Bank of China Limited — Hong Kong Branch

Financial Disclosure Statement for the Third Quarter of 2021

This is the Quarterly Financial Disclosure Statement issued by the Branch for the period
ended 30 September 2021. 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. This statement can also be viewed
on the website of Bank of China Limited (http://www.boc.cn/enfaboutboc/ab6/201809
/120180928_14267748.html). Bank of China Limited is a joint stock company incorporated
in the People's Republic of China with limited liability.
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1. Liquidity information

(a) Liquidity maintenance ratio

ZEAGER B e R
2021 4 2021 4E
9H30H 6 H30H
Three months Three months
ended ended
30 September 2021 30 June 2021
Average value of liquidity
maintenance ratio 1,672.49% 5,478.90%

The average value of liquidity maintenance ratio is calculated based on the
arithmetic mean of the average value of liquidity maintenance ratio for each
calendar month as reported in the HKMA return of liquidity position submitted for

the reporting period.

(b} Core funding ratio

ZEASEEE CZEBHEEE

2021 £ 2021 4F

9H30H 6 H30H

Three months Three months

ended ended

30 September 2021 30 June 2021

Average value of core funding ratio 118.33% 117.95%

The average value of core funding ratio is calculated based on the arithmetic mean
of the average value of core funding ratio for each calendar month as reported in

the HKMA return of liquidity position submitted for the reporting period.
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2. HEEERE 2. Statement of Compliance

AT 2021 E£E=F This Financial Disclosure Statement for the Third Quarter of 2021 contains the
EMHEHERRE  CaERk applicable disclosures required by the Banking (Disclosure) Rules and the
WP ARYERITE (B H Supervisory Policy Manual: - Guideline on the application of the Banking (Disclosure)
AR BRSREE BN Rules issued by the Hong Kong Monetary Authority.
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PA BT EE R The information contained in the disclosure statement is not false or misleading in any
JEE S E RN - A HER material respect, and that the operations of the Branch are clearly explained.
PR TTRYMELE -

FELRRE Chief Executive
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