {b) (c} {d (e) ® () h i)
Acting as originator (excluding sponsor) Acting as sponsor Acting as investar
usp Traditional Synthetic Sub-total Traditlonal Synthetlc Sub-total Traditional Synthatic Sub-totat
1} Retail (total) — of whidh: - - - - - " - - -
2| residential mortgage - - - - - - - - -
3] credit card - - - - - - - - -
4] ather retail exposures - - - - - - - - -
5{ resecuritization exposures - - - - - - - - -
6] Wholesale (tolal} — of which: - - - - M - - - -

7| loansto corporates - - - - - - - . -

8| commercial mortgage - - - N - - - R .

9| fease and recejvables - - - - - . - R R

10| other whalesale - - - - - - - - .

11}  re-seeuritization exposures - - - - - - - - -
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(XEXIMASIALIMITED

Ragulatary Disclosures

Template SEC3: Securitization exposures i banking book and associated capital requirements — where Al acts as originator

As al 30 June 2022
G | ® i@ @@ ] 0wl w] ol o tlaelml]enl|a]el]a
Exposure values RWAs ‘
Exposure values (by RW bands) Capital charges after cap
{by requlalory approach) {by requiatory approach)
2l E oz k| E] i
e =1 o = =
g8 B 4| E &l ¥ s & £ ¥ s 5 & & s &
g e o ¥ 3 3 < o 5 5 b & ' = e 5 ;
2 ¥ Y] g %] W
A o o o
usp N = o ol
1 [Total exposures - - - - - - - - - - - - . - - -
2 iTraditlonal securitzation - - - - - - - - . - - - - - - - .

3 l Of which securitization - - - - - - - - - - . - - . . - -

4 i Of which retai } } . . ) A i . . ) . i i
5 Of which wholesale - - - - - - - - - - . - - - . - -
& Of which re-securilization - - - - - - - . - - - - - - . . _
7 Of which senior - - - - - - - - - - - - - - - - _
8 Of which non-senlos - - - - - - - - - - - - . - - - .

9 |Synthetic securitization - - - - - - - - - - . - - - . - -

10 OFf which securitlzation - - - - . - - - - . - - . N - . .
" I Of which retail - - - - - - - - - - . - - - . . -
12 Of which wholesale - - - - - - . - - _ . - _ - . . _
13 Of which re-securitization - - - - “ - - - - - - - . . - - -
4 l .Ol which senior - - - - - - - - - - - - - - . - -
15 i Of which non-senior - - - - - - - - - - R - - . . - -
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HRICEXIM ASIA LIMITED

Regulatory Disclosures

Template SEC4: Securitization exposures in banling beok and associated capital requirements — where Al acts as investor

As at 30 Juno 2022

o] e ]@w]e@]lo]lalow]oalolw]olm|onwl]w]leo]w
e i v W band Exposure valtes RWas Caoital ch it
Hposire values {by ands) {oy regulatory approach) {by regulatory approach) apital charges aller cap
kS & T P —
| I | . : : 2
< < = =
dOx| B 8| Eo& B g #| E OE o3| & & g a3 ¢
o 2 o © ¥ y 1= ! d = ! g
o E ¥ < [ W o o (8] W & o (™l IV}
] 3 & O v &
b 0 a o ] b
usp N ] 7]
1 Total exposures - - - - - - - - - - - . - R . -
2 |Treditional securitization - - - - - - - - B . - - - - . R -
3 Of which securitization - - - - - . - - - - - - - _ . - -
4 Of which retall - . . - - - -
5 Of which whalesale - - - - - - - - - . - - - - - . .
3 Of which re-securitization - B - - - - - - - - . - - - - . -
7 Of whidh senior - - - - - - - - B - - - - - . N -
8 Of which non-senior - - - - - - - - - - - - - - - - .
g [Synthetic securitization - - - - - - - - N - - - - - - - -
10 Of which securttizatlan - . - - - - - - - - . . - - - - -
11 Of which retail - - - - - - - - - - - - - . . - -
i2 Of which whafesale - - - - - - - - - . - - - - . . -
13 Of which re-securitizatian - - - - - - - - - - . . - - - - .
14 I Of which senior - - - - - - - - - - - - - . . . -
15 I Of which non-senior - - - - - - - - - - - . . - - - .
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Template MR1; Market risk under STM approach

UsD

As at 30 June 2022

{a)

Qutright product exposures

RWA

Interest rate exposures (general and specific risk)
Equity exposures {general and specific risk)
_Foreign exchange (including gold) exposuras
Commaodity exposures

By TN =

Option exposures

Simplified approach

Deita-plus approach

Other approach
Securitization exposures
Total

W0~

The Company had been exempted from market risk capital requirement since September 2005,
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Liquidity information

Liquidity maintenance ratio ("LMR")
At 06/30/2022 At 06/30/2021

Average LMR for the period 106.58% 136.79%

The average LMR is computed as the arithmetic mean of the average value of the LMR for each calendar month as
reported in the liquidity position submitted for the year.

Approach to liquidity risk management

The Cempany's approach to liquidity risk management is based on the building blocks of governance by framework,
oversight by risk management committees, and Internal control policies that define specific risk methodalogies.
Processes and systems are in place to measure, limit and control exposures based an the risk methodologies
defined. Risk Management Committee is responsible for ovarseeing overall liquidity position and ensuring that there is
sufficient liquidity available to meet the obfigations. The Committee members meet at least on a monthly basis to
review several limits set intarnal or statutory. Internal target liquidity ratio is established which provide early-warning
signal in relation to liquidity position.

The purposa of liquidity management is to ensure sufficient cash flows to meet all financial commitments and to
capitalize on cpportunities for businass expansion. This included the Company's ability to meet any deposit
withdrawais either on demand or at contractual maturity, to repay borrowings as they mature, to company with
stalutory liguidity ratio, and to make new loans and investmenis as oppottunities arlse.

Liquidity s managed on a dally basls by a senior manager under the dirscticn of the management and liquidity
maintenance ratio. The senicr manager is responsible for ensuring that the Company has adequate liquidity for all
operations, ensuring that the funding mix Is appropriate so as to avoid maturity mismatches and to prevent price and
reinvestment rate risk in case of a maturity gap, and monitoring local and international markets for the adequacy of
funding and liquidity. Risk Management Committee will be promptly informed if the ratio calculated below internal
target and determine approprate course of action to restore the ratio back to or above internal target ratio.

The Company manages liquidity risk by holding sufficient liquid assets (e.g. cash and bank balances and sacurities) of
appropriate guality to ensure that short-term funding requirements are covered within prudent limits. The Campany
regularly stress tests its liquidity position.
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Mainland Activities

Non-bank Mainland China exposure

(Expressed In Unitad Slates dollars)

The analysis of non-bank Mairland exposures is based on the catagories of non-bank courterparties and the type of direct
exposures defined by the HKMA under the Banking (Disclosure) Rules with reference to the "Retumn of Malnland Activities" for

non-hank.
At 06730/2022
On-balance Off-balance
Types of Counterparties sheel sheet Total
exposura exposure exposure
000! 0oy 000’
1. Central government, central
government-cwned entities and
their subsidiaries and joint
ventures {IVs) - - -
2. Local governments, local
government-owned entities and
their subsidiaries and JVs - - -
3. PRC nationals residing in
Mainland China or other entities
incorporated in Mainland China
and their subsidiaries and JVs 61,208 - 61,208
4.  Other entities of central
government not reported in item 1
above - - -
5. Other entities of lccal
governments not reporied in item
2 above - - -
8. PRC nationals residing outside
Mainland China or entities
incorporated outside Mainland
China where the credit is granted
for use in Mainiand China - - -
7. Other counterparlies where the
axposures are considered by the
reporting institution to be non-
bank Mainland China exposures 8,232 - 8,232
Total 69,440 - 66,440

Total assets after provision 054 872

On-halance sheet exposures as
percentage of tolal asssts 10.60%
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Mainland Activities {continued)

Non-bank Mainland China exposure (continued)

(Exprassed fn Unlled Stales dollara)

At 12731120214

On-balance

Typas of Counlarparties sheet
exposure

000"

Off-balance
sheetl
exposure
000"

Total
exposure
000!

1. Cenfral government, central
government-owned entities and
their subsidiaries and joint
ventures {JVs}

2. Local governments, local
government-cwned entities and
their subsidiaries and JVs

3. PRC nationals residing in
Mainland China or other entities
incorporated in Mainland China
and thelr subsidiaries and 3Vs

4. Other entities of central
government not reported in item 1
above

5. Cther entitles of local
governments not reported in item
2 above

8. PRC nationals residing outside
Mainland China or entities
Incarporated outside Mainland
China where the credit is granted
for use in Mainland China

7. Other counterparties where the
exposures are considered by the
reporting institution to be non-
bank Mainland China exposures

Total
Total assets after provision

On-balance sheet exposures as
percentage of tolal assets

37

49,109 5,000

8,852 -

54,109

8,852

57,961 5,000

62,961

620,440

9.34%
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International Claims

International claims are on-balance sheet exposures of counterparties based on lhe location of the counterparties after laking into account
any transler of risk. For a claim guaranteed by a parly siluated In a counlry different from the counlerparty, risk will be transferred 1o the
country of the guarantor. For a claim on the branch of a bank or olher financial institution, the risk will be transferred o the couniry where
ils haad office is siluated, Claims on individual countries or araas, after risk transfer, amounting ta 10% or mers of the aggragate

International claims are shown as follows:

usD
Non-bank Non-financial
Offical financial private

As at 30 June 2022 Banks sector institutions seclor Othears Total
Developed countries 19,285,997 - - 35,521,073 - 54,807,070
Qffshore cenlres 8,260,058 - - 28,411,600 - 36,671,667
Developing Europe - - - - - -
Daveloping Latin America

and Caribbesan - - - 4,162,468 - 4,162,468
Daveloping Africa and

Middle East 47,106,084 - - 26,441,614 - 73,547,992
Developing Asia-Pacific 62,940,068 - - 434,925,827 - 497,865,683
of which : China 24 435,452 - - 56,756,747 - 81,192,188

Korea 18,443,067 - - 369,290,259 - 87,733,326
Total 137,692,202 - - 529,462,688 - 667,054,890
Uspb
Non-bank Nen-financial
Officai financial private

As at 31 Dec 2024 Banks sector institutions sector Others Total
Daveloped countries 17,644 404 - - 21,129,833 - 38,774,037
Offshore cantres - - - 650,293,781 - 50,293,781
Daveloping Europe - - - - - -
Developing Lalin Amerlca

and Carfbhean - - - 4,156,318 - 4,166,318
Daveloping Africa and

Middle East 38,290,549 - - 22,224 864 - 61,515,413
Davelaplng Asia-Pacific 53,259,185 - - 414,523,409 - 467,782,504
of which : China 24,743,974 - - 68,283 437 - 93,027,411

Karea 8,400,786 - - 331,551,337 - 339,952,123

Tolal 110,194,138 - - 512,328,005 - 622,522,143

The above analysls is disclosed on a net basis after taking into account the effect of any recognised risk transfer.
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Foreign currency exposures

{Expressed In millions of Hong Kong dollars)

At 06/30/2022
usp EUR NY
Spol assels 5,088 49
Spot liabilities (5,085) {49)
Forward purchases - -
Forward sales - -
Netlong / (short} position {6) -
Net structural pesition 3 -
At 1213112021
UsD EU CNY
Spot assets 4,785 52
Spot liahilities {4,788) (53)
Forward purchases - -
Ferward sales - -
Net lang / (shart} position (3) (1)

Net structural position 3 -
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Countercyclical Capital Buffer Ratio

At 06/30/2022 At 12/31/2021

Countercyclical Capital Buffer Ratio 0.143% 0.205%

The relevant disclosures of countercyclical capital buffer ratio which are prepared in accordance with
the Banking (Disclosure) Rules and disclosure templates issued by the HKMA can be found on the
Company's website accessible through the "Regulatory Disclosures__ June 2022" link on the home
page of the Company's website at https://iwww koreaexim.go.krfea/HPHYEAQ15MO1

Capital Conservation Buffer Ratio

Under section 3M of the Capital Rules, the capital conservation buffer ratios for calculating the Bank's buffer level are
2.5% for 2021 and 2.5% for 2022,

At 06/30/2022 At 12/31/2021

Capital Conservation Buffer Ratio 2.500% 2.500%
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