JPMorgan Chase Bank, N.A. - Bangkok Branch
Asof June 30, 2016

Set B: Capital
Item 1: Capital Structure

Table2: Capital of Foreign Banks Branches

JP.Morgan

Unit: Thousand Baht

Item June 30,16 Dec. 31,15
1. Assetsrequired to be maintained under Section 32 9,663,452 9,666,804
2. Sum of net capital for maintenance of assets under Section 32
and net balance of inter-office accounts (2.1+2.2) 10,573,208 10,199,404
2.1 Capital for maintenance of assets under Section 32 9,494,910 9,494,910
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 1,078,298 704,494
3. Total regulatory capital (3.1-3.2) 9,491,854 9,491,071
3.1 Totd regulatory capital before deductions (The lowest amount among item 1 item 2 and item 2.1) 9,494,910 9,494,910
3.2 Deductions (3,056) (3,839)

Item 2: Capital Adequacy (Table 3-8)

Table3: Minimum capital requirement for credit risk classified by type of assets under the Standardized Approach

Unit: Thousand Baht

Minimum capital requirement for credit risk classified by type of assets under the SA June 30,16 Dec. 31,15
Performing claims 2,532,348 2,361,576

1. Claims on sovereigns and central banks, multilateral development banks (MDBSs), and non-central

government public sector entities (PSEs) treated as claims on sovereigns 6,584 577,896
2. Claims on financial ingtitutions, non-central government public sector entities (PSEs) treated as

claims on financial institutions, and securities firms 2,190,156 1,243,761
3. Claims on corporates, non-central government public sector entities (PSES) treated as claims

on corporate 310,685 521,837

4. Claims on retail portfolios - -

5. Claims on housing loans - -

6. Other assets 24,923 18,082
Non-performing claims - -
First-to-default credit derivatives and Securitisation - -

Total minimum capital requirement for credit risk under the SA 2,532,348 2,361,576
Table6: Minimum capital requirement for market risk for positionsin the trading book
Unit: Thousand Baht
Minimum capital requirement for market risk (positionsin the trading book) June 30,16 Dec. 31,15
Calculated based on Standardized approach (SA) 3,730,962 2,884,539
Total minimum capital requirement for market risk 3,730,962 2,884,539
Table7: Minimum capital requirement for operational risk
Unit: Thousand Baht
Minimum capital requirement for operational risk June 30,16 Dec. 31,15
Calculated based on Basic Indicator Approach (BIA) 220,960 224,794
Total minimum capital requirement for operational risk 220,960 224,794
Table8: Ratio of total capital to risk-weighted assets
Unit: %
June 30,16 Dec. 31,15
Minimum capital Minimum capital
Ratio Capital ratioof |ratioaccordingto | Capital ratioof [ratioaccordingto
the bank the BOT the bank the BOT
regulations regulations
Total capital to risk-weighted assets 13.36 9.125 14.75 8.50
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Set C:  Risk exposure and assessment of commercial banks

Item4:  Market risk exposures

4.1 Market risk exposure under the Standar dized Approach

Table30: Minimum capital requirementsfor each type of market risk under the Standardized Approach

J.PMorgan

Unit: Thousand Baht

Minimum capital requirement for market risk under the Standar dized Approach June 30,16 Dec. 31,15
Interest rate risk 3,498,510 2,571,313
Equity position risk - -
Foreign exchange rate risk 232,451 313,226
Commodity risk - -
3,730,961 2,884,539

Total minimum capital requirement
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Set D:  Additional disclosure of capital information under the BCBS requirements (Composition of capital disclosurerequirements)

Item2:  Disclosure of capital information in transitional period under the Basel |11

Unit: Thousand Baht

Value of capital, inclusions, adjustments and deductions for the period of June 30, 2016

2. In case of foreign bank branch”

2.1 Capital of foreign bank branch 9,494,910
2.2 less deduction from capital of foreign bank branch (3,056)
Total capital of foreign bank branch 9,491,854

Value of capital, inclusions, adjustments and deductions for the period of December 31, 2015

2. In case of foreign bank branch”

2.1 Capital of foreign bank branch 9,494,910
2.2 less deduction from capital of foreign bank branch (3,839)
Total capital of foreign bank branch 9,491,071

Y Refer to the Notification of the Bank of Thailand Re: Capital Components of Foreign Banks Branches



