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BNP PARIBAS BANGKOK BRANCH market disclosure

BNP Paribas considers its Group Plllar 3 communication to fully satisfy any disclosure to the Markets, especially
for branches. The Group consolidated level is the most accurate one to perform analysis and should prevail to
any other sub-consolidated/individual basis.

PILLAR 3 - DISCLOSURE TO THE MARKETS

BNP PARIBAS BANGKOK BRANCH Minimum solvency 8.5% Minimum solvency 7.5%

31 December 2013 31 December 2012

Risk-weighted Capital Risk-weighted Capital
assets Requirements assets Requirements

CREDIT AND COUNTERPARTY RISK 34,685,214 2,948,243 20,264,054 1,519,804
Credit risk 34,685,214 2,948,243 20,264,054 1,519,804
Credit risk - Standardised approach 34,685,214 2,948,243 20,264,054 1,519,804
- Performing claims
Central governments and central banks 425,822 36,195 365,995 27,450
Corporates 15,987,278 1,358,919 11,702,791 877,709
Institutions 18,195,295 1,546,600 8,074,237 605,568
Retail 2,509 213 7,332 550
Other exposures 2,509 213 7,332 550
Securitisation positions = = = =
Other non credit-obligation assets 74,310 6,316 113,700 8,527
- Non-performing claims
Corporates o o o °
MARKET RISK 23,730,727 1,898,458" 21,081,497 1,686,520
Internal model
Standardised approach 23,730,727 1,898,458 21,081,497 1,686,520
OPERATIONAL RISK 1,972,801 157,824 1,968,276 157,462
Standardised approach 1,972,801 157,824‘ 1,968,276 157,462‘
60,388,742 5,004,525 43,313,827 3,363,786

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document: http.//media-cms.bnpparibas.com/file/98/1/ddr 2013 bnp_paribas gb.31981.pdf
(see TABLE 6: PILLAR 1 RISK-WEIGHTED ASSETS AND CAPITAL REQUIREMENTS on page 245)

BNP Paribas considers this chart to cover any extra disclosure that can be requested to one of its entities.
The only purpose of what follows in the next pages is to meet Bank of Thailand requirements.
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1. Capital Structure

The Capital of BNP Paribas Bangkok Branch (the Branch) is made of assets maintained in accordance with the
Section 32 of the Financial Institutions Businesses Act B.E. 2551 minus deductible items as prescribed in the
notification No. FPG. 14/2555 Re: Components of Capital of Branches of Foreign Commercial Banks.

The Branch maintains assets in accordance with Section 32 of the Financial Institutions Business Act B.E. 2551.
They are made of Bonds issued by the Bank of Thailand and the Ministry of Finance or guaranteed by the
Ministry of Finance and debt instruments issued by state organizations or state enterprises established under
specific laws.

The minimum level of assets required to be maintained as capital is the lower amount between the assets
maintained under Section 32 and the result of the following:

3.1. Aggregated amounts of money brought in by the head office or any other branches abroad, the reserves
and the net profits transferred to the head office account but still maintained in Thailand, minus net losses not
yet compensated by the head office, or

3.2. Aggregated amounts of money brought in by the head office or any other branches abroad, the reserves
and the net profits transferred to the head office account but still maintained in Thailand, minus net losses not
yet compensated by the head office and net balances of inter office accounts when the Branch is a creditor of
the head office or any other branches, parent or subsidiary companies.

Under no circumstances, the Branch can have assets under Section 32 lower than THB 2,000 millions as
prescribed in the license for operating branches of foreign commercial bank in Thailand.
Table 1: Capital Structure of Foreign Bank Branches

Unit : THB '000
1. Assets required to be maintained under Section 32 8,189,211 5,999,841
2. Sum of net capital for maintenance of assets under Section 32 and net balance of inter-office
accounts (2.1+2.2) 10,264,542 6,315,540
2.1 Capital for maintenance of assets under Section 32 8,027,858 5,172,269
2.2 Net balance of inter-office accounts which the branch is the debtor (the creditor) to the head office and ) N
other branches located in other countries, the parent company and subsidiaries of the head office 2,236,684 1143272
3. Total regulatory capital (3.1-3.2) 8,027,858 5,172,269
3.1 Total regulatory capital before deductions (The lowest amount among item 1 item 2 and item 2.1) 8,027,858 5,172,269
3.2 Deductions -

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : Attp.//media-cms.bnpparibas.com/file/98/1/ddr 2013 bnp_paribas gb.31981. pdf
(see TABLE 3: REGULATORY CAPITAL on page 242)
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2. Capital adequacy

The Branch is required to comply with the Bank of Thailand's regulations and especially with the following
notifications:

No. Sor.Nor.Sor. 12/2555 Re: Supervisory Guidelines on Capital Provision for Commercial Banks

No. SorNorSor. 14/2555 Components of Capital Fund of Branches of Foreign Commercial Banks

No. SorNorSor. 2/2557 Re: Components of Capital Fund of Branches of Foreign Commercial Banks (No. 2)
No. Sor Nor Sor 15/2555 Re: Regulations for Credit Risk Asset Calculations for Commercial Banks Using the
Standardised Approach

No. SorNorSor. 17/2555 Re: Regulation on the Calculation of Credit Equivalent Amount for OTC Derivatives

No. SorNorSor. 18/2555 Re: Regulation on Failed Trades and Non-Delivery versus Payment (Non-DvP)
Transactions for Commercial Banks

7. No. SorNorSor. 94/2008 RE: Guideline on Supervision of Market Risk and Capital Requirement for Market
Risk of Financial Institutions

PONPR

o u

8. No. SorNorSor. 95/2551 Re: Regulation on Minimum Capital Requirement for Operational Risk

For local regulatory reporting, the Capital Adequacy Ratio as at 31 December 2013 has been calculated using
the Standardised approach for credit, market and operational risk. According to the new notification No. FPG.
12/2555 Re: Supervisory Guidelines on Capital Provision for Commercial Banks, the capital adequacy ratio must
at all time be above 8.5% comparing to prior ratio was 7.5%. This new capital adequacy ratio is effective from 1
January 2013 onwards. The ratio is computed locally on a monthly basis to satisfy the Bank of Thailand
requirements. The capital adequacy of the Branch covers the needs of activities under normal and stressed
conditions. The capital is in line with the strategy, the business plans and the risk management.

Table 2 : Total Capital to Risk-weighted assets

unit: %

Total Capital to Risk-weighted assets 13.29 1194

The rise in BIS ratio 2013 compared to 2012 mainly due to the high level of the Branch's capital fund.
In Y2013, the Branch increased its capital fund by borrowing from BNP Paribas Group amount of USD 73.7
million, equivalent to THB 2,202 million, resulting in the total capital funds THB 8,102 million. The capital fund
as of 31 December 2013 was THB 8,027 million given the revaluation of foreign exchange rate.

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : hitp.//media-cms.bnpparibas.com/file/98/1/ddr_2013_bnp_paribas_gb.31981.pdf
(see TABLE 3: REGULATORY CAPITAL on page 242 and TABLE 8: SOLVENCY RATIOS on page 247)

3. Risk Management

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : Atip.//medja-cms.bnpparibas.com/file/98/1/ddr 2013 bnp_paribas gb.31981. pdf
(See 5.3 Risk Management on page 250-257)
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4. Credit risk disclosures

The Credit risk management policy is presented in the registration document and the financial report - BNP
Paribas, Pillar 3 disclosure. Please refer to the BNP Paribas Group Pillar 3 information, which can be found under

part 5 within the 2013 Registration Document http.//media-cms.bnpparibas.com/file/98/1/ddr 2013
bnp_paribas_gb.31981.pdf (see 5.4 CREDIT RISK on page 257-286)

Under the standardised approach, the Branch has decided to use the following External credit assessment
institution (ECAIS) notations to risk weight its exposures;

e Sovereign Exposures : Standard and Poor’s
e Corporate Exposures : TRIS Rating and Fitch Ratings (Thailand)

The Procedures for Use of ECAI Credit Ratings are in line with Bank of Thailand's regulation No. Sor Nor Sor.
15/2555 Re: Regulations for Credit Risk Asset Calculations for Commercial Banks Using the Standardised
Approach

Credit risk mitigation under the Standardised Approach

To mitigate the credit risk, the Branch recognizes collateral under the comprehensive approach and applies
haircuts as defined by the Bank of Thailand.

Table 3 Exposure of significant on-balance sheet assets and off-balance sheet items before credit risk mitigation

Unit: THB '000
1. On-balance sheet assets (1.1 + 1.2 + 1.3) 49,605,857 38,785,023
1.1 Net loans 5,989,731 4,424,707
1.2 Net Investment in debt securities */ 17,246,391 12,112,690
1.3 Deposits (including accrued interest receivables) 260,305 1,670,479
1.4 Derivative asset 26,109,430 20,577,147
2. Off-balance sheet items ¥ (2.1 + 2.2 + 2.3) 2,161,769,083 2,008,542,411
2.1 Aval of bills, guarantees, and letter of credits 26,106,099 15,141,619
2.2 OTC derivatives® 2,134,678,577 1,992,481,844
2.3 Undrawn committed line 984,408 918,948

¥ Including accrued interest receivables and net of deferred incomes, allowances for doubtful accounts and allowances for revaluation from debt

restructuring and including net loans of interbank and money market.

" |Excluding accrued interest receivables and net of allowances for revaluation of securities and allowances for impairment of securities

3 Before multiplying credit conversion factor

“Including equity-related derivatives
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Table 4 Exposure of significant on-balance sheet assets and off-balance sheet items before credit risk mitigation classified by country or geographic area of debtor

Unit: THB '000

1. Thailand 44,039,085 | 4872984 | 17,246,391 240,134 21,679,576 | 1,560,222,763 13348373 | 1545889982 984,408

2. Outside Thailand 5,566,772 | 1,116,747 - 20,171 4,429,855 601,546,320 12,757,726 588,788,594 -
Total 49,605,857 | 5989731 | 17,246,391 260,305 26,109,430 | 2,161,769,083 26,106,099 | 2,134,678577 984,408
Unit: THB '000

1. Thailand 32,763,981 | 4353159 | 12,112,690 | 1605943 14,692,189 943,599,742 9,178,456 933,502,338 918,948
2. Outside Thailand 6,021,042 71,548 - 64,537 5884958 | 1,064,942,670 5963164 | 1,058979,506 -

Total 38785023 | 4424707 | 12112690 | 1670479 20,577,147 | 2,008,542,412 15141619 | 1992481844 918,948
Note:

¥ Including accrued interest receivables and net of deferred incomes, allowances for doubtful accounts and allowances for revaluation from debt restructuring and including net Lloans of interbank and
money market.
? Excluding accrued interest receivables and net of allowances for revaluation of securities and allowances for impairment of securities

¥ Before multiplying credit conversion factor

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : http.//media-cms.bnpparibas.com/file/98/1/ddr_2013_bnp_paribas_gb.31981.pdf (see
TABLE 12 : GEOGRAPHIC BREAKDOWN OF CREDIT RISK BY COUNTERPARTY'S COUNTRY OF BUSINESS on page 262)

The classified assets of the Branch are split in Pass, Special mention, Substandard, Doubtful, and Doubtful loss
categories according to the regulation of the Bank of Thailand No.Sor Nor Sor 31/2008 Re Classification and
Provision of Financial Institutions. The defaults and impairment of assets follow the provisioning rules issued
by the Bank of Thailand.

The Branch calculates general provision and specific provision based on Bank of Thailand's regulation No.
Sor Nor Sor 31/2008 Re Classification and Provision of Financial Institutions.

Table 5 Exposure of significant on-balance sheet assets and off balance sheet items before credit risk mitigation classified by residual maturity

Unit : THB '000

1. On-balance sheet assets (1.1 + 1.2 + 1.3) 33,893,352 15,712,505 49,605,857 19,200,453 19,584,570 38,785,023
1.1 Net loans ¥ 5,987,318 2,412 5,989,731 4,169,580‘ 255,127 4,424,707
1.2 Net Investment in debt securities ¥ 17,246,391.21 - 17,246,391 9,479,502 2,633,188 12,112,690
1.3 Deposits (including accrued interest receivables) 260,305.21 - 260,305 1,670,479 - 1,670,479
1.4 Derivative asset 10,399,337.60 15,710,093 26,109,430 3,880,892 16,696,255 20,577,147

2. Off-balance sheet Items 3’(2.1 +22+23) 1,068,300,188 1,093,468,895 2,161,769,083 914,949,618 1,093,592,793 2,008,542,411
2.1 Aval of bills, guarantees of borrowings, and letter of credits 24,429,790.54 1,676,308 26,106,099 14,352,052 789,567 15,141,619
2.2 OTC derivatives 1,042,885,989 1,091,792,587 2,134,678,577 899,678,618 1,092,803,226 1,992,481,844
2.3 Undrawn committed line 984,408 - 984,408 918,948 - 918,948

v Including accrued interest receivables and net of deferred incomes, allowances for doubtful accounts and allowances for revaluation from debt restructuring and including net loans of interbank and money market.
' Excluding accrued interest receivables and net of allowances for revaluation of securities and allowances for impairment of securities

¥ Before multiplying credit conversion factor
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Table 6 Loans and investment in debt securities before credit risk mitigation classified by country or geographic area of debtors and by asset classification

specified by the Bank of Thailand

Unit : THB '000

1. Thailand 4,922,747 - - - - 4,922,747 2,206
2. Outside Thailand 1,127,984‘ 1,127,984

Total 6,050,730 - - - - 6,050,731 2,206
Including outstanding amounts of Loans and interest receivable receivables of interbank and money market

Unit : THB '000

1. Thailand 4,382,486 - - - 132,991 4,515,477 2,985
2. Outside Thailand 72,222 A 72,222

Total 4,454,707 - - - 132,991 4,587,698 2,985

v Including outstanding amounts of loans and interest receivable receivables of interbank and money market

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013

Registration Document : Attp.//media-cms.bnpparibas.com/file/98/1/ddr 2013 _bnp_paribas_gb.31981 pdf (see
TABLE 12 : GEOGRAPHIC BREAKDOWN OF CREDIT RISK BY COUNTERPARTY'S COUNTRY OF BUSINESS on page 262)

Table 7 Provisions and bad debt written-off during period on loan & investment in debt securities classified by geographic area of debtor

Unit: THB '000

1. Thailand - = 2,206
2. OutsideThailand R R R
Total 61,000 - - 2,208
Unit: THB '000

1. Thailand
2. OutsideThailand

132,991

2,985

Total

30,000

132,991

2,985

Y Including provision and bad debt written-off during period of loans including accrued interest receivables of interbank and money market
# Disclosed in total amount

Page 8 of 15



BNP PARIBAS BANGKOK BRANCH

>
‘P8l BNP PARIBAS PILLAR 3 DECEMBER 2013 MARKET DISCLOSURE

MARKET DISCIPLINE

Table 8 Loans and accrued interests before credit risk mitigation classified by type of business and by asset classification specified by the Bank

of Thailand

Unit: THB '000

Agriculture and mining 492,684 - - 492,684
Manufacturing and commerce 2,983,437 2,983,437
Real estate business and construction 1,126,172 1,126,172
Public utilities and services 317,945 317,945
Housing loans 2,509 2,509
Others -
- Interbank and money market 1,123,680‘ 1,123,680
- Others 4,304 4,304
Total 6,050,730 - - 6,050,730
Unit: THB '000
Agriculture and mining - 7 R )
Manufacturing and commerce 1,640,095 132,991 1,773,086
Real estate business and construction 796,994 796,994
Public utilities and services 264,456 264,456
Housing loans 6,439 6,439
Others -
- Interbank and money market 1,728,722‘ 1,728,722
- Others 18,002 18,002
Total 4,454,707 - 132,991 4,587,698

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : Attp.//media-cms.bnpparibas.com/file/98/1/ddr 2013 bnp_paribas_gb.31981 pdf (see

TABLE 13 : BREAKDOWN OF CREDIT RISK CORPORATE ASSET CLASS BY INDUSTRY on page 263)

Table 9 Provisions and bad debt written-off during period for loans classified by types of business

Unit : THB '000

Agriculture and mining

Manufacturing and commerce 132,991
Real estate business and construction
Public utilities and services
Others
- Interbank and money market
- Others
Total 61,000 30,000 132,991

1/ Disclosed in total amount
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Table 10 Reconclllatlon of change In provisions on loans

Unit : THB '000

Provisions at the beginning of the period 30,000 132,991 - 30,000 141,191

Bad debts written-off during the period - - - - - -
Increases or Decreases of provisions during the period 31,000 (132,991) - - (8,200)

Provisions at the end of the period 61,000 - - 30,000 132,991 -

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : http.//media-cms.bnpparibas.com/file/98/1/ddr 2013 bnp_paribas_gb.31981. pdf (see
TABLE 24: EXPOSURES IN DEFAULT AND PROVISIONS BY BASEL ASSET CLASS, AND COST OF RISK on page 283)

Table 11 Exposure of on-balance sheet assets* and off-balance sheet items* classified by type of assets under the SA

Unit : THB '000

1. Performing claims 48,240,628 43,177,672 91,418,300 34,539,665 30,570,847 65,110,512
1.1 Claims on sovereigns and central banks, multilateral development banks (MDBs),
and non-central government public sector entities (PSEs) treated as claims on

sovereigns 13,405,482 1,433,480 14,838,963 10,497,716 84,724 10,582,440
1.2 Claims on financial institutions , non-central government public sector entities (PSEs)

treated as claims on financial institutions, and securities firms 1,517,475 29,391,862 30,909,337 499,581 20,705,789 21,205,370
1.3 Claims on corporates , non-central government public sector entities (PSEs)

treated as claims on corporate 4,920,238 12,352,329 17,272,567 2,713,786 9,780,334 12,494,120
1.4 Claims on retail portfolios 2,509 - 2,509 7,332 - 7,332
1.5 Housing loans - - -
1.6 Other assets 28,394,924 - 28,394,924 20,821,250 - 20,821,250

1 4

2. Non-performing claims
3. First-to-default credit derivatives and Securitisation

Total 48,240,628 43,177,672 91,418,300 34,539,665 30,570,847 65,110,512
* After multiplying with credit conversion factor and specific provision

** Including all Repo-style transactions (including Reverse repo transactions)

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : http.//medja-cms.bnpparibas.com/file/98/1/ddr 2013 bnp_paribas gb.31981. pdf (see
TABLE 10: EXPOSURE TO CREDIT RISK BY BASEL ASSET CLASS AND APPROACH on page 258)
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Table 12 : Exposure of net on-balance sheet assets and off-balance sheet Items** after adJusted by credlt risk mitigatlon for each type of asset, classifled by risk

weight under the SA
unit : THB'000

Performing clalms
" 1. Claims on sovereigns and central banks, multilateral
development banks (MDBs), and non-central governement

public sector entities (PSEs) treated as claims on sovereigns
12,734,463 2,088,093 16,407 -

2 Claims on financial institutions , non-central governement
public sector entities (PSEs) treated as claims on financial
. institutions, and securities firms
3. Claims on corporates , non-central governement public
sector entities (PSEs) treated as claims on corporate - 1,237,803 424,784 15,609,980
2,509

- 15,275,150 587,844 15,046,343

"4
- Claims on retail portfolios

5 Claims on housing loans
28,320,614 74,310

v
8. Other assets
Risk weight (%),

Non-performing claims”
Capital deduction items prescribed by the Bank of Thailand

* Including insignificant credit portfolios using the SA of the commercial banks that use the IRB

** After multiplying credit conversion factor
¥ For the portion claims with no credti risk mitigation of which risk weight are determined by the proportion of provision to total amount of claims

Performing clalms
1. Claims on sovereigns and central banks, multilateral
development banks (MDBs), and non-central governement

public sector entities (PSEs) treated as claims on sovereigns
8,899,023 1,593,826 84,724 4,868

2 Claims on financial institutions , non-central governement
public sector entities (PSEs) treated as claims on financial
institutions, and securities firms 13,793,895 2,556,822 4,854,653
3. Claims on corporates , non-central governement public
sector entities (PSEs) treated as claims on corporate 447,473 727,757 11,318,889
7,332

4 Claims on retail portfolios

5 Claims on housing loans
96,200 20,630,590 94,460

6. Other assets
Risk weight (%) 50 100 150

Non-performing clalms®
Capltal deductlon Items prescribed by the Bank of Thalland
* Including insignificant credit portfolios using the SA of the commercial banks that use the IRB

** After multiplying credit conversion factor
* For the portion claims with no credti risk mitigation of which risk weight are determined by the proportion of provision to total amount of claims

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : Attp.//medja-cms.bnpparibas.com/file/98/1/ddr 2013 bnp_paribas_gb.31981.pdf

(see TABLE 19: BREAKDOWN OF IRBA CORPORATE EXPOSURES BY ASSET CLASS AND INTERNAL RATING on page
273, TABLE 20: BREAKDOWN OF IRBA RETAIL EXPOSURES BY ASSET CLASS AND INTERNAL RATING on page 277 and
TABLE 21: CREDIT RISK EXPOSURE BY CLASS AND EXTERNAL RATING IN THE STANDARDISED APPROACH on page 280)
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5. Market risk disclosures

Details, about how market risks of the Branch are managed, are given in Registration document and financial
report - BNP Paribas, Pillar 3 disclosure.

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : hitp.//media-cms.bnpparibas.com/file/98/1/ddr_2013_bnp_paribas_gb.31981.pdf
(see 5.7 MARKET RISK on page 302-316)

Table 13 Capital for market risk under the SA

unit : THB'000

1. Capital for Interest Rate Risk 1,553,586 1,629,796

2. Capital for Equity Price Risk - -

3. Capital for Foreign Exchange Risk 344,872 56,724

4. Capital for Commodity Price Risk - -
Total Capital for Market Risk 1,898,458 1,686,520

6. Operational risk disclosures

Details about the operational risk management of the Branch are given in Registration document and financial
report - BNP Paribas, Pillar 3 disclosure.

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : Attp.//medja-cms.bnpparibas.com/file/98/1/ddr 2013 _bnp_paribas_gb.31981.pdf
(see 5.10 OPERATIONAL RISK on page 325-330)

For local regulatory reporting, the Branch uses the standard approach to calculate the equivalent factors of
operations risk-weighted assets as at 31 December 2013.
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7. Equity exposure disclosures

Table 14 Equity exposures in banking book
Unit : THB '000

1. Equity exposures

1.1 Equities listed and publicly traded in the Stock Exchange

- Book value 0.00 0.00

- Fair value 0.00 0.00

1.2 Other equities 0.00 0.00

2. Gains (losses) of sale of equities in the reporting period 0.00 0.00
3. Net surplus (deficit) from revaluation of available for sale equities 0.00 0.00

4. Minimum capital requirements for equity exposures classified by the
calculation methods

- SA 0.00 0.00
- IRB 0.00 0.00
5. Equity values for commercial banks applying IRB which the Bank of Thailand 0.00 0.00

allows to use SA
Total 0.00 0.00

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : http.//media-cms.bnpparibas.com/file/98/1/ddr 2013 bnp_paribas_gb.31981.pdf
(see TABLE 52: EXPOSURE TO EQUITY RISK on page 312)
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8. Interest rate risk in banking book disclosures

Details about the interest rate risk in the banking book of the Branch are given in Registration document and
financial report - BNP Paribas, Pillar 3 disclosure.

Table 15 The effect of changes in interest rates (change 100 bps) to net earnings

Baht 75,542 40,743
usb -19,396 6,801
EURO 7,234 -664
Others -3 402
Total impact to Net Interest Income 63,377 47,283

% of Net Interest Income expected in the next 1 year 10.39 8.31

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : Attp.//media-cms.bnpparibas.com/file/98/1/ddr 2013 bnp_paribas_gb.31981.pdf
(see 5.7 MARKET RISK RELATED TO BANKING ACTIVITIES on page 311-316)

9. Regulatory Capital during the transitional period to Basel lll

The Bank of Thailand's notification No.FPG 4/2556 Capital disclosure for the Commercial Banks, effective
1 January 2013, requires the Commercial bank to disclose the regulatory capital during the transitional period
to Basel Ill. The disclosure is consistent with the BCBS's composition of capital disclosure requirement: June
2012 which prescribes the deduction from capital.

The deduction is following to the Bank of Thailand’s notification No.FPG. 14/2555 Re: Components of Capital
Fund of Branches of Foreign Commercial Banks, effective 1 January 2013, and the notification No. SorNorSor.
2/2557 Re: Components of Capital Fund of Branches of Foreign Commercial Banks (No. 2), effective 1 January
2014. The deduction is gradually impact the Branch’s Regulatory Capital from 2014 onward.

Table 16 Total regularoty capital of the Foreign Bank Branch during the transitional period to Basel Il

Unit : THB '000

Regulatory Capital 8,027,858
Deductions - -
Net Regulatory Capital 8,027,858

Please refer to the BNP Paribas Group Pillar 3 information, which can be found under part 5 within the 2013
Registration Document : http.//media-cms.bnpparibas.com/file/98/1/ddr 2013 bnp_paribas gb.31981.pdf
(see TABLE 3: REGULATORY CAPITAL on page 242)
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Appendix

BNP PARIBAS GROUP KEY

DOCUMENTS & FIGURES HYPERLINKS

Registration Document

(incL. Group Pillar 3, part 5) http://media-cms.bnpparibas.com/file/98/1/ddr_2013_bnp_paribas_gb.31981.pd:

Annual Report http://invest.bnpparibas.com/en/pid5859/annual-report.html
Results http://invest.bnpparibas.com/en/pid5813/results.html
Information Statement http://invest.bnpparibas.com/en/pid5861/information-statement.html

Page 15 of 15




