Semi Annual Quantitative Information Disclosure Regarding Capital Fund Maintenance

data as of Jun 30, 2018 (Unit: Baht)

Set I : Capital
Table 1 : Capital of Foreign Banks Branches Dec 31, 2017 Jun 30, 2018
1. Tier 1 capital 9,949,747,871.34 9,951,632,238.94
1.1 Common equity tier 1 (CET1) 9,949,747,871.34 9,951,632,238.94
1.1.1 Paid-up capital (common stock) deducted by buyback of common stock 10,000,000,000.00 | 10,000,000,000.00

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 by the parent company of the financial group

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
group

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
counted as CET 1 of the financial group

1.1.9 Adjustment items not allowed to affect the capital

109,253.00

2,355,153.40

3,887,442.14

(739,623.51)

1.1.10 Items to be deducted from CET1 52,716,535.06 51,515,579.69

1.2 Additional tier 1 = =
2. Tier 2 capital 2,325,729,000.00 2,325,729,000.00
3. Total regulatory capital 12,275,476,871.34 | 12,277,361,238.94
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, 2017 Jun 30, 2018
Performing claims - -
1. Claims on sovereigns and central banks, multilateral development banks (MDBs), - -
2. Claims on financial institutions , non-central government public sector entities (PSEs) 456,520,014.04 255,328,492.23
3. Claims on corporates , non-central government public sector entities (PSEs) treated 2,547,623,035.31 3,054,758,521.33
4. Claims on retail portfolios 188,882,724.01 176,103,436.91
5. Claims on housing loans 63,583,714.53 76,150,916.25
6. Other assets 29,750,006.19 29,498,290.80

Non-performing claims

70,277,881.36

70,769,655.65

First-to-default credit derivatives and Securitization

Total minimum capital requirement for credit risk under the SA

3,356,637,375.44

3,662,609,313.17

Table 3 Minimum capital requirement for market risk for positions in the trad

ing book (Standardized measurement

Minimum capital requirement for market risk for positions in the trading book Dec 31, 2017 Jun 30, 2018
1. Standardized approach 29,005,937.48 13,603,298.47
2. Internal model approach -N.A.- -N.A.-

Total minimum capital requirement for market risk

29,005,937.48

13,603,298.47

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

Minimum capital requirement for operational risk Dec 31, 2017 Jun 30, 2018

1. Calculate by Basic Indicator Approach 138,762,419.39 156,996,195.86
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

138,762,419.39

156,996,195.86

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

Ratio Dec 31, 2017 Jun 30, 2018
1. Total capital to risk-weighted assets 33.96% 33.24%
2. Tier 1 capital to risk-weighted assets * -N.A.- -N.A.-

*Disclosed only in case of locally incorporated commercial banks

Set II 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, 2017

Jun 30, 2018

Interest rate risk

Equity position risk

Foreign exchange rate risk

23,799,743.57

10,489,290.39

Commodity risk

Total minimum capital requirements

23,799,743.57

10,489,290.39
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