Semi Annual Quantitative Information Disclosure Regarding Capital Fund Maintenance

data as of Jun 30, 2017 (Unit: Baht)
Set | : Capital

Table 1 : Capital of Foreign Banks Branches

Dec 31, 2016

Jun 30, 2017

1. Tier 1 capital

9,965,964,456.75

9,939,989,673.11

1.1 Common equity tier 1 (CET1)

9,965,964,456.75

9,939,989,673.11

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 Legal 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

specified bv the parent companv of the financial aroup
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
aroup

1.1.7 Other items of owner’s equity

1.1.8 ltems of subsidiaries conducting commercial banking business, only the
portion of the shareholders who have no controlling authority that can be

counted as CET 1 of the financial aroup
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

197,111.38

34,232,654.63

10,000,000,000.00

109,253.00

(607,466.61)

59,512,113.28

1.2 Additional tier 1

2. Tier 2 capital

3. Total regulatory capital

9,965,964,456.75

9,939,989,673.11

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, 2016

Jun 30, 2017

Performing claims

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

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

237,393,358.70

233,906,353.70

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

1,706,944,735.67

2,562,208,138.98

. Claims on retail portfolios

160,110,308.46

146,896,733.32

. _Claims on housing loans

38,031,391.33

78,637,366.26
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. Other assets

28,262,457.92

28,900,390.85

Non-performing claims

74,689,566.71

71,802,885.35

First-to-default credit derivatives and Securitization

Total minimum capital requirement for credit risk under the SA

2,245,431,818.79

3,122,351,868.46

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, 2016 Jun 30, 2017

1. Standardized approach 34,325,712.99 2,268,036.69
2. Internal model approach -N.A.- -N.A.-

Total minimum capital requirement for market risk 34,325,712.99 2,268,036.69
Table 4 Minimum capital requirement for operational risk (BIA / SA / ASA)

Minimum capital requirement for operational risk Dec 31, 2016 Jun 30, 2017

1. Calculate by Basic Indicator Approach 129,915,330.43 136,984,483.09
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

129,915,330.43

136,984,483.09

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

Ratio Dec 31, 2016 Jun 30, 2017
1. Total capital to risk-weighted assets 37.78% 29.49%
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, 2016

Jun 30, 2017

Interest rate risk

Equity position risk

Foreign exchange rate risk

30,011,552.34

23,261,914.79
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Commodity risk

Total minimum capital requirements

30,011,552.34

23,261,914.79
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