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W5 EBARERE TinBFTARRY 24,7

B T AR Y A AR RN AT

PART I - LIQUIDITY RATIO

{Calculation to be made in accordance with the Fourth Schedule to the Banking Ordinance)

w1y i & B A 1
(AR B TT R AE BN R 45 B
1. LIQUIDITY POSITION AS AT THE LAST DAY OF THE MONTH + A f {& — 0 & # 8 & & %%
(HES' 000 # % T )
Liguidity Of which
Principal conversion Weighted H A
LIQUEFIABLE ASSETS ufi # % amount factor (%) amount HE$ = Ust Other currencies
k-2 ] o8 B fo 4 48 Ert+ R HAb
HOH B (%)
(1 Currency notes and coins 9 i 4% ¥ B 5 % 100
(2) Gold ¥ & 100
(3 fa) Total one-month liabilities of relevant banks to the authorized institution
H R AT VT — A 100
(b) Total one-month liabilities of the authorized institution to relevant banks
AEEM R ERTE AR 100
(el The amount, 1f any, by which the total ene-month liabilities of the authorized
institution te relevant banks are exceeded by the total one-month liabilities of relevant
banks to it [{3){a)-(3)(B).0]
HEBOT R M — AR EET W FE BT — AN
6L B M 0 WCHR (A0 W AT R ) (3)(a)-(3)(B) 0] 100
(4} Export bills i A E & -
fa) payable within 1 month and which are either drawn under letters of credit issued by
relevant banks or accepted and payable by relevant banks
LA R S R R R R B R R R
HEETHE® 100
(b) covered by irrevocable re-discounting facilities approved by the Monetary Authority
e R RN R R R RV R ] 100
(3) Marketable debt securities or preseribed instruments # i {f # il =k T F 8 -
fa) izsued or guaranteed by -
iEL TR T S R -
(1)  the Hong Kong Government, the Exchange Fund, a public sector entity in Hong
Eong or multilateral development bank with a remaining term to maturity of -
FHEH. PEES. FRLOEAVALIAEBENETAER, AHBELT
R M
(4) not more than 1 year & # i 15 100
(B) more than 1 year #l il 15 95
(HES 0003 # F )
Ligquidity Of which
Prineipal conversion Weighted H
LIQUEFIABLE ASSETS (CONTINUED) i #7 & & (# ) amount factor (%) amount HES + US% Other currencies
F o i B B o A o+ £ HAb B o

b A )

(i1) an autherized imstitution incorporated in Hong Kong or the Hong Kong branch of
an autherized institution incorporated overseas with a remaining term to maturity
of -

HEFEATALAMETEMAEANA T LN RTIRMOFESTR
SEOFT oEk IR . o ER LR MR Bl R

(A) not more than | month & & #8114 A 100
(B) more than | month but not more than 1 year # 46 118 A & 5 & i 14 95
{(C) more than | year #46 14E 90
(b)  with a qualifying credit rating, issued or guaranteed by -
HoA R SR IE b LT R R AT SR -
(i}  the central bank or central government of any country with 2 remaining term to
maturity of -
FCE I U e Ul i i R A LR R O G I
(A) not more than 1 year 7 #E il 15 100
{(B) more than | year # i 14E 95
{i1) a relevant bank, other than one included in item (5)fa}{ii}, with a remaining term
te maturity of -
BRET@WSyoDER AR EREBTMRIMHBTRER, M T HMEH
e
{A) not more than | month A % 118 A 100
(B) more than | month but not more than 1 yeardfl 86 118 A € 4 4 14 95
(C) more than | year & i 15 90
{i11) a regional zovernment of any country or other institution with 2 remaining term to
maturity of -
{E o B 5T M A B R SRR MR RS BE ET SR . T R BRLLT MR B M
(A) not more than 1 year & H % 19 90
(B) more than | vear but not more than 5 vears & ifi 15 H 4 ¥ i 55 85
(C) more than 5 years # i 55 80

21 =
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(HES 0003 % F 5 )

Liquidity OF which
Principal conversion Weighted H &
LIQUEFIABLE ASSETS (CONTINUED) i #i ¥ & (# ) amount factor (%) amount HES + US% Other currencies
EE ] i g B A o A i T ol o
OH (%)
fel without a qualifying credit rating. 1ssued or guaranteed by a relevant bank, other than
one included in item (5)fa)(11), with a remaining term to maturity of not more than 1
month
P9 O B I BE T SR . b OB ER PT (W (S)(a) (1) PR A ORT TR OO AT OB OEL AT R S )E T SR IR (R
o TR OB ORE MR OB A LA 100
(d)  approved for inclusion by the Monetary Authority
e MR N A ER AR 80
(el not included elsewhere in this item with a remaining term to maturity of not more than
1 month
Al FRHEHLSE, @A MHER S EN1EA# 50
{6) Eligible loan repayments
R SR 80
(7 Residential mortgage loans in respect of which there has been issued by The Hong Kong
Mortgage Corporation Limired an irrevocable commirment to purchase which is approved by
the Monetary Authority
MM AR A WD RN NS R T R o S 90
N K G B R M EE RO
(8) DEDUCTION: Debt securities or prescribed instruments with 2 remaining term to maturity of
not more than 1 month issued by the authorized institution
fOEE: EAEMEBTHEHErRH T T Rm AN MBS S 1E A 100
(9) TOTAL LIQUEFIABLE ASSETS AFTER DEDUCTION 5 fl b i B o 80 ¥ & s W
Principal Of which
amount H o
QUALIFYING LIABILITIES [ & % # + & Hf HES + USS Other currencies
o E 1l o
{10} The amount, if any, by which the total one-month liabilities of relevant banks to the authorized institution are exceeded by
its total one-month liabilities to relevant banks [(3)(&)-(3)fat=0]
TEOTT ME MR A R SR FT A9 — B A 4N §5 4R WE R SR 6T O RO R RS Y — (M B (R S 40 % B AE GE 4 BOW (io @)
[(3)(B)-(3)(a)=0]
(11}  The total of its other one-month liabilities H fb — {8 A {4 &
(12) TOTAL QUALIFYING LIABILITIES i & % % &8 3
(13) LIQUIDITY RATIO (weighted amount of item (9)/principal amount of item (12)
Wi S B R R (I (0)R T R A0 MR B/ (J2)E T R R &) %

2. AVERAGE LIQUIDITY RATIO FOR THE MONTH 4 A F ¥ i & & & 1L % (HE$ 000 % 7 )

Average liguefiable assets (A) F 19 i By 8 @& (4)
Average qualifying liabilities (B) T 3R & 8 8 (B)
Average liguidity ratie (A/B) 45 {i 57 & & I % (4/B) %

3. LOWEST LIQUIDITY RATIO DURING THE MONTH (dd/mm/yv)

FOA MG R R R JHJE %

4 AMOUNT OF PLEDGED DEPOSITS EXCLUDED FROM ITEM (11) OF PART I.1

BLIBBODHANBRHERER &8
Liguidity Of which
Principal conversion Weighted H &

5. ADDITIONAL INFORMATION ON LIQUEFIABLE ASSETS AS AT THE LAST DAY OF THE amount factor (%) amount HES + US$ Other currencies
MONTH kX 2 HiEheE E fn 8 46 N B 1
LA AR W E (%)

(1) fa) Total seven-day liabilities of relevant banks to the authorized institution

ARBTRETRAH LA MR 100
(b) Total seven-day liabilities of the authorized institution to relevant banks

HEOEMrARET L O 100
fcl The amount, 1f any, by which the total seven-day lizbilities of the authorized

institution te relevant banks are exceeded by the total seven-day liabilities of relevant

banks to it [(1}{a)-(1)(b).0]

HREARETHEMO O MBBEEERTEMSARBTO LM HBEGE R

i) Y A 100

(0 % #9988 ) [(1)fa)-(1)(B) 0]

(2) Export bills i H [ 3 -

fa) pavable within 7 days and which are either drawn under letters of credit izsued by

relevant banks or accepted and pavable by relevant banks

£ 7 R B, B EL AT R AT B0 G R R BT R B

CREsRiE gt 100
(b) re-discountable within 7 days under irrevocable re-discounting facilities approved by

the Monetary Aunthority

ek W R W OB MK M 89 R TT RSN o FTORG R MR BT M W 0 W T H Mo 4 100
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(HES 000 # T )

Principal
amount

LR

Liquidity
conversion
factor (%)
& &
HBHE ()

Weighted
amount

in 4 ¥

Of which
f

HE§ + US§ Other currencies

Ext+En

RN

Marketable debt securities or preseribed instruments with a remaining term to maturity of not
more than 7 days -

ERa 0T EATOMEENEEFRTHEA-
fa)  included in Part L1(3)(c) fif A 8 L1ER (5)(c) M M

100

fb)  included in Part 1.1(5){e) i A B L1%(5)/e) 00 W

80

Eligible loan repayments falling due within 7 days

RTH iR N A

50

Debt securities or preseribed instruments with a remaining term to maturity of not more than
7 days issued by the authorized institution

HUEMETOMBRR AT IR E e N AA A TE #

100
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