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(& KEXIM ASIA LIMITED

Quarterly Regulalory Disclosures

Template KM1: Key prudential ratios

30-Sap-19 | 80-Jun-19 | 31-Mar-19 | 31-Dec-18 | 30-Sep-18
ush usD usp UsD usD
{a) ) () (d) (e)
T T-1 T2 T-0 T-4

Tolal RWA

378,964,362

369,606,967

391,866,707

1 |Commen Equity Tier 1 {CETY) 68,471,757 58,287,582 66,917,578 54,766,104 66,206,851
2 |Tler1 69,471,757 58,287,582 66,917,672 4,766,104 64,296,861
3 [Tolai caplial 77,273,526 76,149,832 74,642,223 72,454,703 72,928,571

& JCET1 ratlo (%) 15.69% 4,96% 14.53% 14.64% 15.72%
& [Tier 1 ralio (%} 15.69% 14.98% 14.53% 14.64% 16.72%
7 |Tolat capilal ratlo (%) 20.38% 18.86% 18.06%! 19.37% 20.73%

13

Tolal leverage ratio (LR} axposure measure

443,967,866

466,143,641

443,801,819

8 [Capilat conservation buffer requirement (%) 2,600% 2.580% 2.500% 1.876% 1.875%
9 |Countercyclicat capital buffer requiremant (%) £.066%| 6.033% 0,055%) 0.029% 0,022%
10 [Higher [oss absorbency reguiramants (%) {applicabie only to G-SIBs or {-SIBs) 0.000% 0.000% 0.000% 0.000% 0.000%
11 |Telal Alspacific GET1 buffer requivements (%) 2.566% 2.533% 2.568% 1.904% 1.687%
12 |CET1 mvailable after mesting the Al's minjmum capitat requirements (%) 8,19% 1.46%! 8.41%, 7.14% 8.22%

I B

423,947,317

411,229,681

14

LR (%)

Applicable to category 4 Institution only:

13.40%

12.78%

12.82%

12,92%

13.46%

Applicable to category 1 instliulion only:

16 [Total high quality llquld assets (HQLA) Not appilcable | Not applieable | Not applicable | Nof applicable | Not applicable

16 [Total pal cash cutflows Not applicable | Not applicable | Not applicable | Not applicabte | Not applicable

17 |LOR (%) Not applicable | Not applicable | Not applicalla { Not applicable | Nat applicable
Applicabla to categary 2 instituilon only:

17a |LMR (%) 120.64% 226,58% 126.71% 145,76% 119.64%

10

Total avajlable stable funding

Not applicable

Not applicabie

Not applicable

Not app¥cable

Noi applicable

19

Tolal required stable funding

Not epplicable

Net appiicable

Not applicable

Not applicable

Not applicable

20

NSFR (%)

Net appllcable

ot applicable

Not applicable

Neot applicable

Net appllcable

Applicable 1o category 2A Instliutlon only:

CFR (%)

Not applicable

Nol applicable

Not applicable

Nat applicable

Not appllcable




B KEXIM ASIA LIMITED

Quarterly Regulatory Disclosures

Template OV1: Overview of RWA

19a
20

23

26b

26¢

|SI5 exposures - MBA*

. 24a

|Savereign cancentration risk®

. [cesitai fioor adjustment

% [Deduction to kW

and internal models method

. Jsecuritization exposures in banking book

_©f which SEC-IRBA o e
Of which SEC-ERBA (Including |AA}

_ Of which SEC-SA_

__Of which SEC-FBA

' M'ark_et risk
B

Of which STM approach
... Ofwhich MM approach S
Capital charge for switch between exposures in trading book and banking
book (not applicable before the revised market risk framework takes

he threshol_c}_glf‘al'na&ia&iwén_(_s

Of which portion of regulatory reserve for general banking risks and
collective provisions which is not included in Tier 2 Capital
" Of which bolrti-aﬁ of cumuiative fair value gains arising from the
revaluation of land and bulldings which is not included in Tier 2
..Capital
Total

Not applicable

9,590,507

{a) l {b) (0
RWA Msnlm‘um capital
requlrements
30-Sep-19 30-Jun-19 30-5ep-19
usD usD usp
T T-1 T
1. |Credit risk for non-securitization exposures 365,298,554 363,972,850 | 20,2238B4
L2 ... Of which STC approach - o , .
23 g 363,972,850 29,223,584
4. iaapproach .
.6 ICounterparty d d defa d contributions 325,224
~2 ). Ofwhich SA-CCR* pplicable
Sda ). OfwhichCEM s e '
.8 ] Of which IMM(CCR) approach .
8 Of which others
Equity pasitions in banking book under the simple risk-weight method

Not applicable

9a406204)

Not applicable

767,241

378954362 |

389,

30316343

1. items marked with an asterisk (*} will be applicabie only after their respective policy framewarks take effect, Until then, “Not applicable” should be
reported in the rows,

Explanation of signficant drivers behind differences in reporting perlods T and T-1.
Not applicable.

made,

Mot applicable.

When minfmum capital requirements in column { ¢ ) do not correspond to 8% of RWA in column {a}, the Al must explaln the adjustment

If the Al uses the Internal models method under the market-based approach to calculate lts equity exposures in the banking book pursuant to
the BCR, It should provide a deseription of its internal models used In an accompanylng 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.
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Quarterly Regulatory Disclosures

Template LR2: Leverage ratio ("LR")

(a) 2]
30-Sep-19 30-Jun-18
USD Ush
T T-1

On-balance sheet exposures (exsluding those arlsing from derlvalive contracts and

Total on-balance sheet exposures (exciuding derivative contracts and SFTs)

1 SFTs, but Including collateral) 9,890,370 379,233,624
2 Less: Asset amounts deducted In determining Tler 1 capital (135,113} (135.113)
3 419,755,267 379,088,514

st

Replacement cost associated wilh alf derivative conlracts (where applicable net of
eligible cash varlation margin andfor with bilateral neiting)

Add-on amounts for PFE assoclated with all derivative contracts

Gross-up for derlvatives collateral provided where deducted from the balance sheel
assels purstant 1o the applicablo accounting framework

Less: Deductlons of recelvables assets for cash variation margin provided under
derlvative contracts

1.ess: Exempted GGP teg of client-cleared trade exposures

Adjusted effective notienal amount of written ¢redit derlvative contracls

10

Lass: Adjusted effeclive notional offsets and add-on deductions for written credil
derivative contracts

11

Total exposuras arlsing from derivative contracts

Gross SF 1 assets (with no recagnition of nelling), after adjusting for sale accounting

12 transactions 20,326,505 69,307,696
13 |Less: Netted amounts of cash payables and cash receivables of gross SFT assels - -
14 CCR axposure for SFT assels 1,088,095 4,237,434
16 |Ageni fransaction exposures - -
16 Total exposures arising from SFTs 21,412,600 73,545,130

Off-balance sheet fems

17 Off-balance sheet exposure at gross nolional amotint 6,600,000 10,000,000
18 |Less; Adjustments for convarsion to credil equivalent amounts (3,700,000) {6,500,000)
19 2,800,000 3,500,000

5
20 Tier 1 capital 59,471,757 58,287,582
20a Total axposures before adjustments for specific and collective provisions 443,867,856 456,143,641
20b  |Adjustments for specific and collective provisions - -
21 Total exposures after adjustments for specific and colloctive provislons 443 867 856 456,143,641

22

Leverage ratio

13.40%

12.78%




[ KEXIM ASIALIMITED

FEREEEER

HRRKM

T EEEMAE

88,471,767

58,287,582

2019%E0FI30H | 2019#6330H | 201942331 F | 2018128318 | 2018505 30H
5 E ¥ ET BT
(a3 (b} {c} (d) {a)
T -1 T2 -3 T4

54,766,104

55,206,851

CRTY i:hEB (%)

18 69%

14.63%

| 56,917, 578
2 50,471,757 58,287,582 58,917,579 54,766,104 55,206,851
3 77 273 035 76, 149 532 74,842,223 72,464,703

72,828,671

16.72%

BERLERRTRETR

443,067,856

466,143,641

443,801,818

14,96% 14,64%
8 |—HRLE (%) 15,60% 14,96% 14.63% 14.84% 16.72%
7 #%ﬁﬁtbz‘i& (%) 20.36% 19.65% 10.06% 19.37% 20,73%
8 |BREEEEERER (%) 2.600% 2.500% 2,600% 1.876% 1.875%
9 |BRREEATR (%) 0.086% 0,033% 0.055% 0.020% 6.022%
10 | RIESIREENER (%) ( REARG-SIBED-SIB } 0.000% 0.000% 0.000% 6.600% 6.000%
11 | RO RN CET AR EER (%) 2.666% 2,533% 2.555% 1,904% 1,807%
12 | FERTBENREEAREEUBNCETT (%) £.49% 7 A6% 6.41%) 7.44% B.22%

423,947,317

411,229,561

hﬁtbfg(LR) (%)

13.40%

12.78%

12.82%

12.92%

13.46%

BRI ﬁ%ﬁ

SBARE A

15 | BEREN A EHQLAEE BN 1 ER L1 M Fm S 1

16 [HIRRIRLAER B A TR gL A

17 JLCR (%) BNt A ES i iR B
RIS BRI

17a|LMR (%) 120.64% 226.59% 126.71% 145.76% 119.64%

18 |AMiEEH AR BNl BN 1 FHF A FERE

19 |FEEiBR RS FiER FER TR Sl FiEA

20 [NSFR (%) iR IR TiER FWE A
RERERE20REIE

20a{CFR (%) ER ES 1] FiER T AR




R KEXIM ASlA LIMITED

§r‘“§tm
T oV W Crgli 3
{a) | (b} {c)
IS BEEAEE
2019429 A30H 2019563300 2019594304
T 9 E=
T T-1 T
1 |rEsbERmmARSERARE 365,298,556 | 383,972,850 20,223,884
2 HpSTCRHEE _ _ - e
2a | EPBSCRHE® 365298554 | 363972,850 1 292238684
3| HhEEIREEHEE - D -
L4 ____E@E:%fﬁz‘%ﬁ-ﬁﬂm;azﬁ - - -
5 HOBRIRBEEE S R - -
b |HFABRERERRESAE . 4085301 | 16,226,913 326,224
7 HPSACOR* A WA TEE
78 HpRTERRESL - - -
8 HPIMMCCRISTHAE e , N -
I . L . 4.065,301 16226913 | 325224
0 fovnm B : L :
1 RIS B A ok T AR YT R Py BRI . . -
12 |t AR —LTA A - FEA A
18 |mEmlastsimpsie—mea g R I A
14 _%ﬁﬁﬁﬁaf%ﬁliﬁ%?&wFBA’* _ . RER A AEA
14 |EBREHNARAR—RATHTEY  RmE THE A
s ﬂmm - o -
16 |BITRANESLANRBARE - - -
17 | HPSECIRBA - - .
18 | ASEC-ERBA (285 1AA) - - -
19 EHSEC-SA ' - - -
L HFPSEC- FBA - - -
20 [FBmE - - -
21 | mesTmatEg - - -
T2 | e B S :
93 ﬁ?%i}@)ﬂ H}EZFWHﬁHﬁWﬁﬁFE’JﬁmEﬁ (%@ﬁ%Tﬁ:‘%!ﬁli‘ﬁE%ﬂzﬁ& ST R 71”\@}13
24 ﬁmfﬁm 9,590,507 9,406,204 767,241
24 |EAmEPER , _ e - - -
25 |EinmpE B’J%@(ﬁﬁ.’rﬁ??_@%ﬁlﬁﬁi.).__.. e - : -
B e T - - -
26a  |BEIMESENA, o - - -
26D fﬁf?ﬂ%ﬁ" —ﬂ,’aﬁﬂimﬂﬁ ﬁﬁﬁ& %&@Pﬁ‘”ﬁﬂ%ﬁﬁ%ﬁﬁﬁﬂﬁ ) i i
260 AT REspn o RS AREESmEtnRRAT| ) )
o RERENERDT ST
27 {#Et 378,954,362 389,605,567 30,318,349
EEHE.
() MPOERMEE EHBEEERENES WA, Ei2E  BEslTRss TRER, .
FETRT- 1S M EERRE.
A
Q) R AR E A R B (o) RS e I B % R IR |, S IR R AT i paEEs,,
TS
AR RIS AR IR B ISR AR T AR ARt AT IR N R BB R, IR M AR RO T E B R B o fip izt
KEXIM Asia Limited 23R8 "BAEHEE @RBTRADERMAR, MR EsERTHRTER s R EE,




[ KEXIM ASIA LIMITED
FEE SR

RIRLR2 @ tE R

@) {b)
2019%9F308 | 201968300
B 5T

T T-1

E b
BERBRARRAR (FORBETE RSO RS M AR (S RE

1 REEEIE  {BEEEES) 419,890,370 379,233,624
2 POR . R -AEERAUEAE AN {135,113) (135,118)
3 |EERETARBTIREE (FOETETIESHRSET) 418,755 257 379,098,511

EERTmIR

FEGLETRA

RAMNERRA (BN NS ABRLS N

4 |mmeR SuammsE ) -
5 |FARAIET A AR RN MR

ERAR LSBT A TR B G TR AR A R PR T
6__|Bimmanns )
7| ST AR GEANRSBRRESOMKNS :
8 |30 PARBHES MNP AP SRR S AN RS0 : :
o | ISR E T RARNERERIEA i ; -

L ORI LA DT A A B R Ry
10 11 -

PTE TRA BN RMR R

SERRBA

12 (fEHEET SRS (EARRSEIET ) WSFTEEE 20,326,605 69,307,696
13 NNE  SFTEBRMAMIERIR S MEROR S 1RIKH A8 28 - -
14 |ISFTEENNFESSBEMEIE 1,086,096 4,237,434
15 MBS MIREGR - -
16 |HISFTESMERMHEIRME 21,412,600 73,545,130

17 |EEAESRMNUGAES S M AN 6,500,800 10,000,000
18 B0 : S h i R S AN TR (3,700,000) (6,500,000)
1 Qﬁﬁﬁiﬁi@blﬁ H 2,800,000 3,500,000
HE R R
20 A 59,471,757 58,287,582
208 | BRES G ARG (R R AT A0 L ISR R S 443,967,856 456,143,641
20b | BRSBTS (AT - .

REERES RS FH BB A S R RIREER

FEhE

13.40%

12.78%

END | 58




