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Quarterly Regufatory Risclosures

Template KMf: Key prudential ratios

30-Sep-23 30-Jun-23 31-Mar-23 3i-Dec-22 30-Sep-22
usp usb usD ush usp
@ ) @ ) ©
T T-1 T T-1 T-2

Tolal capital

VA

CET1 ratlo (%)

iRW i 5
]
Risket tal ratlp Bntaye b - :

1 |Common Equity Tler § {CETT) 161,341,358 160,425,120 150,835,308 156,836,217 155,314,438
2 |Vert 161,541,358 160,425,120 159,835,308 156,835,217 165,314,436
3 $76,162,447 178,107,548 177,679,018 174,548,931 172,665,208

873,407,585 837,855,343 664,006,081 852,716,565

24.07%

Talal capital ratlo (%)

5 23.96% 25.15% 24,03% 23.71%
B {Tier 1 ralio (%} 23.95% 25,15%! 24,07%: 24.00% 28.71%
7 268.16% 27.82% 28.75% 26.74% 26.41%

13 |Tetal leverage ratlo (LR} exposure measirs

786,017 381

690,981,254

752,232 347

& [Caplal conservalion buffer requirement (%) 2 500% 2,500%| 2.500% 2.500% 2,500%
9 [Counlercycilcal capital bulfer requirernent (%) 0.093% 0.089%) 0.097% 0,123% 0.140%
10 JHigher loss absorbency requlrements (%) {spplicable only 1o G-SIBs or D-8185) 0.000% 3.000%| 0.000% 0.000%) 0.000%,|
1t | Tolal Al-specific CET1 bulfer requiraments (%) 2.593% 2.589% 2.597% 2.623%) 2.640%
42 |CET1 availabla alier maeling the Al's minlmum caplial requirements (%) 16.18% 17.65% 16.57%, 16.53%| 16.21%

721,524,367

698,676,185

14 |LR (%)

Applicable o calegory 1 Instittlion only:

20.53%)

22,92%

21.26%|

21.74%

22.22%)

o)

Tolal high quakity liquld assels (HQLA)

Not appllcable

Mot apphicable

Mol applicable

Mot applleable

Nol appHcable

16 | Tolal net cash outflows

Not epplicable

Mot applicable

Mol applicable

Mot applicable

Mol applicable

17 |LorR %)

No{ apglicable

No! applicabls

Mot applicable

Nol appilcable

Ma! applicatds

Applicable to calepory 2 institution only:

17a JLMR (%)

Appllcable Lo category 1 Instiubion only:

408.22%

324.58%

308.20%

167.72%

113.39%

18 | Tolat avaliable slable funding

Mot appllcable

Mot applicabls

Nol applicabla

Not appileable

Not appiicatle

19 | Total required slable funding

ot applicable

Mot applicatie

Mal applcabla

Not applicabie

Not appicable

20 |NSFR (%)

Mot appilcabla

No{ applicabile

Not applicable

Nol applicable

Nol appficable

Applicable to category 24 inslitution only:

200 |GFR (%)

Not applicabla

Nal applicable

Mot applicable

Nal applicable

Mol appllcable
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Quarterly Regulatory Disclosures

‘Temptate OV1: Overview of RWA

CiS Expusures—comblnatron of appmaches

Equity posmuns in banking boak under the snnple tsk-weight imathod and

__Fnternai models method )
CD\lecﬁwe investment scheme (*CI5") exposures— LTA“ .
) CIS exposures - MBA‘

CIS BUPOSIes — I’BA‘

Securitization exposures in banking book
D!whlch SEC-IRBA
Of which SEC-ERBA Undudm: IAA)
. Bf which SEC-5A
whichSEC ‘FBA

20 [Market risk__ e -
21 of wh:ch STM approach _ _ -
22 Of which IMM approach -
Capital charge for switch between expastres in tradmg book and bankmg
23 Look (ot applicable belore the revised market risk framewark 1akes Not applicable
. effect)* SN [
L2 Operatlonal risk ) . 15,339,798|
a4 Sovereign concenlratlon risk -
.25 JAmounts below lhe thresholds far deduction {subject to 250% RW) e
.28 CaP’tamc"'ﬁdJ““m‘-‘f“. 8 .
26a Deduck lon to RWA -
260 Ofwhlch porhon Df regulatory reserve for generaf bankmg nsks and )
caflective pravisions which is not included in Tier 2 Capital
B " "Of which portion of cumulative fair value gams arising from the
26¢ revaltuation of land and buildings which is not included in Tier 2 -
S Capital .
27 “Tatal 673,467,588

Not applicable
Mot applicable 1
. Not applicable
__INot applicable

_ Notapplicable _
Not applicable

i) [ ) (9
WA Min‘\m?m capital
reauirements
30-5ep-23 30-jup-23 30-8ep-23
uso usp usoD
T T-1 i
X......|Gredit fisk for non:securitizatian exposures LEeagszaes | BYR14Z037 | 52,204,175
2 L OfwhichSTCapproach e o e T e en T
2a ~ Of which BSC approach ~ 652,552,193 617142037 52,204,175
3 | ofwhich foundation IRB approach o -

4 ’ Qf___wh ich supervisory s[olt:ng crileria appmach - -
5 - -
6 Coun‘serpaﬂy ciefault risk and default fund mntnhutmns . 5 515 597 — 5 ﬁ53 ?OE 3 - 441 248
N _Of which 54, C(R_appro_qch . Not appi:cable hiot appizcable . Not : applicable

7a - -
8 [T ot which IMMICCR) approach s -
9 " Of which others _BB15597 5,633,706 L4448
Ao {CVA sk - -

ot applicai.:i.e“__.__._._. -

_....Nat appficabla
Mot applicable
... Nat applicable

Netapplicable

Not applicable

15,059,600

Mot applicable

1,227,184

53,872,607

FowWs,

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

Explanation of signficant drivers behlnd differences in reparting periods T and T-1,
Increase of credit exposures is due to increase tn loans and advances and debt secuvities investment.

Mot applicable.

When minimum capital requirements in column (€] do not correspond to 8% of RWA in column (a}, the Al must explain the adjustment made.

apply.

If the Ai uses the internal models method under the market-based approach to calculate its equity exposures in the banking book pursuant to the BCR, it
shauld 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

|
1‘
|




feKEXMASIALIMITED
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Template LR2: Leverage ratic (“LR")

(s} 2]
. 30-Sep-23 30-Jun-23
. Usp UsD

T T-1

On-balance sheat exposuras s . L
On-balance sheet exposures {exciuding those arising from derivative contracls and 741,187,717 671,390,634

! SFTs, but Inciuding coliateral)
2 Less: Assel amounts deducted In determining Tfer 1 capital (376,641) (176,641)

3 Total on-halance sheet exposures {excluding derivative contracts and SFTs) 741,011,076 671,213,993

Exposiires arlsing from derivative contracts

Replacement cost associaled wilh all derivative conlracts (where applicable nel of

4 eligible cash variation margin and/cr wilh bilaleral netiing)

5 Add-on amounts for PFE assaclated with alf derivalive contracts - -

6  [Gross-up for collateral provided in respect of derivative contracls where deducted from
the balance shee! assels pursuant to the applicable accounting framework

¥ Less: Deduclions of receivables assets for cash vartation margin provided under
derivalive confracls

Less: Exempled CCP leg of clienl-cleared lrade exposures - .

g Adjusted effactive nofional amount of writlen credil-related derivalive coniracts - -

Less: Adjusted effeclive notional offsets and add-on daductions {or wrillen credit-related
derivallve confracls

11 Total exposures arising from derivative contracts - R

s arising from S|

Gross SFT assets {with no recognilion of netiing}, after adjusting for sale accounting 27,677,983 26,897 955
transaclions

13 Less: Nelted amounts of cash payables and cash recelvables of gross SFT assels - -

14 CCR exposure for SFT assels 2,428,322 1,689,306

15 Agent transaclion exposures - -

16 Total exposures arising from SFTs 23,006,305 28,767,261

(Other of-balance sheat exposures
17 Cff-balance sheet exposure al gross nollonal amount 30,000,000 -
18 Less: Adjustments for conversian to credit equivalen! amounts (15,000,000} -

19 Off-balance sheet items 16,000,000 -

Capital and total exposures
206 [Tler 1 capitat 161,341,358 180,425,120
20a |Total exposures before adjustments for specific and coltective provisions 786,017,381 599,981,254

20b  |Adjustments for specific and collective provislons - -

21 Total exposures after adjustments for specific and collective provisions 786,017,381 690,981,254

22 Leverage ratio 20.53% 22.92%
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FHETHR
IEEKMY ; EEEREE

T-4

2023%0A308 | 20234F6A30H | 2023438318 | 2022812A31B8 | 2002498308
EF &L E= 3T E
{a) i) {c) (g (e)
T

T-2 T-3

T-4

5 |CET1H.IR (%)

RE ) . , __
1 PR R —ER(CETY) 164,341,358 160,428,120 149 835,308 154,836,217 185,314,438
2 [~#& 161,341,358 180,425,120 159,835,308 158,836,217 156,314,438
3 [faEk 176,162,487 178,107,549 177,679,018 174,646,934 172,965,298

AR EREER (UERT)

7| REXRLE (%)

8 (RFEETEERIR (%)

23.96% 25,16% 24,07% 24.03% 23.71%
8 | —EHEE (%) 23.96% 25,15% 24.07% 24.03% 2371%
26.16% 27.82% 26.41%

26.75% 28.74%

12 (HERATUBHRETSHZRTABCET (%)

13 [ISiEE LR AR R M

786,017,381

698,581,254

2.500% 2.500% 2.500% 2.600% 2.500%
9 |BEBEEEARER (%) C.083% 0.089% 0.087% 0.123% 0.140%
10 {E R R A B R (%) (REARG-SIBED-SIB) 0.000% 0.000% 0.000% 0.000% 0.000%
11 [T RS R A CETHETIE R (%) 2,583%| 2.588% 2.597% 2.823% 2.640%)
16.16% 17.65% 1B,57%| 16.53% 16.21%

762,222,347 721,324,367

698,676,185

14 [1EREELR) (%)

20.53%

22.9

2%

21.2

5% 21.74%

2%

222

408.22%

324.56%

RE AR

15 | BB B (HQUA S TR TR Tt TR FEA

16 | PEETHARE FiEA TEA A TEA FHM

17 |LOR {36) TR THE & 4! THA THA
HERR BRI

17a|LMR (%) 308.20% 167.72% 113.39%

RBRARE RS
18 (TR &R FEM TR A TR A
19 |RFIE R RS LR t] TEMR FHER TEh b il
20 [NSER (%) FilH TiEA R TEA Tl
RBRIK EE2AKEIRES
20a|CFR {%) TER TR TER TR B i
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RKEXIVASIA LIMITED

FEEERR
#Egov1 : BIRSnHEEEERW
(&) I (b e
P i BRE R B ARIAE
202395308 202346 H 208 2023498300
Es B EY
T 71 T
1 FEHERARARREMERRR 652,552,193 617,142,037 52,204,175
2 HAPSTCR A - - -
2a HEBSCHE X 652,552,193 617,142,037 52,204,175
3 HARENRBA & - - -
4 ATEESAYRHER -
5 1 HAFRIRBEHE - - )
8 HFHAERABREERERE 5,515,597 5,653,708 | 441,248
7 HAHSACORR B T TiE R TiEA
7a EPHARBRES & - - -
8 HPIMMCCR)ET SEE - - y
9 HebhH itk 5,515,597 5,653,706 441,248
10 JCVARR . i ,
(& oy B R IR TE B 5 B U ER LS FTSE T RIARAT IR AR AE R IR - - -
12 ERREHIBRFE-—LTA B TR T
13 [EBRASTERERIE—MBA* FE A T T#EA
14 ERREANRRRE—FBA T T TR
142 |RREHHSARFRE-—EA R RE FiEm T A TER
16 SRR - ,
16 184705 Ao AN B 8 148 B BRI - -
17 HASECIRBA - -
18 HMSEC-ERBA [H1EIAA) - -
19 HASEC-SA - -
192 | HHBSEC-FBA - - -
20 iR - -
214 HASTMATE & - -
22 HARIMMET % - -
21 iﬁ%ﬁi?ﬂm&zr’a‘itﬂmnﬁ}ﬂﬁﬁfﬂé&ﬂﬁ#ﬁﬁ (FREET T I5 R\ B AE 22 A 2R T | A
24 |EHBREER 15,339,798 15,059,600 1,227,184
24a  (EHEBERAR - - -
25 ERHLFGIIE MR (R 250%RREE) - -
26 BATIRNAE - -
26 [RERIMERIERINRE -
26h fﬁnlﬁi$‘é4ﬁé‘::ffﬁﬁ2§mFr‘:I”'ﬁit-fﬂﬁi%ﬁi%%ﬁ"éféﬁfﬁ&%ﬁéi‘#{‘ﬁﬁaﬁ )
Y
260 E¢$€liﬁ&:%&ﬁ$mw:t1mm?;’éwm[ﬁfﬁﬁfﬂﬁﬁziﬁﬁzéﬁﬁ} ¥ B :
[E8=Ug=3okba
27 fat 673,407,508 637,865,343 53 872,607
FEFER:
Gy 20+ EERR0E E TR MUE S AR P AL Rk, FETEREITNEER TRER .
HETRT- (&M MERNERRHRR.
ERRRBNEERERREHERIG N,
W (A EE AR S kB () MR RIS NI B RS e IR, BT BN EE R R AUER B
T
D I (RN R ABEN I A T MR R R R IR I B B OE - IR (RIS I AR AP AR
KEXIM Asia Limited BB [ &R EE & BRITEAMHEBRE. HBLERIE T AMARATATDE -




(R KEXIM ASIA LIMITED

SRR
BIfALR2 - KRR
{a) 1]
202389 A 200 POR3HE6H 308
T 3
e T It
rEnmmAsERAm T
HERERARRZE ( FEERTE TES DI RSREATR(SFTIELE
1  BBEERR) 741187717 671,390,634
2 N BE—-RRARTHI AN EYS (176,841) (176,641)
3 _ﬁgﬁmﬁmﬁm%w&ﬁ(*@;ﬁﬁiﬂalaﬁm:&sﬁ) 741,011,076 671,213,993
3 WETE T RARESREAER |
. FHAGTETAANAHMER SR OnAMRNE MRARETERURIEER/

4 RS MARE)

5 |BEEETASGEMNMERARREE MK NEE
BRERETHFAMARSE RS EREEEAREPIENTEIREMER

& Lokt

7 BETE TR MR MRS R RIS H MRk s

B lENW AR BHFHEARKAPNEF AR SAHRESNHD

5 (MRS ERHEEREnes THSBGENE A S

10 |i0g : ptE s MO T RS (R IR B ACE SUEI B M ha SRR - -

_ _11 8 TAGREENRHARBEG -
e )

iz |[Sfeeeuuomud (ETRISANET) MSFTRERL 27,677,983 28,807,055
i3 [ SFTRASEA N IR G RURBIR S RIE AT i -

14 ISFT#EMHF L EREmAE 2,428,322 1,869,308
15 |REX2AMRE

16 |BISFTEEMRMRRAR 30,008,305 28,767,261

REXEAREARMER

17 |aEsnzsEnREARRIEEEG 30,000,000
18 |45 s R BRIE (riADIE S (15,000,000) -
15,000,000

18 REARFIMAER
REDRMERAN:

28 —®Ek 161,341,368 160,425,120
200 |BEEANS R ERENSEEEREINERERAR 785,017,881 599,981,254
200 |AtER R MRS E

21 | RWESMS BRSO E R 786,017,351 699,861,254

20.53%)| 22.92%

END { 5



