Capital Structure of Foreign Bank Branch

Unit: TTHB

Iltem

Jun-15

Dec-14

1. Assets required to be maintained under Section 32
2. Sum of net capital for maintenance of assets under Section 32 and net balance of inter-office accounts (2.1+2.2)
2.1 Capital for maintenance of assets under Section 32

2.2 Net balance of inter-office accounts which the branch is the debtor (the creditor) to the head office and other branches
located in other countries, the parent company and subsidiaries of the head office

3. Total regulatory capital (3.1-3.2)
3.1 Total regulatory capital before deductions (The lowest amount among item 1 item 2 and item 2.1)

3.2 Deductions

18,257,842.55
36,753,465.53

17,800,000.00

18,953,465.53

17,800,000.00

17,800,000.00

18,956,223.87
23,897,789.60

17,800,000.00

6,097,789.60

17,800,000.00

17,800,000.00




Unit: TTHB

Minimum capital requirement for credit risk classified by type of assets under the SA Jun-15 Dec-14
Performing claims

1. Claims on sovereigns and central banks, multilateral development banks (MDBs), and i i

non-central governement public sector entities (PSESs) treated as claims on sovereigns

2l on i s on et Sovernement bl et entes (PSE e | 5001504 20647107

g.niljlri?osr:tg corporates , non-central governement public sector entities (PSES) treated as claims 2.898.986.95 2799.327.44

4. Claims on retail portfolios 75.10 67.45

5. Claims on housing loans - -

6. Other assets 12,156.59 13,653.39
Non-performing claims - -
First-to-default credit derivatives and Securitisation - -
Total minimum capital requirement for credit risk under the SA 5,105,370.07 4,877,759.05




Unit: TTHB

Minimum capital requirement for market risk Jun-15 Dec-14
Calculate by Standardised approach 2,717,320.22 2,985,156.34
Total minimum capital requirement for market risk 2,717,320.22 2,985,156.34
Unit: TTHB
Minimum capital requirement for operational risk Jun-15 Dec-14
Calculate by Basic Indicator Approach 252,175.64 293,718.70
Total minimum capital requirement for operational risk 252,175.64 293,718.70
Unit : %
Total risk-weighted capital ratio Jun-15 Dec-14
18.74 18.55

Total capital to risk-weighted assets




Market risk under the Standardised Approach
Minimum capital requirements for each type of market risk under the Standardised Approach

Unit: TTHB
Minimum capital requirements for market risk under the Standardized Approach Jun-15 Dec-14
Interest rate risk 2,542,394.97 2,918,284.62
Equity position risk - -
Foreign exchange rate risk 155,357.07 66,871.72
Commaodity risk 19,568.18 -
Total minimum capital requirements 2,717,320.22 2,985,156.34




