
Capital Structure of Foreign Bank Branch

Unit : TTHB

Jun-17 Dec-16

1.  Assets required to be maintained under Section 32 18,105,648.18        18,109,895.71        

2.  Sum of net capital for maintenance of assets under Section 32  and net balance of  inter-office accounts (2.1+2.2) 21,667,428.84        25,350,781.75        

2.1  Capital for maintenance of assets under Section 32 17,800,000.00        17,800,000.00        

          3,867,428.84 7,550,781.75          

3.  Total regulatory capital (3.1-3.2)         17,799,842.85         17,800,000.00 

        17,800,000.00         17,800,000.00 

3.2  Deductions 157.15                    -                         

Item

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

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



Unit : TTHB

Jun-17 Dec-16

Performing claims

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

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

2. Claims on financial institutions , non-central governement public sector entities (PSEs) treated 

as claims on financial institutions, and securities firms 
          1,811,804.03 2,172,145.91          

3. Claims on corporates , non-central governement public sector entities (PSEs) treated as claims 

on corporate 
          3,239,324.15 2,905,151.64          

4. Claims on retail portfolios 11.10                      14.93                      

5. Claims on housing loans -                         -                         

6. Other assets 13,792.52               9,229.38                 

Non-performing claims -                         -                         

First-to-default credit derivatives and Securitisation -                         -                         

Total minimum capital requirement for credit risk under the SA 5,064,931.80          5,086,541.86          

Minimum capital requirement for credit risk classified by type of assets under the SA  



Unit : TTHB

Jun-17 Dec-16

Calculate by Standardised approach 2,642,369.04            2,136,821.17          

Total minimum capital requirement for market risk 2,642,369.04            2,136,821.17          

Unit : TTHB

Jun-17 Dec-16

Calculate by Basic Indicator Approach 225,247.72               243,234.11             

Total minimum capital requirement for operational risk 225,247.72               243,234.11             

Unit : %

Total risk-weighted capital ratio Jun-17 Dec-16

Total capital to risk-weighted assets 21.88 21.82

Minimum capital requirement for market risk

Minimum capital requirement for operational risk



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-17 Dec-16

Interest rate risk           2,386,672.73 1,932,537.09          

Equity position risk                             -   -                         

Foreign exchange rate risk              255,696.31 204,284.08             

Commodity risk                             -   -                         

Total minimum capital requirements           2,642,369.04           2,136,821.17 


