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RKEXM ASIALIMITED

Quarterly Regulatory Disclosures
Template KM1: Key prudential ratios

30-Sep-22 30-Jun-22 31-Mar-22 3t-Dec-21 30-Sep-21
usn usp uspy uso usD i
(@) i) © & (o) ‘

T T T-2 T3 T4

155,314 428 157,183,613 158,248,754 165,087 526 165,522 563

2 |Tiert 165,314,428 157,183,812 159,248,754 165,067,628 165,522,663 i
i

3 |Tolal capital 172,865,299 174,658,306 176,792,488 182,811,094 182,947,853

684,921,268 |

655,004,483 620,620,962 609,868,287

; _:”p:I'ta'I'r'nt'ic_i;i (% -__}iia“roa'mﬁﬁe. of RWA}

5 [GETHt ratio (%) 23.71% 35.32% 26.11% 28.22% 28.30%

& {Tiar 1 ralio (%) 28.71% 25.33%) 28.11% 28.22% 28.30%

7 {Total capilal ratie (%) 26.41% 28,15% 28.90%) 31.20% 31.28%)

iiremanty (as 8 pereentags

& |Capltal conservation buifer requirement (%6} 2.500% 2.500% 2.500% 2.500% 2.500%:
9 [Countercyclical capital buffer requirerent (%) 0.140% 0.143%, 0.182%| 0,205% 0.205%|

‘ i
10 [Higher foss absorbency requirements (%} {applicable only to G-8iBs or D-SIBs) 0.000% 0.000%) 0.000% £.000% 0.000% ‘
11 |Tolal Al-spedific CET1 buffer requirements {%) 2.540% Z2.643%) 2.682% 2.705% 2.705% |
12 {CET1 available after meating the Al's minimum capital requirements (%) 18.21%) 17.83% 18.61%! 20.72%) 20.80%:

13 |Tolal leverage ralio (LR) exposure measure 590,076,185 550,516,266 654,400,845 625,063,166 636,528,477

14 LR (%} 22.22% 23.80% 24,34% 26.29% 26,00%)

atio (LG I Liquidity Malnteriabea Ralio {LMR) .

Applicable to category 1 inslitullen only: I
15 |Total high quality liquid assets (HQLA) Net applicable Mot applicable Nol applicable Not applicable Nal applicable
16 |Talal net cash oulflows Not applicable Nol applicable Nel applicabla Mal applicable Mol applicable
17 {LCR (%) Nol applicable Nal applicabl Not applicabl Not applicable Mot appllcable i

Applicable fo category 2 institution oniy:

17a |LMR {%) 113.30% 106,58% 130.65%| 146.87% 167.13%

Applicable to category 1 Instituticn only:

18 {Tolal available siable funding Nol appiicatle Not applicable Mot applicable Mol applicable Mot applicable
19 |Total required stable funding Not applicable Mot applicable Mol appiicable Not applicable Mol applicabla
20 [NSFR (%) Not applicable Not applicable Mol applicabls Nt applicable Not applicabte

Applicable lo calegory 2A instilulion only:

20a {CFR {%) Nal applicabl Mol applicabl Mot applicable Not applicable Not applicable

PP




[ KEXIM ASIA LIMITED

Quarterly Regulatory Disclosures

Template OV1: Overview of RWA

(2) | (b] (©
RWA Miniml..;m capital
requirements
30-Sep-22 30-Jun-22 30-Sep-22
UsD UsD usD
T -1 T
1 Credit risk for non-securitization exposures 528,815,286 595,068,937 50,305,223
2 Of which STC approach - - -
2a Of which BSC approach 628,015,286 595,068,937 50,305,223
3 Of which foundation IRB approach
4 Of which supervisary slotting criteria approach -
5 Of which advanced IRB approach -
R Counterparty default risk and defautt fund contributions 12,178,559 12,143,511 974,285
7 Of which SA-CCR approach Not applicable Not applicable Not apgplicable
72 Of which CEM - - -
I Of which IMM{CCR) spproach - - -
.9 , Of which others 12,178,559 12,143,511 974,285
190 CVA risk - - -
i Equity positions in banking book under the simple risk-weight method and 3 } B
internal models method
12 Collective investment scheme {"CIS") exposures LTAY Not applicable Not applicable Not applicable
13 [CIS exposures - MBA* Not applicable Not applicable Mot appficable
14 CIS exposures ~ FBA* . Not applicable Not applicable Naot applicable
142 |CIS exposures ~ combination of approaches Mot applicable Not applicable Not applicable
15 jSettlement risk - - -
16 Securitization exposures in bankmg book - - -
17 Of which SEC-IRBA - - -
18 Of which SEC-ERBA (including IAA) - - -
19 Of which SEC-5A - - -
19a Of which SEC-FBA - - -
20 Market risk . - -
21 Cf which STM approach - - -
22 Of which IMM approach . - - -
Capital charge for switch between exposures i trading book and banking
23 book {nat applicable before the revised market risk framework takes Not applicable Nat applicable Naot applicable
effect)
24 |Operationairisk 14,010,618 13,308,534 1,120,843
24a  |Sovereign concentration risk - -
25 |Amounts below the threshoids for deduction {subject 1o 250% RW) - - -
26 |Capital floor adjustment - - -
263 Deduction to RWA - - -
26h Of which pomon of regmatory reserve for general banking risks end ) B B
coflective 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 - - -
. Capital
27 Total 655,004 462 620,520,982 52,400,357
1 ltems marked with an asterisk () will be applicable only after their respective policy frarnewarks take effect, Until then, “Not applicable” should be reported In the
FOWS.
Explanation of signficant drivers behind differences in reporting petiods T and T-1.
Increase of credit exposures is due to increase In loans and advances and debt securities investment,
When minimum capltal requirements in column (¢} do not correspond to 8% of RWA in column {a), the Al must explain the adjustment made.
Not appiicable.
If the Al uses the internal models method under the market-based approach te calculate its equity exposures in the banking book pursuant te the BCR, it
should provide a description of its internal models used in an accompanying natrative,
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.




FKEXIMASIA

LIMITED

Quarterly Regulatory Disclosures

Template LR2: Leverage ratio ("LR")

(@) (b)
30-Sep-22 30-Jun-22
Usb UsD
T T-1
On-balance sheet exposures
1 Onubalancg sheet exposures (excluding those arising from derivative contracls and 640,661,266 801,282,241
SFTs, but including coilateral}
2 Less: Asset amounts deducted in determining Tier 1 capital {158,211} {158,211)
3 Total on-balance sheet exposures {exciuding derivative contracts and SFTs) 640,503,055 601,124,030
E.xboa'ures arising from derivative contracts
4 Replacement cost associated with all derivative conlracts (where applicable net of B _
eligible cash varlation margin and/or with biiateral netting}
] Add-on amounts for PFE associated with ali dervative contracts - -
8 Gross-up for collateral provided in respect of derivative contracls where deducted from . ~
the balance sheet assets pursuant to the applicable accounting framework
7 Less: Dedusticns of recelvables 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 contrasts - -
10 Less: Adlusted effective notional offsets and add-on deductions for wrilten credit- ; B
ratated derivative contracts
11 Total exposures arising from derivative contracts - -
IExposures arising from SFTs
12 Gross S!:T assets (with no recegnition of netting), after adjusting for sale accounting 53,691,013 54,023,393
fransactions
13 Less: Netted amounts of cash payables and cash receivables of gross SFT assets - -
14 GCR exposure for 5FT assels 4,382,117 4,368,843
15 Agent transaction exposures - ~
16 Total exposures arising from SFTs 58,373,130 58,392,236
Other off-balance sheet exposures
17 Off-batance sheet exposure at gross notional amount 5,000,000 5,000,000
18 Less: Adjustments for conversion lo credit equivalent amounts {4,000,000) (4,000,000)
19 Off-balance sheet items 1,000,000 1,000,000
Capital and total exposures
20 Tier 1 capital 155,314,438 157,183,813
20a {Total exposures before adjustments for specific and collective provisions £99,876,185 BE0,516,266
200 |Adjustments for specific and collective provisions - -
21 |Total exposures after adjustments for specific and collective provisions 699 876,185 660,516,266
[Leverage ratio
22 Leverage ratio 22.19% 23.80%




KEXM ASIALIMITED

FEREERR
WM SEERER
o0z2=0F 308 | sozespeRaog | opzipaga1m | 2021412R318 | 202140R30R
S T £ £ E ¥
(a) b} ©) (d) te}
T T-1 T-2 7-3 T-4
1 (BB —#R(CETY) 155,314,438 167,483,813 159,248,754 165,087,628 168,522 563
156,314 438 157,183,813 160,248,754 165,087,628 165,522,563
172,966,298 174,658,306 176,792,498 182,511,094 182,947,853
620,520,982 809,868,287 584,834,253 584,921,268

655,004,463

12 PR o e B R R R S AT BIICET1 (%)

R CGEMTMMERE SRR : T

& |CET1HH (%) 23.71% 26.33% 26.11% 28.22% 28.30%|
6 | 4R (%) 23.71% 25,33%| 26.11% 28.22% 28.30%:
7 | AL (%) 26.44% 28 15% 26,89% 34,20% 31.28%
Is IER UAMIARMOESRER g TR g T

8 iRHEEAREERER (%) 2.600% 2 500% 2,500%; 2.500% 2.500%
9 | MEEEARER (%) 0.140% 0.143% 0.183% 0,205% 0.205%
10 | Sk ES iR AR BR (%) (REMARG-SIBRD-SIB) 0.000% 0.000% 0.000% 0.000% 0.000%
11 [ B4 EAVMECETHRITER (%) 2.640% 2.643%, 2.682% 2.705% 2.705%
16.21% 17.83% 18.61% 20,72% 20.80%|

oy

13 ISR LR EIRRBEHE

698,876,185

860,516,266

654,400,945

628,063,166

638,528,477

14 HERELE(LR) (%)

22.22%

23.80%

24.34%

26.29%

26.00%

 [mmemmemicn apEMREROR

TR A

16 |BE R BHQLAKEE M i A TR T FiE A

16 [ISBRINAAE TR TR THM TiEA TR

17 |LCR (%) FHA THEA T il AR
SRR

17a [LMR (%) 113,39% 106.68% 130.65% 146.87% 167.13%
- ummsmmwmm(cm . o e T o - .
RGBT IERE

18 (ST AR E&EN TiER B t] T T Film

19 |FrRiaE H & TR AR THA AR A

20 |NSFR (%} T AR A £t TiEm
REARB2AMERIS -

202 |CFR {%) FEM T TR T FEm




JKEXIM ASIA LIMITED

EREEER
HEEROVT : MR RN

(a) i {5) ()
R BE R AR
20224297 308 202246 H30R 202246 F 30R
bt ETT 55T
T T-1 T
1 | g e ER AR R R IR R AR 628,815,286 595,068,937 50,305,223
HSTCHHEE o i e
. HPBSCHML 628,815,286 595,068,937 50,305,223
=  HAPRMIRBETER - - -
4 HPEEHREREET -

S HEPBIRBH AL o T . R
8 HESRRRBLERA G 12,178,550 12,143,511 o 974,285

7| BESACCREE® Rl TEA | FRE
7a nmmhm‘*mmmﬁ -
8 - -
o ey = iz

10 JCVARMR e o ..
T B et G B 0 T BT SRR AR ' N -

2 ER RN BRFR—LTA - FEA FEH
13 |SEEEEH R RIE—MBA s i L FEm

14 |memmARmmRRE—FBA e TR RBE

14a ﬁﬂ&ﬁa&»mﬁw‘ﬁmwﬂﬂimﬁi% . FiEif Fisf ]
5| R S R J . -
16 ﬁﬁhﬁmamﬁibﬁmmﬁ%ﬁ - - -
17 - -

“18 | A®SECERBA (BEIAA) - T
19 | HHMSEC-SA
19a | RESECFBA.

20 [HAER : -
21 HesT = - -
2z | B e e T e
- ﬁﬁﬁfm MR EAER (TR E A T i T
24 |RBBERR B 14 13,308,534 T 20848

 2a A ] - - -

25 gL B B AR UZE0%ARME) - -
2 |RATEEE T
263 |RBADIERERIIN . S - : -
26 idﬂ?@.%ﬁwﬁ&ﬁ*ﬁm am THEAS B B R R SR A ARy . R _
P ﬁWTﬁlﬁE_wﬁiﬁmﬁﬁiiﬂ;&@%mE]fﬁiéﬁm‘iéﬂamﬁfﬁi}m ) .

L L ARG e U DR U S— i
21 s 655,004,463 620,520,982 52,400,357

FEBHE:

@ Mn U HressumE BTEEMREER S MR BR. e, EEEIHTRAE TFEA) .

RBTET-18REN2MERMREAMER.

{53 RIRIR N2 B R R (RS 1R IR IO PR

AR (CHA R A AT o B ) IV BLI I MR A oA S, ER VT BARTR R £ i RO M

FiEA

WE MRS (REAEUED) SR DIB R R T AP R R S W RART R AR R R - R R MR PR ST DA BRI «
KEXIM Asia Limited EUB# TR EE ) GREFEANBIERRRE. HREEIHETRNNERTETEH -




[ KEXIMASIALIMITED

FEEEERE
MEELR2 ; MR
{a) (b}
202249 5308 202246 H 300
HTT #EL
T 31
lma{lawummm - - . FRERITEY . TR PRI : B N T "
Eﬁﬁﬂii\iv\]lﬁm&iﬁ ( ?Faiﬁﬁimftlﬁﬁf’]iﬁuﬁ#ﬂ&ﬁﬁ%(SFT)éIﬁ@ﬂl‘“JﬁE
1 , {BEEERS) 640,661,266 601,282,241
2 0 BE— SRR IR E B (158 211) (168,211
3 l&ﬁﬁﬁwmﬁ%mmﬂ($aﬁmilﬁ ﬁ‘\msm 640,503,055 801,124,030
mﬁﬂaznﬁnﬁmmﬁm ' N o S L
FENTE TESHEEMNERME (nARNEE ?ﬂﬁ‘-‘*ﬁ*ﬁﬁﬁ&!ﬁlﬁ!ﬁﬁ&l
4 FAE AT - -
[ PR R AT T B & 49 7% R K S LIS R M fh i poBidA -
ﬁﬁIﬁiéﬁt%H*ﬁﬁﬁ?ﬁ#ﬂ!ﬁiﬁmﬁiﬂﬁ”*”ﬁéﬁi‘éﬁﬁﬁ%lﬂﬁﬁ%iilﬁﬁmﬁﬁ
[ S fE - -
7 I« BLATAE T B SR RS BT RIS kS - -
8 0¥ : FAERHESARRE DRSS FERRARMEH2AHT - -
k] HERETHESERRBITE TR SN S N -
10 HOR: BrEo e AR ETE T ELA fO1E R 0 A 2R 35 HEAR T B A BRER DR - -
11 EIISHEEE‘J&%&&H&E il -
SETRCEARMAN .
12 |mpeeasgmsd (GTREBENET) MSrTRERE 63,991 013 54,023,393
12 i@ . SETHEEEER IS SRR REEAER - -
14 |SFTRENHESERRB RIS 4,362,117 4,368,543
15 |HBEEBEBRKIE -
16 msrrs&ﬁﬁmm&mmﬁ 58,373,130 £0,392,236
REREANTHENER ' ' b R
17 | sEsmsiRnRiEGsREgn 5,000,000 5,000,000
18 Lt - siiias E RS ERRIEHNEEE {4,000,000) {4,000,000)
19 lﬁﬁﬁﬁwﬁﬁ 4,000,000 1,000,000
WARRRAADS " i
20 —i@wE 165,314,438 157,183,813
20a | AETEANE RIS & {5 I R B R ST 699,678,168 650,616,266
20 |ANEBNEREHANS FHARE . '
21 mtmmnmmmummmum 696,876,155 660,516,268
ﬂﬂﬂm
2 lﬁﬁ&.m 22.19% 23.80%

END / %




