Semi Annual Quantitative Information Disclosure Regarding Capital Fund Maintenance

data as of Jun 30, 2016 (Unit: Baht)
Set | : Capital

Table 1 : Capital of Foreign Banks Branches

Dec 31, 2015

Jun 30, 2016

1. Tier 1 capital

9,939.,499,265.93

9.891,739,192.07

1.1 Common equity tier 1 (CET1)

9,939,499,265.93

9.891,739,192.07

1.1.1 Paid-up capital (common stock) deducted by buyback of common stock
1.1.2 Warrants to buy common stock

1.1.3 Premium (Discount) on the value of common stock (net)

1.1.4 Leoal reserves

1.1.5 Reserves appropriated from net profit at the end of accounting period in
accordance with the resolution of shareholders general meeting or the rules
snecified hv the narent comnanv of the financial aronn

1.1.6 Net profits after appropriated in accordance with the resolution of
shareholders general meeting or the rules specified by parent of the financial
arnlin

1.1.7 Other items of owner’s equity

1.1.8 Items of subsidiaries conducting commercial banking business, only the
portion of the shareholders who have no controlling authority that can be
colinted ac CFT 1 of the financial aronn

1.1.9 Adjustment items not allowed to affect the capital

1.1.10 Items to be deducted from CET1

10,000,000,000.00

8,752,332.37

(69,253,066.44)

10,000,000,000.00

3.839,241.03

(112,100,048.96)

1.2 Additional tier 1

2. Tier 2 capital

3. Total requlatory capital

9,939,499,265.93

9,891,739,192.07

Table 2 Minimum capital requirement for credit risk classified by type of assets under the SA

Minimum capital requirement for credit risk classified by type of assets under the SA

Dec 31, 2015

Jun 30, 2016

Performing claims

._Claims on sovereigns and central banks, multilateral development banks (MDBs),

._Claims on financial institutions , non-central government public sector entities (PSEs)

251,508,760.67

431,139,659.42

._Claims on corporates , non-central government public sector entities (PSEs) treated

3,209,806,205.19

2,170,925,872.98

._Claims on retail portfolios

97,274, 724.66

118,981,902.35

._Claims on housing loans

17,851,539.91

26,062,053.22
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._Other assets

19,918,879.69

21,689,294.08

Non-performing claims

78,763,334.11

70,794,739.14

First-to-default credit derivatives and Securitization

Total minimum capital requirement for credit risk under the SA

3,675,123 444.23

2,839,593,521.18

Table 3 Minimum capital requirement for market risk for positions in the trading book (Standardized measurement

Minimum capital requirement for market risk for positions in the trading book Dec 31, 2015 Jun 30, 2016
1. Standardized approach 11,550,208.90 13,514,984.05
2. Internal model approach -N.A.- -N.A.-

Total minimum capital requirement for market risk

11,550,208.90

13,514,984.05

Table 4 Minimum capital requirement for operational risk (BIA / SA / ASA)

Minimum capital requirement for operational risk Dec 31, 2015 Jun 30, 2016

1. Calculate by Basic Indicator Approach 140,065,332.60 125,619,285.69
2. Calculate by Standardized Approach -N.A.- -N.A.-

3. Calculate by Alternative Standardized Approach -N.A.- -N.A.-

Total minimum capital requirement for operational risk

140,065,332.60

125,619,285.69

Table 5 Total risk-weighted capital ratio and Tier 1 risk-weighted capital ratio

Ratio Dec 31, 2015 Jun 30, 2016
1. Total capital to risk-weighted assets 22.08% 30.20%
2. Tier 1 capital to risk-weighted assets * -N.A.- -N.A.-
*Disclosed only in case of locally incorporated commercial banks

Set Il Risk Exposures and Assessment

1 Market risk exposures

Market risk under the Standardized Approach

Table 6 _Minimum capital requirements for each type of market risk under the Standardized Approach

Minimum capital requirements for market risk under the Standardized Approach Dec 31, 2015 Jun 30, 2016

Interest rate risk

Equity position risk

Foreign exchange rate risk

10,870,784.85

12,719,984.99

Commodity risk

Total minimum capital requirements

10,870,784.85

12,719,984.99
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