Bank of China Limited — Hong Kong Branch

Financial Disclosure Statement for the First Quarter of 2019

This is the Quarterly Financial Disclosure Statement issued by the Branch for the period
ended 31 March 2019. The information stated is not audited. It contains the applicable
disclosures required by the Banking (Disclosure) Rules and the Supervisory Policy
Manual: - Guideline on the Application of the Banking (Disclosure) Rules issued by the
Hong Kong Monetary Authority. This statement is readily accessible at our office located at
7/F, Bank of China Tower, 1 Garden Road, Hong Kong.
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BANK OF CHINA LIMITED - HONG KONG BRANCH
TEERTHOARAT — FEST

1. RENEER 1. Liquidity information
(a) JrEhtEaEiFER (a) Liquidity maintenance ratio
ZEAEEE ZEBEEE
2019 & 2018 &
3A3H 12531 H
Three months Three months
ended ended
31 March 2019 31 December 2018
REMEHEF LR EIE Average value of liquidity
maintenance ratio 12,014.40% 9,664.42%
e LR E The average value of liquidity maintenance ratio is calculated based on the
EERHAEXRNREME arithmetic mean of the average value of liquidity maintenance ratio for each
WRZ EEBHBAHE calendar month as reported in the HKMA return of liquidity position submitted for
HE B R i LE R the reporting period.
SEIEENEMEEEE -
(b) ZOFELER {b) Core funding ratio
ZEAGEE ZEASEE
2019 & 2018 4E
3H31H 128318
Three months Three months
ended ended
31 March 2018 31 December 2018
BOEESERAEEE Average value of core funding ratio 111.76% 112.23%
BOESIERNESEE The average value of core funding ratio is calculated based on the arithmetic
EAEAN 3/ EER mean of the average value of core funding ratio for each calendar month as
Rz EEEWEFHEN reported in the HKMA return of liquidity position submitted for the reporting period.
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BANK OF CHINA LIMITED - HONG KONG BRANCH
PESRTRRADERAE — FELT

2. FHEEIEERE 2. Statement of Compliance

FLYTRESL 2019 EE—=F This Financial Disclosure Statement for the First Quarter of 2019 contains the
B HERSE  EEER applicable disclosures required by the Banking (Disclosure) Rules and the
HLFiEFERIRITE (BB B Supetrvisory Policy Manual: - Guideline on the application of the Banking (Disclosure)
BIREESHER BRI Rules issued by the Hong Kong Monetary Authority.
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RARER T IHVEER -

BB R R EE b The information contained in the disclosure statement is not false or misleading in any

JEEEEE Y W HER material respect, and that the operations of the Branch are clearly explained.
FRFRA ST -

g Le Yan
LBeTR Chief Executive
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