JPMorgan Chase Bank, N.A. - Bangkok Branch

Asof June 30, 2020

Set AA: Key prudential metrics

J.PMorgan

Table: Quantitative data of key prudential metrics
List of item June 30,20 [ Dec 31,19

Available capital (Unit: Baht)*

1 Common Equity Tier 1 (CET N/A N/A

JE] Fully loaded ECL accounting model CE N/A N/A

2 Tier 1 N/A N/A

VE Fully loaded ECL accounting model Tie N/A N/A

3 Total capital’ 12,688,965,166.36 10,296,580,949.0

3a Fully loaded ECL accounting model total caﬁtal 12,688,965,166.36 10,296,580,949.0
Risk-weighted assets (Unit: Baht)

4 Total risk-weighted assets (RW 70,532,252,789.58 68,347,628,495.5
Risk-based capital ratios as a per centage of RWA *

5 CET1 ratio (% N/A N/A

58 Fully loaded ECL accounting model CET1 | N/A N/A

6 Tier 1 ratio (% N/A N/A

68 Fully loaded ECL accounting model Tier 1 ratio N/A N/A

7 Total capital ratio (% 17.99 15.0

78 Fully loaded ECL accounting model total capitalod®o) 17.99 15.0
Additional buffer requirements as a per centage of RWA

8 Capital conservation buffer requirement 2.5 2.5

9 Countercyclical buffer requirement ( - -

1C Higher loss absorbency requirements - -

11 Total of specific buffer requirements (%) (row 8ow 9 + row 10 2.5 2.5

12 Total capital available after meeting the bank'simum capital requirements (' 9.49 6.57

Liquidity Coverage Ratio (LCR)”

13 Total high-quality liquid assets (HQLA)(Unit:Ba
14 Total net cash outflows(Unit: Bal
15 LCR ratio (%

23,089,049,142.3
10,008,483,049.2

232.03

19,603,819,076.4
8,065,589,393.5

CUITg

246.97

v Key driver for capital movement is capital injectid SD 50mm in May 2020.

2 As of December 2019, JPMorgan Chase Bank Bangkslexzess provision. This provision will be amotize® years.

Thus, there is no impact to capital by using ExpecEredit Loss (ECL).

¥ LCR numbers based on LCR disclosure Q2 2020 ang0Q9 that JPMorgan Chase Bank dsiclosed in comiplyhiquidity coverage

ratio disclosure standards from BOT in URL : wwwgmorgan.com

" Available capital and risk-based capital ratio geecentage of RWA for branch of foreign bank regjoinly item 3, 3a, 7 and 7a.



JPMorgan Chase Bank, N.A. - Bangkok Branch
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Set B: Capital
Item 1: Capital Structure

Table 2: Capital of Foreign Banks Branches

J.PMorgan

Unit: Thousand Baht

Item June 30,20 Dec. 31,19
1. Assetsrequired to be maintained under Section 32 12,952,736 10,296,581
2. Sum of net capital for maintenance of assetsunder Section
32 and net balance of inter-office accounts (2.1+2.2) 15,267,838 12,713,124
2.1 Capital for maintenance of assets under Se8&on 12,688,965 11,029,53p
2.2 Net balance of inter-office accounts whichlthench is the debtor (the creditor)
the head office and other branches locatedhar countries, the parent company and
subsidiaries of the head office 2,578,873 1,683,594
3. Total regulatory capital (3.1-3.2) 12,688,965 10,296,581
3.1 Total regulatory capital before deductions (Tdveest amount among item 1 item 2 and item 2.1) 682,965 10,296,581
3.2 Deductions 0 0
Item 2: Capital Adequacy (Table 3-8)
Table 3: Minimum capital requirement for credit risk classified by type of assets under the Standar dized Approach
Unit: Thousand Baht
Minimum capital requirement for credit risk classified by type of assets under the SA June 30,20 Dec. 31,19
Performing claims 2,977,994 2,633,247
1. Claims on sovereigns and central banks, mugtiédidevelopment banks (MDBs), and non-central
government public sector entities (PSEs) tokateclaims on sovereigns 2,854 34,184
2. Claims on financial institutions, non-centralgmment public sector entities (PSEs) treated as
claims on financial institutions, and secustfems 2,181,817 1,663,325
3. Claims on corporates, non-central governmenlipsbctor entities (PSEs) treated as claims
on corporate 763,227 909,893

4. Claims on retail portfolios - -

5. Claims on housing loans - -

6. Other assets 30,096 25,844
Non-performing claims - -
First-to-default credit derivatives and Securitisation - -

Total minimum capital requirement for credit risk under the SA 2,977,994 2,633,247
Table 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 30,20 Dec. 31,19
Calculated based on Standardized approach (SA) 4,419,207 4,590,468
Total minimum capital requirement for market risk 4,419,207 4,590,463
Table 7: Minimum capital requirement for operational risk
Unit: Thousand Baht
Minimum capital requirement for operational risk June 30,20 Dec. 31,19
Calculated based on Basic Indicator Approach (BIA) 361,347 294,524
Total minimum capital requirement for operational risk 361,347 294,529
Table 8: Ratio of total capital to risk-weighted assets
Unit: %
June 30,20 Dec. 31,19
Minimum capital - . .
Ratio Capital ratioof |ratioaccordingto | Capital ratio of the '\gézcl)r:;:nm iacl)ptllflaed égt_ll_o
the bank the BOT bank gto
. regulations
regulations
Total capital to risk-weighted assets 17.99 11.00 15.01 11.000
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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
Unit: Thousand Baht

Minimum capital requirement for market risk under the Standar dized Approach June 30,20 Dec. 31,19
Interest rate risk 4,291,343 4,493,464
Equity position risk - -

Foreign exchange rate risk 127,864 96,999
Commodity risk - -
Total minimum capital requirement 4,419,207 4,590,463
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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, 2020

2. In case of foreign bank branch”

2.1 Capital of foreign bank branch 12,688,965
2.2 lessdeduction from capital of foreign bank branch 0
Total capital of foreign bank branch 12,688,965

Value of capital, inclusions, adjustments and deductions for the period of December 31, 2019

2. In case of foreign bank branch”

2.1 Capital of foreign bank branch 10,296,581
2.2 lessdeduction from capital of foreign bank branch 0
Total capital of foreign bank branch 10,296,581

Y Refer to the Notification of the Bank of Thailané:RCapital Components of Foreign Banks Branches



