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[ KEXIM ASIALIMITED

Quarterly Regulatory Disclosures

Template KM1: Key prudential ratios

30-Sep-20 30-Jun-20 31-Mar-20 31-Dec-19 30-Sep-19
usp uso usD usD usD
(@) (b) (e} () (€)
™ T-1 T-2 T3 T-4

3 |Total capital

366,294,566 | 372,148,887 | 377,673,203

1 |Common Equity Tier 1 {CET1) 162,515,139 60,698,904 57.726 616 80,464,010 59,471,757
2 |Tier1 162,615,139 €0,698,904 57,726,616 60,464,010 59,471,757
179,402,133 77,381,854 75,413,791 78,243,482 77,273,936

378,854,362

7 |Total capitai ratio (%)

5 JCET1 ratio {%) 39.54% 16.57% 15.51% 16.01%] 15,69%
6 |Tier 1 ralle (%) 39.54% 16.57% 15.51% 16.01% $6.69%
43,65%) 21.13% 20.26% 20.72%

20.39%

%

12 |CET1 available after meeting the Al's minimum capital requirements (%)

& |Capital conservation buffer requirement (%) 2.500% 2.500% 2.500% 2.500% 2.500%
9 Couniercyclical capital buffer requirement {%) 0.084% 0.080% 0.081% 0.123% 0.066%
10 |Higher loss absorbency requirements (%} (applicable only to G-SIBs or D-SIBs) 0.00G% 0.000% 0.000%! 0.000% G.000%
11 |Total Al-specific CET1 buffer requirements {%) 2.584% 2.580% 2.581% 2.623% 2.566%

32.04% 9.07% 8.01% 8.51%| 8.19%

14 LR (%)

Applicable to category 1 institution only:

13 |Total leverage ratio (LR) exposure measure 482,024,356 426,856,852 458,166,413 | 465,819,801 443,96?,856'
33.72% 14.22% 12,60%) 12.98% 13,40%

15 |Total high quality fiquid assets (HQLA)

Not applicable

Not applicable

Not applicable

Not applicable

Not applicable

16 {Total net cash outfiows

Not applicable

Not applicable

Not applicable

Not applicable

Not applicable

17 JLCR (%)

Mot applicable

Not applicable

Not applicable

Mot applicable

Not applicable

Applicable to categery 2 inslitution oniy,

17a [LMR (%}

Applicable to category 1 institution only:

112.87%

166.02%

253.97%)

108.94%

120.64%

18 |{Total available stable funding

Not applicable

Not applicable

Not applicable

Not applicable

Not applicable

19 |Total required stable funding

Not applicable

Net applicable

Not applicable

Not applicable

Not appticable

20 |NSFR (%)

Not applicakle

Not applicable

Not applicable

Not applicakle

Not appiicable

Applicable to category 2A institution only:

20a |CFR (%)

Not applicable

Not applicable

Not applicable

Not applicable

Nat applicabie

1. KEXIM Asia Limited recaived USD100 Million CET1 Gapital Injection from The Export-lnport Bank of Korea {'Parent Bank"} during Q32020




K KEXIM ASIA LIMITED

Quarterly Regulatory Disclosures

Template OV1: Overview of RWA

@ | ®) ©
RWA Mlnlmflm capital
requirements
30-5ep-20 30-Jun-20 30-Sep-20
uso usp Usb
T T-1 T
1 |Credit risk for non-securitization exposures 391,669,837 346,404,893 31,333,587
2| ofwhichSTCapproach .. R I R
2 " Of which BSC approach 391,669,837 346,404,893 | 31,333,587
3 of wh|ch foundatlon IRB approach - - -
4 which supervisory slottln - - -
......... 3 Of which advanced IRB approach . TR I T -
6 unterparty default risl fault fund contrlhutlons I o 9, 539 276__ o 707 (}02
7 _ Of which SA- C_QR*_ R Not appl icable  Not appilcable Not appllcable
| Ofwhich MM(CCRyapproach b - -
N 8837523 | 9539276
11 Equity positions in banking book under the simple risk-weight method and ) i )
n Collectlve |nvestment scheme (”CIS") exposures - LTA* Not applicable | ~ Notapplicable | = Not applicabie
€35 exposures - MBA* _Not apalicable _Not applicable Not applicable
CIS exposures — FBA* Not applicabie i _Not applicable |
Not applicable _Not applicable

21 _Of which $TM apprdach o - -
- which IMM approach - -
Capntal charge for switch between exposures in trading bock and banking
23 book {not applicable before the revised market risk framewcrk takes Not applicable Not applicable Not applicable
.................. [effecty . e
24 [operationa risk _ 10473116 10,350,397 837,849
24a Sovereign concentratlen risk* o - - -
25  |Amounts below the thresholds for. deduc&lon {subject to 250% RW) - - -
26 [Capital flcor adjustment - - -
26a Deductaon fo RWA - - -
26b Of WhiCh portlun of regulatory reserve for generai bankmg risks and ) ) .
coilective prowsmns which is not nc]uded in Tie ital
Of whlch portion of cumulatuve fair value gains arising from the
26¢ revaluation of land and buiidings which is not included in Tier 2 - - -
... Capital S . . ;
27 Total 410,980,476 366,294,506 32,878,438

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 rows.

Explanation of signficant drivers behind differences in reporting perieds Tand T-1.
Not applicable.

When minimum capital requirements in columna { c) do net correspand to 8% of RWA in column {z), the Al must explain the adjustment
made.

Not applicable.

If the Al uses the internal models method under the market-based approach to cafculate ls equity exposures in the banking book pursuant to
the BCR, it should provide a description of its internal models used in an accompanying narrative.

KEX:M 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.




[ KEXIM ASIA LIMITED

Quarterly Regulatory Disclosures
Template LR2: Leverage ratio ("LR")
(a} (b)
30-Sep-2¢ 30-Jun-20
UsSh Usb
T T-1
On-ba!ance sheet'é':kposures G T D B s
1 On-balance sheet exposures (excludmg those arising from denvatlve contracts and 433,206,637 373,143,018
SFTs, but including collateral)
2 Less: Asset amounts deducted in determining Tier 1 capital (165,260) (165,260}
3 433,041,377 372,977,758

Total en-balance sheet exposures {excluding derivative contracts and SFTs)

'ansing from arivatlve contracts

Replacement cost associated with all derivative contracts (where appilcable net of

4 eligible cash variation margin and/or with bilateral netting) ) )

5 Add-on amounts for PFE associated with all derivative contracts - -

6 Gross-up for derivatives collateral provided where deducted from the balance sheet ) )
assets pursuant to the applicable accounting framework

7 Less: Deductions of receivahles assets for cash variation margin provided under } B}
derivative coniracts

8 Less: Exempted CCP leg of client-cleared trade exposures - -

9 Adjusted effective notional amount of written credit derivative contracts - -

10 Less: Adjusied effective notional offsets and add-on deductions for written credit B }
deyivative contracts

11 Total exposures arising from derivative contracts - -

8 és ansing from SFTs:

Gross SFT assets (wuh no recogmtlon of nettang) aﬂer adjushng for sale accountmg

Total exposures arising from 8FTs

12 44,187,615 47,696,383
trangactions

13 Less: Netted amounts of cash payables and cash receivables of gross SFT assets - -

14 CCR exposure for SFT assets 2,295,364 2,016,044

15  |Agent transaction exposures - -

16 46,482,979 49,712,427

_ balance sheet exposures

Total exposures after adjustments for specific and collective provisions

17 Off-balance sheet exposure at gross notional amount 5,000,000 13,333,333
18 Less: Adjustments for conversion to credit equivalent amounts (2,500,000) (9,166,666)
19 |Off-balance sheet ifems 2,500,000 4,166,667
Canltal and total exposures: L
20  {Tier 1 capital 162,515,139 60,698,904
20a |Total exposures before adjustments for specific and collective provisions 482,024,356 426,856,852
20b  |Adjustments for specific and collective provisions - -
21 482,024,356 426,856,852

Leverage ratio -

22

Leverage ratio

33.72%

14.22%




R KEXIM ASIALIMITED

FEEETHR

HEKMT R R

FHimpE—R(CET) 162,515,139

60,698,904

202059 A300 | 20204E6830H | 2020%3A31H 2010812 AME | 201959308
USD usD usD usD usb
(a {b) (c (d)
T T-1 T-2 T-3

57,726,616

60,464,010

69,471,757

162,616,139

60,698,904

57,726,616

60,484,010

59,471,757

179,402,133

R R

78,243,482

77,381,854

366,294,566

16.57%

76,413,791

372,148,887

16.51%

77,273,935

377,673,203

378,954,362

15.69%

5 |CET1HIE (%) 39.54% 16.01%
6 |—#BHLER (%) 39.64% 16.57%, 15.51%, 16,01% 16.69%
AR (%) 43.85% 21.13% 20.26% 20.72% 20.30%

Wit eRREETE 482,024,356

426,856,852

458,166,413

8 |MBEEEERR (%) 2,500% 2,500% 2.500% 2.500% 2.500%
g |RRMETHERER (%) 0.084% 0.080% 0.081% 0.123% 0.066%
10 |EEREREENER (%) ( REAMKG-SIBRD-SIB) 0.000% 0.000% 0.000% 0.000% 0.000%
11 |2 EMECETIREER (%) 2.584% 2.6580% 2.581% 2.623% 2,566%,
12 e ATRBNREEFAELITMMBCET (%) 32.04%) 9.07%) 8,01%] 8.51%) 8.19%

465,916,801

443,967,856

HIRLR(LR) (%) 33.72%

REARE 1R -

14.22%

12.60%

12.98%

13.40%

15 |EBERBEEHALARE AiEm A FiEA AEA A3 R

16 [BH S R T A TR TEA THER TER

17 JLCR {%) TR FEA i8R THER B
HEARERNE -

17a|LMR (%) 112.87% 166.02% 253.97% 1068,94%

120.64%

R R RS
18 W RREE&EE TER TiER TEA TEHA THEA
19 |FrERREREE A THA T TEA A
20 [NSFR (%) THEA TR TiEA A TEA
Rl B EoABIRE :
20a|CFR (%) el A TER A TR

« 1. KEXIM Asiz Limitad 22 20205 8= $ 57818 T The Export-import Bank of Korea (8477 A1 #ETCETIER
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FEEEWRE
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KEXIMASIALIMITED

FEETHE
HIRLR2 ; Bk
(a) {b)
202089 830H 20206 A30H
usD UsSh
T T-1
3 TFAGT S 2 i &F
1 Hﬁ)ﬁwﬁ‘m& . {EI @%ﬁi&ﬂ*au ) 433,208,637 373,143,018
2 N BE—REARATIEN S ENE (165,280) {165,260)
3 ﬁﬁﬁfﬁﬁwmﬁuﬁkéﬁ%ﬁ T@#ﬁm:—i—:IEA#J&SH) 433,041,377 372,077,758
PR epTF LB
4 RESR/ z&*%é”aﬁ%%*ﬁ ) -
5 Fﬁﬁﬁiﬂﬂﬂ:ﬂ‘%’]ﬁﬁﬁE@:’&Tiﬁ&@ﬂfi%é@&ﬂﬁ‘mﬂﬁﬁﬁ -
6 [Rsmamnsd - ]
7 W RATE THEASNREMNIESEHRFSNERES -
8 E: PRSP ESRRRETRESEEZ MM - -
g @Eﬁi%fﬁﬁﬂiﬁ{nﬁﬁmilﬁ"‘%‘]ﬂﬁﬁxﬁt%%ﬁ%ﬁ - -
10 ! -
11 1,]"&:1:,@%@@&&’3@&:&#&%% - -
ESFTEERﬁmﬁNI — ————
12 eSS BIRE (ETHERHENET ) (SFTEERE 44,187,615 47,696,383
12 |33 : SFTEEMEHAETIR & BRI & HIRH SR -
14 |SFTEENMHFHERRKE 2,205,364 2,016,044
15  |REZZERAR - -
18 msmg&mm@%ﬁﬁ%ﬁ 46,482,979 49,712,427
Eﬂﬂﬁga{lﬁﬂmﬁi}; —— —_— e —
17  |HEAERNLEARS RN 5,000,000 13,333,333
18 |0E B RAEREABREHNRAE (2,500,000} (9,165,668)
19 ﬁﬁﬁfﬁﬁﬂrﬁ E 2,500,000 4,166,667
e g
20 |—iR@Ex 162,515,139 60,608,904
20a |AsEiEfe bR S fr R AR R B R ERE 482,024,356 426,856,852
200 [AMEEHEREMERSEHAHE - -
21 | BREEHS REREH SR HRARENREAIRRR 482,024,356 426,856,852
22  |fERiE 33.72% 14.22%

Ht
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