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Quarter ended Quarter ended
March 31, 2024 December 31, 2023

Liquidity ratio

Average Liquidity Maintenance Ratio for the period 43.76% 45.45%

Average Core Funding Ratio for the period 214.91% 237.32%

The Banking (Liquidity) Rules ("BLR') signified the implementation of Liquidity Maintenance Ratio ('LMR') and Core
Funding Ratio ("CFR") for category 2A institution under Basel III liquidity standards in Hong Kong. Quarterly
average of LMR and CFR reported are calculated based on the arithmetic mean of the average values of its LMR
and CFR reported in its liquidity position return for each month during the quarter. The relevant disclosures pursuant
to section 103 of the Banking (Disclosure) Rules can be found in our website http://www.citibank.com.hk/cbnahk.


