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MUFG ALTERNATIVE FUND SERVICES (CAYMAN) LIMITED
OV1 - Overview of RISK WEIGHTED ASSETS (RWA)
Purpose: Overview of the Risk Weighted Assets of the Bank
Frequency: Quarterly

Reporting Format: Fixed

D 000
d Descriptio
0 De 024 0
1|Credit risk (excluding counterparty credit risk) [standardised approach (SA)] $2,844,105 $2,783,326 $284,411
2|Counterparty credit risk
3 Of which: standardised approach $356,265 $446,268 $35,627
4 Of which: other CCR
5| Credit valuation adjustment (CVA) S0 S0
6 |Equity positions under the simple risk weight approach 30 S0
7| Equity i in funds — look-through approach $0 $0
8| Equity il in funds — date-based approach 30 S0
9| Equity i in funds — fall-back approach $0 $0
10| Settl risk $0 $0
11 |Securitisation exposures in banking book (SA) S0 S0
12 | Market risk $1,158 $875 $116
13| Capital charge for switch between trading book and banking book $0 $0
14|0 ional risk $421,567 $421,567 $42,157
15 |Amounts below the thresholds for deduction (subject to 250% risk weight) S0 S0
16 | Floor adjustment 30 30
17|Total: $3,623,095 $3,652,036 $362,309

MUFG AFS Cayman Ltd reported a total Risk Weighted Assets (RWA) of USD 3.623 billion as of Mar 31, 2025 versus a figure of USD 3.652 billion as of Dec 31, 2024. Credit Risk charge was reported at USD 2.844 billion
(78.5% of the total RWA) as of Mar 31, 2025 versus USD 2.783 billion as of Dec 31, 2024. The credit risk charge is primarily attributed to Overnights and (USD/EUR) term deposit placements (maximum 1 year) with
counterparty banks and from the credit assets from the banks overdraft lending facilities (credit facilities) to its clients. Counterparty Credit Risk (CCR) Charge was reported at 9.83% of the Total RWA. The Bank engages
in OTC FX derivative hedging on behalf of its participating clients, as a part of its foriegn exchange hedging services and the swap positions (riskless principal trading) on USD/EUR currency exposures. Operational Risk
charges reported at 11.64% of the Total RWA, is at annualized figure under the basic indicator approach. Market Risk (Foreign Exchange Risk) is reported at a minor 0.03% of the Total RWA as of Mar 31, 2025. The
Market risk charges are calculated for its net open FX positions (Long or Short Positions) on balance sheet assets and liabilities.




MUFG ALTERNATIVE FUND SERVICES (CAYMAN) LIMITED

LR1: Summary comparison of accounting assets vs leverage ratio exposure measure

Purpose: To reconcile the total assets in the published financial statements with the leverage ratio exposure measure.
Frequency: Quarterly

Format: Fixed.

Amounts (In USD)

Description
Mar-31-2025
1 Total consolidated assets as per published financial statements $6,419,922
3 Adjustment for investments in banking, financial, insurance or commercial entities that are consolidated %0
for accounting purposes but outside the scope of regulatory consolidation
3 Adjustment for securitised exposures that meet the operational requirements for the recognition of risk %0
transference
4 Adjustments for temporary exemption of central bank reserves (if applicable) S0
5 Adjustment for fiduciary assets recognised on the balance sheet pursuant to the operative accounting %0
framework but excluded from the leverage ratio exposure measure
6 Adjustments for regular way purchases and sales of financial assets subject to trade date accounting S0
7 Adjustments for eligible cash pooling transactions S0
8 Adjustments for derivative financial instruments $549,619
9 Adjustment for securities financing transactions (i.e. repurchase agreements and similar secured lending) S0
10 Adjustment for off balance sheet items (i.e. conversion to credit equivalent amounts of off-balance sheet $848,514
exposures)
1 Adjustments for prudent valuation adjustments and specific and general provisions which have reduced %0
Tier 1 capital
12 Other adjustments $0
13 Leverage Ratio Exposure Measure $7,818,056
Validations:
Linkages across templates TRUE

[LR1:13/a] is equal to [LR2:24/a]

MAFS Cayman reported a Leverage Ratio Exposure Measure of USD 7.818 billion as of Mar 31,2025 and a total consolidated assets (net of on-balance sheet derivatives) as per
financial statements of USD 6.420 billion. The Bank has also reported adjustments for off-balance sheet items converted to credit equivalent amounts (undrawn amounts from
committed facilities) of USD 0.550 billion. The Bank reports no material differences between the total balance sheet assets as reported in the financial statements and the on-
balance sheet exposures of the leverage ratio exposure measure.




MUFG ALTERNATIVE FUND SERVICES (CAYMAN) LIMITED

LR2: Leverage Ratio Common Disclosure

Purpose: To describe the components of the leverage ratio denominator, as well as information on the actual leverage ratio, minimum requirements and
buffers.

Frequency: Quarterly

Format: Fixed.

a b
Amo Amo
d Descriptio D D
0 De 024
On-Balance Sheet Exposures:
1 On-balance sheet exposures (excluding derivatives and securities financing transactions (SFTs), but including collateral) $6,419,922 $6,215,664
2 Gross up for derivatives collateral provided where deducted from balance sheet assets pursuant to the operative accounting framework $0 $0
3 (Deductions of receivable assets for cash variation margin provided in derivatives transactions) $0 $0
4 (Adjustment for securities received under securities financing transactions that are recognised as an asset) S0 S0
5 (Specific and general provisions associated with on balance sheet exposures that are deducted from Basel Ill Tier 1 capital) $0 $0
6 (Asset amounts deducted in determining Basel Il Tier 1 capital and regulatory adjustments) S0 S0
7 Total on balance sheet exposures ing derivatives and SFTs) (sum of rows 1 to 6) $6,419,922 $6,215,664
Derivative Exposures:
8 Replaceme.nt cost a.ssociated w.ith a!l derivative.s transactions (where applicable net of eligible 193,982 $251,740
cash variation margin and/or with bilateral netting)
9 Add on amounts for potential future exposure associated with all derivatives transactions $355,637 $329,163
10 ( d central counterparty (CCP) leg of client cleared trade exposures) $0 $0
11 Adjusted effective notional amount of written credit derivatives $0 $0
12 (Adjusted effective notional offsets and add on deductions for written credit derivatives) S0 S0
13 Total derivative exposures (sum of rows 8 to 12) $549,619 $580,903
Securities il i P B
14 Gross SFT assets (with no recognition of netting), after adjustment for sale accounting transactions S0 S0
15 (Netted amounts of cash payables and cash receivables of gross SFT assets) $0 $0
16 Counterparty credit risk exposure for SFT assets $0 $0
17 Agent transaction exposures $0 $0
18 Total securities fil il i p (sum of rows 14 to 17) $0 $0
Other off-balance sheet exposures:
19 Off-balance balance sheet exposure at gross notional amount $3,897,046 $3,713,692
20 (Adjustments for conversion to credit equivalent amounts) -$3,048,532 -$2,895,953
2 (Specific and general provisions associated with off balance sheet exposures deducted in $0 %0
determining Tier 1 capital)
22 Off-balance sheet items (sum of rows 19 to 21) $848,514 $817,738
Capital and total exposures:
23 Tier 1 capital $860,894 $860,891
24 Total exposures (sum of rows 7, 13, 18 and 22) $7,818,056 $7,614,305
Leverage ratio:
25 Basel Ill ratio (including the impact of any i temporary ion of central bank reserves) 11.01% 11.31%
25A Basel Ill ratio ing the impact of any i y ion of central bank reserves) 11.01% 11.31%
26 i ini leverage ratio requirement 3.00% 3.00%
27 i buffers NA NA
Total Exposures Measure: 7,818,055.60 7,614,305.47

MAFS Cayman reported a slightly lower Leverage Ratio of 11.01% as of Mar 31, 2025 compared to a ratio of 11.31% as of Dec 31, 2024, as the Bank’s total exposures increased. Available Capital was reported at USD
860.89 million as of Mar 31, 2025, versus USD 860.89 million as of Dec 31, 2024, with a marginal increase of USD 2.96 thousand during the period. The Total Exposure measures was noted to increase due to increase in
deposit balances in the Bank’s’ balance sheet (assets and liabilities).




