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1.

FEFHEER - FTRERREEIIEBERME
KM1: EZEFHEER

(a) (b) (c) (d) (e)
720234 7220234 | 20224 | 20224 | 20224
6H530H| 3H31H|12A31H| 9H30H| 6530H
BEEEIT | BNEEL | BBEEL | AR | B¥EET
EEELX
1 | B4 (CETY) 246,884 239,276 229,798 231,059 229,606
2 | % 269,560 262,752 253,274 254,535 253,082
3 |HE 298,730 291,865 282,322 284,601 283,299
BB IIREREE
4 | ERIIHESGELEE | 1,299,148] 1,280,036] 1,312,199] 1,291,554] 1,300,061
B AEFEETEAEE (URERIMEEENESERST)
5 |CET1LLE (%) 19.00% 18.69% 17.51% 17.89% 17.66%
6 | —HIEE (%) 20.75% 20.53% 19.30% 19.71% 19.47%
7 | HEREEE (%) 22.99% 22.80% 21.52% 22.04% 21.79%
By CET1 GHER (MUERIEREENE 2FR~R)
8 | B EE AT (%) 2.500% 2.500% 2.500% 2.500% 2.500%
9 | WAMGEEATR (%) 0.822% 0.812% 0.817% 0.817% 0.812%
10 | IR S HEAE JT K (%)
(FiF 7 G-SIB = D-SIB) 1.500% 1.500% 1.500% 1.500% 1.500%
11 | SEPTHERS R E A4 CET &RIETK (%) 4.822% 4.812% 4.817% 4.817% 4.812%
12 | Rl o] s n s (KB AR E 18 o] R
CET1 (%) 14.50% 14.19% 13.01% 13.39% 13.16%
(EERRE=) BELR
13 | SetEiRtE R R g & 3,479,089 | 3,470,607| 3,370,353| 3,310,168| 3,300,345
14 | FERELEE (LR) (%) 7.75% 7.57% 7.51% 7.69% 7.67%
RENEREEILE (LCR),/FRENEMER LR (LMR)
FUBFHIAES 1 S5 ¢
15 | BEREIEE (HQLA)ZEE 965,434 931,036 829,726 848,353 886,662
16 | IFHEER LA 512,966 491,937 466,673 570,294 594,283
17 |LCR (%) 188.89% | 189.68%| 178.49%| 149.00%| 149.49%
CUBHIES 2 Jates ¢
17a | LMR (%) A N N K3 A
BERSFHELE (NSFR), /L& £ (CFR)
FUBFNES 1 R
18 | THBEESIH 2,005,761| 2,040,498 1,952,126| 1,907,480| 1,907,244
19 |FTBEESEE 1,524,651 | 1,516,958| 1,483,841| 1,490,466| 1,503,313
20 |NSFR (%) 131.56%| 134.51%| 131.56%| 127.98%| 126.87%
FUBFHINES 2A JEIHS ¢
20a | CFR (%) T A T N T
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1. EEFEER - FTEEEREBIESERNE (&)

KM2(A): 2R - EEBE AT LACKE (F£ LAC s&rafEEEH )

(a)

(b)

(c)

(d)

(e)

PR 20234&E | #2023 pR20224E | R20224E| R 20224
6H30H| 3E31H| 12HE31E8| 9H30F| 6530
AREET | A%EER | B%EERL| A%EEr | B¥EET
EEBATE LAC Lo EEHM
1| T AR UERAE 351,681 346,556 335,239 261,125 259,823
2 (LAC #HI) oy htesEE 1,299,148 | 1,280,036| 1,312,199| 1,291,554 | 1,300,061
3 | PIEB LAC g L% 27.07% 27.07% 25.55% 20.22% 19.99%
4 (LAC #HI) Fayalg&iE: = 3,479,089 | 3,470,607 | 3,370,353| 3,310,168| 3,300,345
5 | N#EE LAC FEARELE 10.11% 9.99% 9.95% 7.89% 7.87%
6a | GRifEEMES (IR DAIRE
) 611 REIEE S R R ER G
JEREA 2! BN ENEE BN NI NI
6b | R EMEE (YEIUETEAE D4IRE
B 511 {REIEEE P iR E
EREEAE 2! A TiEH A A A
6c |FEA LIRMWREEREEA - RIEERR
G (B EARATREE Ry N YRS TEAE JI1Y
ETESAVIEE » FRABERRE 5
B4R A PR e e R Y MR,
WURSTERE I E S TR - A TiEH A A A
i

T AE (LACHIRI) T SRR EHEY (WU ERE DARNE

B) FNERTRIRESRE S EHNEE -
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1.

FEFEER - TRERREEIIEBERME (8)

KM2(B): FE{5E - JIFEARETRNERKEEEIHE (FREEEER)
(a) (b) (c) (d) (e)
PN 20234 720234 20224 R20224] 720224
68300 33112831 0" 98300 6 530"
AREETT | A%EER | AREET | AREERT | BBEET
FEESREERAEEEEERNY
1| AR AN U R AR 3,346,339| 3,516,765| 3,301,580| 3,176,182| 3,304,501
2 | BRIEEE LAC HIfE FrvLaal s sy
#H 19,529,804 A 2| 18,845,214 KA 2| 19,448,240
3 | SMERUESTERE ST (DUR B IR SR
SyEEFR) 17.13% 17.53% 17.52% 17.17% 16.99%
4 | ERHIEEHE LAC HIREE RV LR s
RIEE 35,825,110 | 37,107,540 | 34,738,341 | 33,816,503 | 34,979,020
5 | SR UESTERE S (DUEIREER R R IE
SFEAESEERTR) 9.34% 9.48% 9.50% 9.39% 9.45%
6a | GRS EHEES (WRUUEEAE DYIANE
) B 1 GREIEEE = BRI E SRR
EEMA? R i i i i
6b | GRS EEIES (BERIUESTEAE DAIRE
) B 1 GREIEEE BRI RESR R
em A ? A BT A A A
6c |EA LIRMWREER BN - HIEEERR
G BRI AR AR By YN U SR AE 111
ESTESHEEE > RS A
[ 4 Sl 4 1 P R R sl A M,
WS HEAE IV E ST E LAV - gyl i T T i
B

T I B I ELACHIRE M R BN - 115551 51700 (E 1 B e T e M [ B A U 2 S
HIDUE -
P N IFE R E TR A S - TOUER TR
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FEFEER - TRERREEIIEBERME (8)
OV1: Els B AaHEE

(a)

| (b)

(c)

Bt REE BEESEE
2023 £ 2023 &£ 2023 £
6430H 3F31H 6H30H
BEEET BEEET BREHET
1 | S B R I (S R 1,103,096 1,086,824 93,092
2 Hrp STCEEX 93,757 92,019 7,501
2a Hrh BSCEIEA - - i
3 H A IRB 51 EA 1,007,034 992,427 85,396
4 Hop S R 2,305 2,378 195
5 HopmE4k IRB g HEA - - -
6 | HFIETEERIETESKE 14,008 10,391 1,177
7 Hrh SA-CCRETEA 13,725 10,067 1,154
7a H IR R RIS A - - -
8 Hrf IMM(CCR)Z % - - -
9 Horr A 283 324 23
10 | CVA g 5,301 3,990 424
11| B s B 7 A R N BRI 78 NI SRITIR AR
AR - - -
12 | ERE TR —LTA - - -
13 | SEmiEEE T BRI YE — MBA - - -
14 | ERSEET RO —FBA - - -
14a | ERCETEIRBRE RAHEHTEE - - -
15 | W - - -
16 | SRITIRAIAVEE 2 B Rl b R s - - -
17 i SEC-IRBA - . j
18 H.rf SEC-ERBA (3% IAA) . . i
19 H.f SEC-SA . . i
19a| i SEC-FBA - . j
20 | iRk 29,190 34,432 2,335
21 Hp STM &L 3,555 3,015 284
22 Hr IMM BHEDE 25,635 31,417 2,051
23 | X SIREASRITIR 2 PRy B A& B B AR EK
(eGSR A AT R ) T N A
24 | EBEERRE 99,762 97,469 7,981
24a | B EREEPER - - -
25 |[{EAHIRP IS (JEETH 250% s ) 12,675 12,965 1,014
26 | EARTIRHE - - -
26a | U oA SR 26,141 26,207 2,091
26b | HA NI A AN — SR TE R
S R R E R SIS - - -
26c | HACRNREE AE AR NN i RS R E(E
B A AR Y B A EEGRATE 26,141 26,207 2,091
27 | 4EEt 1,237,891 1,219,864 103,932

RIS IRB STEUEST (S FH R bRAY b O RE S i A FE I UK %285 1.06 -
BASH - ARSEHURR RS (EREMEABAREIR) L. 8%:H -

RIRE AR E R A B R R A Y

12023 ££ 3 H 31 HEL# > BT I7E g foE EE SR YE T IR IR L 35% - EHEFARENTA LS HE
I HRAVEL
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2. BFERAHVHRL

CC1: BFEE ARV
202346 H 30 H
(a) (b)
KRB EGRCHE T
HEABFENS TR
AEEET /FRRAE
R —R(CET)ER | ZERHHE
1 | EEERTIVEER CET1 BAZB I AE R IR 43,043 7
2 | PREREA] 222,833 (8)
3 | Okt 38,214 (10)+(11)+(12)+(13)
4 | A CET1 BRFHLWE R EIEF TR (HBHRIFERL
) R ENilE
5 | H&EIRITIBATSTIHE =7 RAN CET1 BAZEEE
VRS (FIET ASESEEN CET1 B ANEED -
6 |BEHURZATN CET1 &R 304,090
CET1 &4 : BEEHIE
7 | (hfE R 36 Nyl
8 | M (CAIBERHIRICRIEER) -
9 |HftfmrEE (CHBRERHNVIEEHREERS) 1,789 (4)-(6)
10 | EERIEEE (ES0RAER IR IEE ) 257 (3)
11 | BRI RER -
12 |{F IRBEHEVA T EL S8 HE S B i B -
13 | S EA S AL VR THE RV A RE 038 - s K CET1
AR R _
14 | FAFEESER AR A SIS RS 28 LR 108 (1)+(5)
15 | FEFIGAVERAS S FEE (CHBRERRCHEERE) -
16 | A GH) CET1 B ATHRAIRE CENRIEF TR SHYEE
BEEPRERE AR -
17 | BAEACXFFAR CET1 BATE -
18 | MERE S AR LMY BRE TS T CET1 HAEEN
JEEA LAC & GEH 10%P I %0 -
19 | MEEE ST GRIELLIMYSREE TS THY CET1 BB
EALACH##E (8 10%FH 2 %0 -
20 |HEHBEGREIERE (CHIRAERIIRLRIEEE) i I
21 | R BE A NIRERIEEE (CAIBRER IR R TE A
%) eI I
22 |#BH 15%FI1E > 85 il NI
23 Hep - A eREER BRI AT A TEH A
24 Hrp : pHE UL R A I
25 Hrp R R A IR R A A ENilE
26 | #H® CET1 BEANEIAE R SR 55,016
26a | (R4 EeY) (B ERGERR) T EEESTEEN R
A REE 47,530 (9)+(10)
26b | —ERITEH RS 7,486 (12)
26c | SRVETEHE B4 THVEN PSS S LERIERRIE -
26d | ARERFA Y 13 R SRR CAT S Y RO (BB T 2 4 2
st -
26e | ZHEIERITIB A SIVEART K -
26f | AMEBREEBIVEEE AT HVERIRE GEBHRRIEEE
AR 15% 2 8 _
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2. BPERARVHER (8
CC1: BEERARER (8

7202346 H 30 H

(a) (b)
RFEMEEGEHE T
BEABERNSERE
BEEET /S FRERHKIB
27 |RIGAFRN AT EAR K & A DEHTERTZEE CET1 &EA
BRI EE TR -
28 |¥f CET1 EAMESHIRAEER 57,206
29 |[CET1E&AH 246,884
AT &4 : =i
30 |&ER AT BRI HRIR D i (E 23,476
31 Hoop - RIS A Ers P ERIS B A 23,476 (14)
32 Hrp AR A g ER B ] -
33 | AT ELFLWE A E R T -
34 |H&EIITINE AT ST HE = FAN AT EARZEE (7]
HALSEEN AT EAITEEE) -
35 A - Y SR TR W T IEAIRI AT B
36 |EBETHIBZ RN AT1 &R 23,476
AT1 EA : BEHIB
37 |MEREAR SR AT1 EAREREHIRE -
38 |HARXNEAN AT1 EAZEE -
39 |WEEESTOEIE DM RIS ERS ST AT EARZEEAIE
EA LAC 1% (B 10%P9E > ) -
40 |IEEESEREDINYEMETER TN AT EAZEERE
K LAC ##& 800 2)
41 |BH AT EARN R EE R E RS -
42 R HE 7 R 4B AR DR ZEAE AT1 BEAIRRAYEE &0
UE] -
43 |B AT EANE SRR 800
44 |AT1ER 22,676
45 |—HELR (—8EFEL =CETMEL+AT1IEX) 269,560
ZREXR  EEREERES
46 | BB HEAEBIMTAIHRIR D B -
47 | FE RE LT TE R -
48 |H&4E IR T B A TS T R = AN A (AlEf
NGO BN R E AN EEE) -
49 AP BN E R TR AR W LRI B -
50 |GEMEIAZHEANEREN SN R TR R e R 7,781 A
51 |BEEIRZAIN_—HEL 7,781
ZEES  BEEIR
52 |IMEREASI _EAZEEIE -
53 |G NFFEN BRI RIFEAR LAC &ff -
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2. BPERARVHER (8
CC1: BEERARER (8

7202356 H 30 H

(a)

(b)

AEEHETT

R B ESrATE
EEARTNSERE

/S FRRKE

54

BB R S HEE LMY SRR RS T AR IR A
A LAC S {HAYIEE AR LAC & (B 10%F Ik (A1)
5%FItE O

54a

WEEEGERELSMYSRETRIIEE S LAC AfFIIIEE
K LAC % (ZAIHHEE B/ 5% M A E s A R &
R8O AR CEAMAT) 2k 4F 58 2(1)FT
WoEFE R "5 2 (RIS, B

55

BT E AR HEIE LAY MY SRR EAS R TR A BRI E AR
LAC # & (EIBREERER)

55a

PR E AR S HulE DM SRR AR EE A LAC AfHHIERX
LAC ##& (EiRr&EREE)

56

BHR HERNEREE R E R E

(21,389)

56a

bl EEREG A ZSE AN i Y (B R RAE R )
HET M A T AR R A P E

(21,389)

[(9)+(10)]*45%

56b

208 CEARRT) 25 48(1)(o)RMUE A M E » WA _E A
PR B AT

57

H oGBS B R

(21,389)

58

ZBER

29,170

59

BEERANE (BRE = —§8EF + —8FA)

298,730

60

PN oyt S

1,299,148

BALEE ((HEERIIEREENEOE)

61

CET1 WALER

19.00%

62

—REALLR

20.75%

63

BRI

22.99%

64

BEGEGEEAER (EKEEA LR FRGEEAL
=) et WS RAE I ELER )

4.822%

65

Hrpr : iR A A LLREK

2.500%

66

Hrp 2 SRTRE AR IR AR EOR

0.822%

67

Hrr : SR RRE I EEAREDK

1.500%

68

MR & R B ERFUER TTHUERAY CET1 ({5 R EERY
Hotb)

14.50%

AEEEERELR CER (CERERES) REZERTE)

69

RS CET1 kiR

A

A A

70

FLEEEE A RREER

T

A

71

FEE RS A A RIRELR

A

A

EFMIERFTRAVEAE (EBRIntERT)

72

BT E AR FEE LA MYRE ERG S THY CET1 AR -
AT BEARSE ) B ATHE LU IEA A LAC BEAYIEER
LAC #&&

19,700

73

EEE S e R DM SRS B RS S Ty CET1 BEAZEEMNE
K LAC #&&

5,840

74

Pt R (AR R R S 5D

N

75

AR R A A IR A e (EAORRAHBRE AR R T

E9)
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2. BPERARVHER (8
CC1: BEERARER (8

7202346 H 30 H

(a) (b)
IR BB ST AEE
BEABERNSERE
BEEET /S FRRKE
BETA—REANEHSNEA LR
76 |&EBT AZYEARNER BSC 51HIASk STC 51#% K& SEC-
ERBA - SEC-SA Jx SEC-FBA R4 (JEF FRRRT) 1,288
77 |1£ BSC &kt STC 5124 K SEC-ERBA « SEC-SA K SEC-
FBA o[t A ZSREARNEHE LR 1,357
78 | GEBE AZIEARNAR IRB 51HA & SEC-IRBA TY#EH
& (JER _EIRAD) 7,974
79 |7E IRBETEA R SEC-IRBA Frat A Z4REAFHERH S IR 6,493
DRTEREIHIRNELATE (EE£2018FE1H1HZE
2022 1 5 1 HEHEEA)
80 |ZELIERZHIHIRET CET1 BN ZIEHIFIT LR A A
81 | HIRE I IR T3 A CET1 B84 ( 7131 RAE /0] R FI B 7%
LR %) A BN
82 | T ALHHIRNT AT B 208777 LR -
83 |HIRE LR FA AT BERHGHEE (1 RAE 0] R ZIHIHY
IREHEH FIR> %) -
84 | T LTIIHNRIT —RE RN T LR -
85 | HIFREI LRI E A ZARE A IEAE (frat RABIE R ZHHIR
B LR %) -
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2. BPERARVHER (8
CC1: BEERARER (8

TRRRMTEE
(EERBE=)
T8 A TREE B
AREET BREET
9 HitFpEE (CIRERNEEREER) 1,789 -
Y

(EAIEZERZ B Sy (EEMGE =) 308 (20104£ 12 7)) 55 87 Ay - et a i i {£ CET1 &
AN TLIAIRERES, AR CET1 BARIIR T #aEab: - ELFREFMERIR) - fEEE - LA EE
AR EEHRETE o RHE RIS BT R A E B ek P 2 AP R — 0y 64 CET1 BEA 2
HUREAS UL RCE TN - (Rt - 1255 9 fTATESRE THIRAVBE TR Ea it (EERE=) FEAFIRATEE -
TEAKSINEY T (EZEME=) A2 | T T RIS A IBITEE 9 {TATERIVEEE (AI7E " &BARE | 1
(NMERIVEED o MR ARSI IR R E PR T DU LR (EERBE=) Tk
PR BB BTN 10%M I Rt R R E B - e P B i A MR AR T R A LY SRS AR 34T
[y CET1 HAZBAVE AR E (NEEEEAESATNEK - Bus s HA(E N R RIEVRE ) FrER 15%%
el I R -

10

MRERIERE (EAR B R ERE AR | 257 | -

2

EMEZERZ Bg RN (BERBE=) SCK (2010 4212 A) 5 69 K 87 E7I&E - #7377 LLETATIE
FERTTR B AR H TALURK » T BT IR P SR R IR AR I EE Al AT . CET1 AN T LUAIRE R (AL ATe
CET1 B ARHIR T HERER - HLISEF M RIR) - fEEHE - S AREENACR - sUr A CET1 E AT 2
ST A IR A - Rl » 258 10 fTPTESA THURAVBEE T RE G =it (EERBE=) FUEATTIRTIE
A o LAY T (EIEME=) A4 ) T ERAVEE R KRS 10 TR RAV R BRI ITESS
10 TTATREFRIVEGEE (BIFE "Rt | T NIERIVEEE) - 1SR4 I R B e 1 2 A R Y AR A
HEEME TN - WICNEIBIE (EIEMHE=) T ot WM s i AR RN A EFTER 10%M R
LIS BRI ~ R M B T A R AE T B A B SR AR S THY CET1 BATHEMVEARE (F
LR A N EIR RN - Rl S (S R R R ) FrE AVEERG 15%FIE MR -

18

REBEEGFSBEEDIINMISHERBRITH CET1 HEARBNIEEX
LAC % (& 10% %) - -

i

HETER SRISETTREETEY CET1 BATHEAVIEE R LAC SO 88 » SR mT i Ha T R 0t T (i T
S SN R R (TR BN Rl s (S R bR B R St A > BRI S SN~ Al A (S U
RIE Rywe AT E BT - MBS A AR A SRR TR EARRE o ME IS Rl e H A
ARG (S S ANEE TR AL B 5 SRR T (E MR TR S SR~ b (A% SE Rl 505 DS LT 3% S HoAt (= AL
bR HEERIERSL © RIEL » 1£265 18 {TATHEUH TR BER ATRe G = it (EZEMRE =) MUEHIURREER - £
SEY T (SRR =) 2k ) T T MERAVER R AR AR 18 ITRRIE SV EE (BIME T JBAAE | TR
FREVEE) o TSR E R ET R O A TR TR T A R A SRV ERL - BlEscE S
JeE\ AR G T HEAR -

19

NEEEGSRELSMISREERERTY CET1 RATBNEL LAC
& (EH 10%M %80 . -

it

REEN SRR CET1 HAZIBHE A LAC frE s » SEATHE T R AR I P HAT MBS RE A
(A L N AL TSRy SR~ Rl A3 P R B R IE Y & 5T 408 - SR AIRZ S 65K~ Rl s LAt 5 F Rl B
WE Ryet AT EL R A - MIBET A E A SRR TR E AR i ISR TRE R A SR E B R
BH A0 (5 EL (S R PTHR R AT H SRS MR TP E T 3% SR~ SR 3% SRl s SR (3% S EL A 15 A U
REERIERSL © RIL - 755 19 (T ATEERA THURIVEER T e & =1t (EME =) FEAIRIVEE - 7848
Wiy T (EERRES) A H N EREEE R ACERREITES 19 TTATRRIVEGE (BIFE " &8 | TH TR
(VEEE) o TR R RERRAE B A PR I Y U7 7 T A T HIRRARE rT R A EA E E N SIRY EERR Rl e A (S TR
b K ST 4EE -
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2. BPERARVHER (8
CC1: BEERARER (8

(EERHE=)
T8 A TR A
BREET AREET

39  |NEEESGOREDINMIGRISEERETH AT1 BATRINIEEA LAC
& GBH 10%PHE %) - -

e

RN AR S I T B SRR R YA R A FIRY R - Bl SRS R e R CET1 B4
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27 |ERFE LAC AEENREEAER K LAC SHERTTHERN CET1 &4 (BL ($R
73 (BF) HH) (7 (ESHEAD L) THRERIMERENE SR R) 12.45%
28 | EREEAL LK (BhEREE AT RN R & & A B R = e e TERE
IZER > DL CEASERD) TRy R E tEER) 4.822%
29 Hrh PR ETE AT 2.500%
30 Hop - R E N R IR EE AR 0.822%
31 Hoop s ESTERE J1EEK 1.500%
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2. BPERARVHER (8

TLAC2: EEIfEA T — AR EREHAEE AR

# 202346 H 30 H

B
1 1 2| E1Z2i{N
(ERE) (ERE) (HEL) {EHY4ER
AEROET AEROET EREET BEEET
1 ARG & E R SR E TSR
EREEHE? 7w = =
2 | fEREAfIPEEREE piilita BAEERK
3| HIBRERAS RS FE R B A K B
YazE 14,609 28,434 75,627 118,670
4 | FEITTEERRAGENTE - - - -
5 | HUBIERRBREERIVEAR K A BEHE 14,609 28,434 75,627 118,670
6 | 55 ITHBEERYBNERIEERE
JIHF4E 14,609 28,434 75,627 118,670
7 | BT ERERHER 1 £ EE 245
DU T4 - - 21,840 21,840
8 | F 61T PBRIERIAR 2 F M LE 54F
DUFHI 5 - - 53,787 53,787
9 | &6 {THERERIAR 5 L L% 10
FELUT 15 - - - -
10 | 55 6 {THEBRIERIAR 10 DL EMT
£ EREERAGES - - - -
11 | B 6 7@k AEHFNTE 14,609 28,434 - 43,043
o

" T RS AR -

24



@

¥ ) 4L £5 (% %) RAH

BANK OF CHINA (HONG KONG) LIMITED

3.

FEEEE TR

CCyB1: A% AR R A5 F b AR s 04T
1 202346 F 30 H

(a)

(c)

(d)

(e)

FAfEsT B A PRI E
ERERHER | SEEALRy | FEHSHEA | LRBEGEEL
EENAEREE )T JCCYyBEELX |  Eniess EbR B
pi A= Fagif] % BEEET % BREET
1 BRI TEE 1.000% 773,973
2 B (EIEEES TR
ERE =L RS E S
BB -~ PR R R
KSR ) 1.000% 4,304
3 AR CBEIEAEEDD - AERE
il ~ VEE S - BIERE
- BARLE - EEYNEL - BIEES
MEFIEHERERIES) 0.500% -
4 R CHIEBUN T 9LRTT) 0.750% 323
5 EARLE 0.500% 414
6 fay 1l 1.000% 1,740
7 e (EfEfERE S ~ W LRI R
HERGEILE) 2.500% 1
8 I 2.000%
9 HE (MEfREREAES - NEER
EAE) 1.000% 5,815
&ER 786,570
5T 956,377 0.822% 10,679
FRIREER
LR1: S5t & E R ILE R R AT BN E
R 20234E6 530 H
(a)
HE EERLERERE THE
B EET
1 ELEEARI S SR ATk 4 & B AR 3,593,703
2 | BhestENAESGEETE > EEEESEHBLINTIRIT - <8l - (RRspEEE
BRI A ERVAH B (234)
2a | BRARFEIERIERE v e o] B EEA 15E 5 R IS I 9% -
3 | MERL TR E e MER N B E AERAEY - (A EIEE R RS
STEEAIMEMZ(EEE M AEIIHR R
3a | BREEEAIEREM A B -
4 | BRASTAE T B AL (37,136)
5 | BRISESRER B (AR5 R EAnE A IR ES ) 21,017
6 | BREEAEFRINEENAEE (AIEESEFRINGRIEEIRLEESFEEE) 170,064
6a | AT BB AR IS ST B ERTRA TR IR (1 A58 b SRR i S R E S S s B (402)
7 | HahEs (267,923)
A BB R A (B2 (210,010)
8 | EREEERAETR 3,479,089
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4. RIFEER (8D
LR2: fEifth%

7202346 H 30 H

7 2023FE3 H 31 H

(a)

(b)

BREET BREET

BEABERANRRRE
1 | BEEAESNERAE (FEfREETE TEAYEHmE

R 5 (SFT)EANEERE  (HEERTFS) 3,276,522 3,270,790
2 | BE B AR TR B R (57,913) (57,051)
3 | EEAERABREAREE CFMEEGETEHEK SFT) 3,218,609 3,213,739
HETE TEANEENEBAE
4 | FrESITA T AEYABNVEERA (BN > ke

U R Y e e e - ) 16,554 8,100
5 | A BT T B S 4A R0 TEE AR R RS E I hsEE 23,851 23,472
6 | EFARMTETFAMEREEA e HERREE&fERT

HUBET 4 T H LR Sy 3 - -
7 |3 AT T EALUR IR S e RS S G o (2,489) (2,554)
8 | : PR B B RIS PR R AR A RN

ERRATE Sy
9 | &FHERCHERSHBETAE TEANNWERG B
10 | HIIEL - SEE (S FHRB T T ESLF R R A EE

FE B B b AR AT - -
11 | PETEENEENBRRIBEE 37,916 29,018
i SFT B4R R &IE
12 | S B R SR E (EREDFEETET) Y SFTEE

gzt 44,583 59,250
13 | F0Ek - SFT BELEGTIIEN IR S B ESOR SRR 4 - -
14 | SFT ZHEMNEF 5 (s Rk RE 21,017 19,028
15 | (RIEAR 5 g - -
16 | HH SFT EER R AIBEE 65,600 78,278
HtEEGERINER AL
17 | BEEAERINER RIS L5 BEEE 829,432 795,326
18 | FIIek - mhEE k(S S E SR E R (659,368) (633,393)
19 | EEEMERINEE 170,064 161,933
BEA R B AREEE
20 |—#E&EX 269,560 262,752
20a | RIS ERE S RERRGHSE IR R REEE 3,492,189 3,482,968
20b | B EEE S KERERSEHIVEE (13,100) (12,361)
21 | AR EEHEREREHSFHREENRRRBEE 3,479,089 3,470,607
TRIEEER
22 |fEfEE 7.75% 7.57%
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5.

HEhtE
LiQ1: gt AmELR -5 1 iR

TERTBEAERR Tk 7R M 7 25 LLER(LCR) K AH R4 B TE H 093 (B AT A BE 202346 F 30 HILERE
HBIBEIEE - (71) (a) (b)
WBERE  FE JEIIFEE piji;:{I=A
(B9) (G 2:cD)
BEEET BEEET
A. EBERSEE
1 | BB REEE (HQLA) 4 965,434
B. H&RY
2 | BEFHR/NIBEER O Hog 1,265,089 76,196
3 FEEZEE AR IET NS 389,248 11,677
4 B IEEZEE A R TR\ PE 153 405,927 40,593
4a FEEFHFA RN TSR 469,914 23,926
5 | SEAEFFEALE SR NSRRI NaB o R S TR RS 5 Sa T
BHEERE - Hop e 1,134,082 485,122

6 B 409,806 100,953
7 B 6 7T TR ZE 3 (NP E G305 ) 723,857 383,750
8 78 AT T BTAF LCR g 25 BB a1 (B e o5 R 5 T 224 419 419
9 | BIREERRS (UEEHEIETS) 547
10 |HHIMAE - Hr 483,648 78,484
11 FTE T ASEIREM G ELATHIETT L LR i E T

EENTEES B 30,490 30,477
12 ARSI RIS S B RIS 3T E 1Y

B - -
13 RIEHT AR (T R B R R T B Mg ) 1Y

JEEFERY 453,158 48,007
14 | &QEHEED (BEIRMEMTz0E) REMELIHRESREH 80,835 80,835
15 | HfsiEHERB (RaaIsdEasEzs) 386,146 3,537
16 | HEE 724,721
c. HH&ERA
17 | BIEERS (EESHEERS) 14,785 6,644
18 | AIIF oIt &k (B N7 (TR BETIE RS HRIN) RFERE

BRI S E K 245,487 137,981

19 | EAFESRA 71,430 67,130
20 |HERALE 331,702 211,755
D. LCR KEEEEE
21 |HQLA 4828 965,434
22 |FEREMBEEE 512,966
23 |LCR (%) 188.89%
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5. mEhtt (&)

LiQ1: mEhiteamEL R -2 1 s (8

5t

- PEEDRBIEEIMEEGE - ELER R OREIE) SR FUEI R B -

- BN ARG IS - A RTE CREIME) S0 WRLEIER BRBY MRS LLRIs ARIZA
S -

- BRERARREHATIIHEEER - EER R OREIME) HIR1) FOSERDR AR o AR5 -

- EERBEEE R SR - R RO ORBIM) M) FEUEMER R R
]7:] °

20234 M5 — T R R R B B LRV (7 51 55 189.68% [ 188.89% » BAFREFEIREATK -

BERBEERERSE - FRMTES B EITER - TRET - AR NSERRRTRTIIERISERAH
SRR IR RS YR - (ER A £ i S E R B ALK -

Bt 2R BN B ENREAE SR ONRREEEREZACR) - DU E $AT R A & BRI R
GhiER - BUERESAVIRE - TTRIACRAIZEENE - BB A R e LR MR FEZE T S T &
BRAEE AT RITEY - HMIRESRL - BIREE - CTER 5 & F A E A AV S0 R BRI S B 2 B E)
MR B -

FEEAVE FEREE BT - FTRARBENER - 15 ELUE T HEREE RS S E fEHE AR - AR EB R
W5 » IEETTRIER A SR BT R HA NS 0 BN A R E R A E -
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5.

mEntE (&)
LIQ2: BREESFHLE -5 1 Biss
Bz 2023 4 6 H 30 HIFFERE GEMHET) @ | ® | © | @ (e)
IR © BRI B TR B AR
/D 6 {iE F 6 @A
fEfEiARIER | > BOUEZ | DIEED | 12 {EHE

FIHARARR | SKENZE(TE | 712 {8A DLk Jiji;:2:E]
A. ASFIEH
1 |EE: 334,275 46,575 - 29,051 363,326
2 EEEL 334,275 - - -l 334275
2a PP 2 (TR DB RS - - - - -
3 HAMELT - 46,575 - 29,051 29,051
4 | BEERR/INUAEER -| 1,184,048 86,885 1,833 1,169,270
5 FEETA 454,681 17,282 334| 448,698
6 BT RBE 729,367 69,603 1,499| 720,572
7 | 1,449,895 37,448 910| 461,055
8 BRI 384,153 - - 192,077
9 BB ER -| 1,065,742 37,448 910| 268,978
10 | B AREEEFREIARE 210,010 - - - -
11 | Bt 53,328 76,290 7,627 12,110

12 Prt LA AT

13 | A A LA A R AR A

53,328

14 | ASF 45%H 2,005,761
B. RSFIEH
15 |5t NSFRIi =1 HQLA 4838 1,010,284 77,855
16 | BUE I S0 HAr B R R - 1,275 - - 637
17 | IRIPEEER S5 46,279 672,743 244,398 | 1,197,095| 1,315,177
18 1T AT LL 1 8 HQLA TEATHRRTCHY
JEIE AR - 4,373 - - 437
19 TR LU TE 1 4% HQLA (EATFER e
FLEEER » LUR (G T2t s e
BIELF IE B 91 250,723 36,990 28,226 84,421
20 EPIEEHE A F  FEA P EEF
o BEERE - BINEREIR SRS
FHEPEES « hYIRITR 2N E BT
EIEEF (IREL A TS E7 05 )
s A s 46,149 309,792 167,029 710,500 878,586
21 7F STC G184 T fEE LR E 5
35% 6 6,643 125 14,876 11,057
22 IR F TG B - - 8,347 7,891 396,074 265,717
23 1£ STC G154 TR fEE LR a3
35% - 8,224 7,891 395,329 265,021
24 THEEFRAF GBS, 7 HQLA 195555 -
CIER SIS B 39 99,508 32,488 62,295 86,016
25 | B AMEGEIEREIEE 210,010 - - - -
26 | HAhEE - 138,014 36,405 753 2,273 108,443

27 B ZEdn  EiEE

5,243

28 | FEOHERLTE LRSI E R K CCP
B BT R IE T B

6,618

29 Pr LA B

137

30 | BRI E B ED) R e FIAT T L
A AT

39,353

31 ot A LRI B R

32 | KEaERINEH

33 |RSF &%

34 |NSFR (%)

29

753
829,497

86,663

1,524,651
131.56%
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5.

et (&)
LiQz2: RERS/FHELR-F 1 88 (8D

Bz 2023 45 3 H 31 HILERE CEMBHET) @ | ® | © | @ (e)
PBARE © & RIS SRR S IR E
/DA 6 {5 H 6 EH
FEFEIARIER | SULEZE|  DARED ] 12 {HA
EIHAMIRR | SKENZANE | R 12{EH DIk pijig;-]
A. ASFIEH
1| 'R 326,823 23,999 23,357 30,816 369,318
2 EEEN 326,823 - - - 326,823
2a TP 2 (TmEH DB - - - - -
3 HMELRZE - 23,999 23,357 30,816 42,495
4 | BEFEUNIPEETKC -1 1,167,341 88,828 2,241 1,156,227
5 FEEFH 449,471 19,219 415 445,670
6 B REETH 717,870 69,609 1,826 710,557
7 | HEERC 1,480,741 43,909 884 500,640
8 B 418,127 - - 209,063
9 HMMZE -| 1,062,614 43,909 884 291,577
10 | BEEAREEFEEIHNAR 210,330 - - - -
11 | HAetAfs 55,881 62,522 11,486 14,313
12 P T A E PR -
13 | SE A LA B R AT 55,881
14 |ASF @8 2,040,498
B. RSFIEH
15 | 5t NSFRifi=HY HQLA 4845 1,028,139 81,674
16 | BRERET SRR H A SRR IR - 1,290 - - 645
17 | REDEESRGES ¢ 42,282 696,818 250,693 | 1,179,074| 1,310,162
18 Tl T 1 4% HQLA (EFEATHI e
EEER - 7,595 ) - 760
19 15 P LE 1 48 HQLA (EAER 1
HLE A LUR T2l ey
IS IR E 16 265,288 41,329 28,641 89,115
20 H T A B - BB TP FEE
7 EEAE - BNER IR TR %
FEPIE S ~ FIRITR 2N 2 a1
BB (HLEEF TG B )
Ao 42,224 321,264 169,789 702,830 876,604
21 1 STC F1E A FIaf#iEE L a5
35% 13 6,081 280 11,079 8,954
22 L E I F BRRAGEH > B - - 8,462 7,976 389,276 261,413
23 1£ STC F1E A T IafiEE L i s FE
35% - 8,167 7,957 388,456 260,558
24 TARIEERA S EFE S HQLA 75857 -
BT G R 42 94,209 31,599 58,327 82,270
25 | B AREAEERBIEE 210,330 - - - -
26 | HAthEzE - 128,560 23,521 816 1,751 103,189
27 BV G 0 CiEEE 4,056
28 FRRERLTE T RSB frad R ¥ CCP
BB BRI B 6,537
29 P T AEEFEE 1,044
30 TEFTBETF I 7 BB IREE L T T T
AEEH 32,655
31 FS AL EE 84,268 816
32 | EEAERINEE 795,310
33 |RSF &% 1,516,958
34 |NSFR (%) 134.51%
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6. IR LA EER RN E RS
CR1: BN EAER

1202346 5 30 H
@ | (o (©) @ | (f) (@)

Hip: & STCETEIET | =i B

MR RIEIS FIEATT | IRB HHEDE

RS ARk e | FRIRBR

LR B B e s

A ifEHIY

SER | SER| EDEE
R | JEREE BEERN | BEEe | st BE
BUSRMS | EBRRIE | TR | Baess | SEeEs|  BES|  (atbo)
BT | BREAIE | BREET | SRS | BNENT | AEEET | AYEET
1 EE 11,862 2,112,730 12,594 1,747 840 10,007 2,111,998
2 (BESE5 980,356 58 28 30 980,298

3 |AEEmEE

Ja i 197 829,235 402 42 50 310 829,030
4 et 12,059 3,922,321 13,054 1,789 918 10,347 3,921,326

AnE AR E i 90 KEAE - BifERK

CR2: ER EUK AR AN B

N FTRESRE RS A AR MRS - AIASERIGZ SRR HER -

(a)

BEEET

1 |F220224 12 A 31 HERERREEESER 7,885

2 | MNSBANER S ERS S 4,449

3 |HEEEIEEEIRR (90)

4 | MREHE (152)

5 | HahsEE (230)

6 |}A20234E 6 F 30 HERSREGSSER 11,862

AP E R R R ER I » F BEPME A S SRR LIFTEL
CR3: g¥ A BB A B b e A
702023426 5305
(a) (b1) (b) (d) ()

DFEr{EH

PR DURR A AE DRRATERIE | TTETREAEE

A REEE | ERERBRE | REVERARE| RSNEBRE| RESNEBARE

BEEET AEROET BEEET AEROET BEEET

1 | &K 1,624,935 487,063 78,212 408,851 -
2 | EEES 943,293 37,005 37,005
3 | &EE 2,568,228 524,068 78,212 445,856
4 | HEPEERYS 4,958 693 620 73
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6. JERIHMUBURIRRRIERIE AR (&)
CRA: {25 FI BB R s B 58 ET B 5 PR BB iU B — STC 3H0%

7202346 30 H

(a) |

(c)

(e) | (f)

(b)
R CCF ok {ifs AR i BN

(d)
K CCF RBd&(= M s st BAEIHY

BbeR A BbeR A R IR R R SRR
Al ragy e B AR/ NEH Al e B AR/ NEEH e e e
R AR BEEET BEEET BEEET BEEET BEEET %
1 | BEHERRBRE 713,466 1,103 713,466 220 14,521 2
2 | AR E RS 85,876 4,648 89,932 4,739 11,269 12
2a Horr o ANV E AL 17,934 4,648 21,990 4,739 5,346 20
2b Hep : JEARH VB B 67,942 - 67,942 - 5,923 9
3 | ZEs R ERE 89,966 - 89,966 - - -
4 | SRITEBRIE 2,264 240 3,397 126 1,052 30
5 | ERRE 102 181 102 87 95 50
6 | EEERAAE 51,046 55,608 43,674 8,678 49,939 95
7 | ERCET R R - - - - - -
8 |H&HH 369 - 369 - - -
9 | DIESREHI A LA MITE T THYRE 5558
BES Gipaa ol - - - - - -
10 | BEEEERBAE 8,672 24,120 8,310 636 6,709 75
11 | {ETHEEERK 6,041 7,029 1,982 - 1,002 51
12 | NEbsosd sy o mgoR s 31,854 31,074 8,424 80 8,504 100
13 | Al E R 446 - 446 - 666 149
14 | BRI E AR BAE - - - - - -
15 | 48ET 990,102 124,003 960,068 14,566 93,757 10
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6. IR bLERIEREARERYE A ER (8)

CRS: & AN A E b A B By H= R — STC st 3%

R 20234E6 530 5
(a) (b) () (d) (e) () (9) (h) (ha) (i) (@

YRR

A (B

¥ CCF R

BEEHR

s bR T

0% 10% 20% 35% 50% 75% 100% 150% 250% Ht ER)

B EEEER BHETT HET BHET BHET BHET BHETT BHETT HET BHET BHET BHET

1 | BEHEREREAE 690,453 - 3,236 - 14,502 - 3,239 2,256 - - 713,686

2 | AEEEAERRE 53,416 - 31,193 - 10,062 - - - - - 94,671

2a Hoep o AN E B - - 26,729 - - - - - - - 26,729

2b Hoep - JEARRL VBB 53,416 - 4,464 - 10,062 - - - - - 67,942

3 | ZESE TS 89,966 - - - - - - - - - 89,966

4 | SRTTEBRE - - 2,367 - 1,156 - - - - - 3,523

5 | sBrEs g e - - - - 189 - - - - - 189

6 | TEBIERRSE - - 973 - 3,992 - 46,665 722 - - 52,352

7 | ERSE T R - - - - - - - - - - -

8 | HeIEH 369 - - - - - - - - - 369
9 | DUERSREHIE A LM =it
YA 5 AT R AT B g

BRI - - - - - - - - - - -

10 | BEETE BRI - - - - - 8,946 - - - - 8,946

11 | ETIFHEEK - - - 1,211 - 771 - - - - 1,982

12| O Jag i HA L e 7 1 9 Lt

I - - - - - - 8,504 - - - 8,504

13 | R 2 - - - - - - 444 - - 446

14 | BIRESEE RS AR R - - - - - - - - - - -

15 | KEET 834,206 - 37,769 1,211 29,901 9,717 58,408 3,422 - - 974,634

Bl 2022 ££12 [ 31 HEL# > (1) AEEEEBAE ETE 38% - £I3RE 0%EGREEAVKIE | (2)2 8RR TRERE LT T 33% > £RE 0% ERIEEARE - ()T REAE LT
62% - =HfRE 20% R REERRIE ¢ (4)R5FR R RIE ETF 115% » 20 E 50% g fEE AR © (5)mEfRAYE L7 22% - LHIHE 150% R EHY&IE -
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6. IR bLERIEREARERYE A ER (8)
CR6: 40 & R BE SRR FH BT HVE R R —IRB 51 &A
(a) EB%IRB 5tEIA

202356 H 30 H

(a) (b) (c) (d) (e) () (@) (h) [0) 0] (k) 0]
WEIEE| KM CCF ERBEEH
AfEERN | HEENN g
EE | BEAER CCF &% RIEETE SESEIEA | EBSIRE | R RE

PD & A | SMEBRIE | P CCF WEHYEAD | SE¥4PD|  ABH | FHLGD HAilR B | BEERE EL| %E&

g i ot i g g

% BET BHET % HET % % £ BHET % BHET BHET
4HA() 0.00 %< 0.15 - - - . . . . . . - -
—EJHEE [015%<0.25 - R R - - - - - - - -
0.25 Z< 0.50 i . . . . . . . . R R
0.50 %< 0.75 i - - . . . . . . - -
0.75 %< 2.50 - i i . . . . . . i i
2.50 < 10.00 i . . . . . . . . R R
10.00 %< 100.00 - i i . . . . . . f f
100.00 (iBEE) - i i . . . . . . i i

INET - - - - - - - - - - - -
4R (i) 0.00 %< 0.15 375,649 26,345 27 390,340 0.06 262 45 2.50| 109,401 28 98
— AT 0.15 %< 0.25 16,130 2,497 7 16,394 0.22 54 45 2.50 9,776 60 16
0.25 %< 0.50 5,622 4,112 6 5,883 0.39 33 42 2.50 4,378 74 10
0.50 < 0.75 1,611 4,342 - 1,618 0.60 21 39 2.50 1,073 66 4
0.75 %< 2.50 541 2,599 - 541 1.16 11 40 2.50 471 87 2
2.50 %< 10.00 1,599 94 2 1,601 5.08 12 45 2.50 2,453 153 36
10.00 %< 100.00 - - - -|  18.00 1 45 2.50 1 265 -
100.00 (iEF) 34 - - 34| 100.00 1 45 2.50 191 563 -

/NEE 401,186 39,989 19 416,411 0.10 395 45 2.50| 127,744 31 166 1,719
4H-E (i) 0.00 £<0.15 - - - - - - - - R R R
—EM—HF [015%<0.25 - i i . - - . . . . i
MEE (T%Lﬁ 0.25 %< 0.50 _ _ _ _ _ _ _ _ _ _ _
SRR (0504 <ors _ i — Y Y R S I
IRB ke | 075 < 2.50 - i i . . . . . . f f
=4 IRB S 2.50 £<10.00 - - - - - - - - - - -
o 10.00 Z< 100.00 - - - . . . . . . - -
100.00 (iEE) - i i . . . . . . i i

JNEF . . . . . - . . . R R .
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6. IR bLERIEREARERYE A ER (8)
CR6: {48 & R BE SRR FHE T E R RE —IRB 518X (8D
(a) 288 IRBSTRIAE (&)

202356 H 30 H

(a) (b) (c) (d) (e) (U) (9) (h) (i) () (k) (0]
BWIEE | R CCF ERRESH
afERN | STEEAW JE bR M R
wEE | BTEAMER CCF:t&HE AR SEEEIEA | ERIORE | R

PD 4K &HE | SN | S CCF NEYEAD | 5 PD| ABH | ¥4 LGD HiFR B | BERE EL| ®HE

B b P b B B

% BET BHET % HET % % £ BHET % BHET BHET
4H&(iv) 0.00 %< 0.15 7,984 4,239 8 9,480 0.10 238 43 2.50 2,347 25 4
;{é* /I 1015 %<0.25 1,405 1,781 4 4,834 0.22 120 42 2.50 1,704 35 5
s 0.25 %< 0.50 1,885 3,203 5 8,281 0.39 238 40 2.50 3,765 45 13
0.50 %< 0.75 14,682 7,928 10 22,432 0.57 337 43 250| 13,542 60 55
0.75 %< 2.50 42,711 9,158 13 33,809 1.39 626 43 250| 28,166 83 200
2.50 %< 10.00 12,142 5,048 16 10,053 3.36 258 39 2.50 9,209 92 133
10.00 %< 100.00 481 35 17 377| 15.68 21 41 2.50 596 158 24
100.00 (&%) 105 12 - 105| 100.00 6 41 2.50 52 49 73

N 81,395 31,404 11 89,371 1.29 1,844 42 250| 59,381 66 507 820
HE(v) 0.00 #<0.15 - - - - - . . . . _ -
—EB & [0.15 %< 0.25 R . - - - - - - - - -
BIMERERIIE [0 25 25< 0.50 ; ; ; ; ; ; ; ; ; ; ;
R IRB A S0 <075 ] ] - - ] - - ; R R ;

BASmEak

IRB:fes | 0-75 %< 2.50 . . . . . - - - - - -
2.50 Z< 10.00 - - - . . . . . . f i
10.00 %< 100.00 . . . . . . . . . f .
100.00 (#%) - - - . . . . . . - .

INEF - - - - - - - - - - - -
42 (vi) 0.00 < 0.15 356,484 176,576 32 588,670 0.10 527 45 2.50| 180,612 31 277
—EB—HAt {015 %< 0.25 62,727 32,780 36 127,117 0.22 245 44 250| 59,433 47 124
%giﬁj\ 0.25 %< 0.50 104,573 46,002 34 152,561|  0.39 301 45 250] 95410 63 266
gy [050%<075 269,820 113,636 14 139,566 0.56 470 45 2.50| 101,486 73 346
0.75 %< 2.50 230,443 90,969 14 150,614 1.28 871 39 2.50| 129,160 86 735
2.50 %< 10.00 50,730 26,734 9 33,760 3.65 248 43 250| 44218 131 525
10.00 %< 100.00 7,907 1,808 9 5013|  14.90 34 41 250| 10,370 207 309
100.00 (%) 9,736 81 49 9,665| 100.00 53 44 2.50 19,704 204 4,462

N 1,092,420 488,586 26 1,206,966 1.31 2,749 44 2.50| 640,393 53 7,044| 12,792
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CR6: {40 & R BE SRR FLE T E R RE —IRB 518X (8D
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202356 H 30 H
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&EIERE | i CCF R EE
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A e pzed e A A
% BET BHET % HET % % £ BHET % BHET BHET
425 (vii) 0.00 %< 0.15 ] ] ] ] ; ; ; ; ;
—H At — 0.15 %< 0.25
PDILGD &% [ 25 %< 0.50
A 0.50 < 0.75
0.75 %< 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 (&%)
Nt
&H-& (viii) 0.00 £<0.15
—ZTE-GE (0.15%<0.25
TR [0 25 25< 0.50
B 0.50 %< 0.75
0.75 %< 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 (i&%)
/et
A (ix) 0.00 %< 0.15
—ZEETE [015%<0.25
AR |20 £< 075
remyFg |00 £<2.50
) 2.50 %< 10.00
10.00 %< 100.00
100.00 (;&%)
/Nt
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CR6: {48 & R BE SRR FHE T E R RE —IRB 518X (8D
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202356 H 30 H
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WEE| A CCF EREER
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pzi i e i b b

% BET BHET % HET % % £ BHET % BHET BHET

4HE(X) 0.00 #<0.15 - - - . B

—ZE—/NH 1015%<0.25 .
HEBEERR [ 25 2<0.50 i
e 0.50 %< 0.75 -
0.75 < 2.50 -
2.50 Z< 10.00 -
10.00 < 100.00 -
100.00 (EE) i
INET -
4HE(xi) 0.00 £<0.15 -
—HAEEA [0.15 < 0.25 j
HIEERIER [0 25 %< 0.50 )
i 0.50 £< 0.75 -
0.75 &< 2.50 -
2.50 %< 10.00 -
10.00 Z< 100.00 -
100.00 (&) j

INEF - - - _ - _ - - - - - -

&t (FrAdHaZ R 1,575,001 559,979 25 1,712,748 1.02 4,988 44 2.50| 827,518 48 7,717 15,331

B12022 4212 F 31 HEbdk - T4H& ) — $R17 ) AYEFBRIDRESEE TIE 13% » LER M " ORrR(E ARSI & CCF SHREATARY EAD , N - T4H&(v)— A — s NEE ) AR
TR LT 14% CEERIIRESERE S B 5% ) » EEUETMEBS AGTAR T3 - ARl TOEE — HA ) B Ee s TIAE — U NIDEE ) AR I\ B AR
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HET
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— B
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HET
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%
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%

%
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0.15%<0.25

0.25 < 0.50

0.50 #<0.75
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10.00 %< 100.00

100.00 (F#F)

Naf

Kik={()
— T

0.00 £<0.15

0.15 %< 0.25
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0.50 #<0.75

0.75 &< 2.50
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100.00 (&%)
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202356 H 30 H
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&EIERE | i CCF EREEH
afERN | STEEAW R A
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A e prid e A A
% BET BHET % HET % % £ BHET % BHET BHET
(V) 0.00 £<0.15 i . . . . . - -
—EB - 10,15 %< 0.25
AL 0.25 %< 0.50
0.50 %< 0.75
0.75 %< 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 (&%)
e
HE(v) 0.00 £<0.15
—EM = [015%<0.25
ﬁg;ﬁ%&% 0.25 %< 0.50
ey |00 E< 075
IRB:piois | 075 %< 250
2.50 £< 10.00
10.00 %< 100.00
100.00 (&%)
/et
4 E5(vi) 0.00 %< 0.15
— M —HA [0.15 %< 0.25
R s %< 075
=) 0.75 %< 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 (&%)
/Nt
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6. IR bLERIEREARERYE A ER (8)
CR6: {48 & R BE SRR FHE T E R RE —IRB 518X (8D
(b) 2% IRBEHREA (&)

202356 H 30 H

(a) (b) (c) (d) (e) (U) (9) (h) (i) () (k) (0]
XOIEE | K CCF EREEH
afERN | STEEAW R A
wEE | BTEAMER CCF 5t &H1E AR SEEEIEA | ERIORE | R

PD F4k A¥E | SNEBRARE | ¥439 CCF WKy EAD | 35 PD ABH | E5 LGD R B | BERE EL S

B b bt b B B

% HET BHET % HET % % £| EBEERT % HET HET
A& (vii) 0.00 %< 0.15 - - - - . . . . R -
— et — 0.15 %< 0.25 - i i - i - - - - -
PDILGD & [0 25 %< 0.50 - - - A - 3 - ) ] :
A 0.50 %< 0.75 ] ] ] ] ] ] ] ; ; ;
0.75 Z< 2.50 . . . . R R R . . -
2.50 %< 10.00 . . . . R R R . - -
10.00 Z< 100.00 i . . . - - _ . . i
100.00 (&%) . . . . R R R . . -

/et - - - - - - - - - - -
4B (viii) 0.00 £<0.15 5,407 55,262 - 34,368 0.10| 693,225 90 1,908 6 32
=BG 015%<0.25 1,374] 27,549 - 22242|  0.23| 644,920 89 2,405 11 46
Eg;ﬁfg 0.25 %< 0.50 522 14,003 ] 11,561 0.33] 403,650 89 1,647 14 34
= 0.50 %< 0.75 973 2,887 - 3,060 0.57| 83614 93 699 23 16
0.75 %< 2.50 781 1,354 - 1,982 1.27| 45973 95 852 43 24
2.50 %< 10.00 1,227 1,157 - 2,003 5.54| 36,577 94 2,414 120 104
10.00 %< 100.00 448 213 - 604| 18.75| 13,962 95 1,342 222 106
100.00 (&F) 47 104 - 128| 100.00 3,007 88 943 735 41

Nt 10,779 102,619 - 75,948 0.69 | 1,924,928 90 12,210 16 403 190
4 A (ix) 0.00 £< 0.15 123,225 - - 123,225 0.11| 62,838 11 18,486 15 14
CEE-ET 1015%<0.25 52,657 2 100 52659| 0.22| 16,395 11 7,926 15 13
&fg’iﬁi{g 0.25 %< 0.50 61,095 - - 61,095 0.39| 17,524 11 9,309 15 27
{ AT&E@; 0.50 £<0.75 79,436 - - 79,436 0.58| 24,835 15 13,902 18 67
e miss (075 £<2.50 100,884 - - 100,884 1.05| 25,260 16 22,116 22 171
1) 2.50 %< 10.00 2,415 - - 2,415 5.25 878 12 968 40 16
10.00 Z< 100.00 1,544 - - 1,544 |  22.51 572 14 1,167 76 48
100.00 (%) 203 - - 203 | 100.00 133 12 261 128 4

Nt 421,459 2 100 421,461 0.64| 148,435 13 74,135 18 360 936
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6. IR bLERIEREARERYE A ER (8)
CR6: {48 & R BE SRR FHE T E R RE —IRB 518X (8D

(b) 2% IRBEHREA (&)

202356 H 30 H

(a) (b) (c) (d) (e) (U) (9) (h) (i) () (k) (0]
WEIEE| KM CCF ERR{EEH
afERN | STEEAW R A
wEE | BTEAMER CCF 5t &H1E AR SEEEIEA | ERIORE | R

PD 4K &HE | SN | S CCF WEYEAD | ¥ PD|  ABH | ¥HLGD HiFR B | BERE EL| ®HE

B b bt b B B

% BET BHET % HET % % £ BHET % BHET BHET
4HA(X) 0.00 %< 0.15 869 1,546 34 1,400 0.08 1,137 13 38 3 -
g{i;%{é 0.15 %< 0.25 269 131 37 316 0.22 203 11 16 5 -
;?( ;fz; H 10,25 %< 0.50 288 196 38 362 0.39 214 12 28 8 -
= 0.50 %< 0.75 437 302 35 542 0.58 305 11 48 9 -
0.75 %< 2.50 832 250 30 907 1.34 551 13 129 14 2
2.50 %< 10.00 187 10 58 193 3.32 149 12 34 18 1
10.00 %< 100.00 10 - 60 10| 25.08 6 27 5 56 1
100.00 (&%) 23 1 109 24| 100.00 30 55 33 134 16

INEF 2,915 2,436 34 3,754 1.38 2,595 13 331 9 20 20
4HE(xi) 0.00 £<0.15 16,219 11,187 - 26,274 0.07 5,328 17 870 3 3
—§£¥ﬂ/\ 0.15 %< 0.25 4,430 84 - 4,499 0.22 5,281 13 245 5 1
?;7 ERER [025 <050 29,424 63 ] 20466| 037 13,381 12 2,088 7 13
o 0.50 < 0.75 18,672 51 - 18,712 0.58 8,290 13 1,945 10 14
0.75 F< 2.50 35,163 26,762 - 39,325 1.08] 14,019 18 7,688 20 95
2.50 %< 10.00 1,788 6 - 1,791 4.08 613 23 600 34 18
10.00 %< 100.00 444 - - 444| 19.35 772 19 162 36 19
100.00 (iEF) 123 - - 123| 100.00 779 49 532 433 20

N 106,263 38,153 - 120,634 0.79| 48463 15 14,130 12 183 198

&t (FrAdHaZ R 541,416 143,210 1 621,797 0.68 | 2,124,421 23 100,806 16 966 1,344

£12022 4F 12 A 31 HELE -

K2 15% -
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6. JERFLERRERENERHER (8)
CR7:fEFIEE A5 T4 TES4ME Rud iR S RS Ml B e BaRHI & — IRB 5t H

5
7202346 530 H
(a) (b)
RiSERTETR
FFRAENA R B E
ISR JERER
BEEET AREHETT
1 EE-EESBEARTEA TEMEESR CEERE 2,305 2,305
2 |VEE-BEEBEAGEE TIEITEEES (R ) - -
3 | EE AR EDA TR S (P 5REE ) - -
4 | EE BRSOV ERENEEDE T IYEPIE S S (EgaitE) - -
5 |VEE-HMMEEE EREEEEE) - -
6 | JAE—/NECAE 59,381 59,381
7 AE-HAEE 640,393 640,393
8 |BEHESR - -
9 | EE T ERII A R B - -
10 | ZEHEHRT - -
11| SRAT R RIE — SR1T 127,508 127,508
12 | SRATEBRIE — S 5masR 236 236
13 | SRATRBRIE - ABEN (CFEEBE T EENIEA A EE L) - -
14 | BE—/NEBZERBRE 331 331
15 | BE - RETEANETHEE 73,792 73,792
16 | ZE R TFYEER A ENETIRE 343 343
17 | BE - SERIERAZEREREE (QRRE) 12,210 12,210
18 | ZE — HAnBHE AN E E R 14,130 14,130
19 | HSHE - TIGSERERTEUL (B ERRIEE 7R TSR RIE - -
20 | HERE - TEEERERTECE (IEESTR) THIRERE R R - -
21 | i —PD/ILGD 518EUE MHRCREE R RYE (FFAERIIEN A ARESE
FEAE R\ R I ) - -
22 | f%iE —PD/LGD :18UA T HURRRE RS &S (FEEERIHCENTANFTS
A SR BRI ) - -
23 | f&iE —PD/LGD s1EUA NAVRRRE SR IE (oAt e B B R R K
) . .
24 | &t —PD/LGD s1EUA NAVESHE R (CHARERE RS IS - -
25 | i — B E B E A RCEHRA R R RS (SRR AT B R AR
%) - .
26 | HAth —IHLIEHA - -
27 | EAth—EAEE 78,710 78,710
28 |4+ (FEE IRBEHEAT) 1,009,339 1,009,339

BN A ERERR T ERTE LA SOERERRRER LA -

42




@ & 8 4 5 (5 n)HmAT

BANK OF CHINA (HONG KONG) LIMITED

6. JERFLERRERENERHER (8)
CR8:7£ IRB SHRVA T BB AR RS B AR R e

(a)

BREET
1 | 2023 43 A 31 HERINERE 994,805
2 s 2,752
3 |EEEE 16,408
4 | EAEH .
5 | FEBECR
6 |WEREE .
7 | SNEET) (4,626)
8 | Hfth .
9 |}R 202346 A 30 HER IS 1,009,339
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CR10: BB RERE FA THEM AR KA R E RIS EE 7 7A TR —IRB 518X

| BEESISEARTRA -SRI E
1 2023 47 6 H 30 H » SAR{ERE SRR EUA PHUMP IR S — BBt -

Il. BEE BRI RA —mKE MR R E RS

7202346 H30H
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wEAkEN| AEEMRN BERER EAD %35 BRI

BH BUE i PF OF CF IPRE et B2 FHEEEAE
BERSE |MeTR EREET EREET EWEET BWEET AWEEr| aWEEw| swEHw| AYEET| ANEET
e 25 fFLL T - 50% - - } - - - -
8 2.5 FEHLL 70%
B 25 FDT - 70% - - - -
58 2.5 LA 2,617 806 90% 2,411 2,411 2,170 20
B 157 115% 117 117 135 3
RIE 250% - - - -
i - 0% 3 3 - 3
4EET 2,617 963 2,528 2,528 2,305 23
"R AR

1. 5 B2 R\ B M B 5 7K T O R R e AR

72023 £ 6 1 30 B - A<GEIE S 4 (50 FH i BEL U b R By V2T B M e -
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7. HFITEHEE
CCR1: It RARI O HIH TR ERAVERAR (HHRXEGHTITRIRBRERIN) o7

202346 530 5
(a) (b) (c) (d) (e) ()
BRI
FE R $EE
FfEstEE | sHEERN
VEIERZR | ARTEIE | HERWE | EFEEERN BB
BERA B BRIE | BAREN o B B
b v v i pzi
BETT BHETT BHETT BHETT BETT
1 | SA-CCREEL (¥
AT EAY) 8,675 13,858 1.4 31,546 13,725
la | BfTREBRIE L (B
WA T HE4Y) 1.4
2 |IMM(CCR) &t5E
3 |G HE (HREER
BEXS)
4 | EHETE CHPR SR
ERH) 40,193 50
5 | EkEE (HINEHRE
Z5) -
6 |4t 13,775

§12022 4212 H 31 Hib#g > SA-CCREHEVE T & MR B R E PURIR R YE BT 49% » IS OREIFIZ 7 Hi (EAYEE

ALFIAREHAZS 25 BAE AN -

CCR2: {5 fifh{H-A% (CVA) EAER

RS B R R R R B R IE TIF 19% » LESEFCREIHI S BIVE(E -

202346 30 H

(a) (b)
ENRBEE R
B RBERN
#y EAD i s
BAEEET BEEET
{4k CVA A E CVA EARTRV PR EHE - -
1| 6) HbsE (AR (EH) %)
2 | (i) ZER S E ((FRENAE OER) ®) -
3 | GFAEEE CVA J7AETE CVA AT HES 31,474 5,301
4 | 4B 31,474 5,301
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7. HWFITEHRE (8

CCR3: R ER MR ER AN T B8RRI ERRE (HTAXSHTFHINERRRRN) —STC 5t&%
720234 6 H 30 H

(a) (b) (c) (ca) (d) (e) () (9) (ga) (h) (i)

ERERE(E
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e
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ey bl HET BET HETT HETT BHET BHET HEo BETT BHETT BHET BHET
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2 | ANEEEA R - 343 - 343

2a Horp o oAbV BT - 343 - 343
2b Hoop - JEARL VBB - -

3 | BRI TR sRYE - - - -

4 | SR1TERRAAIE - 11 - 11

5 | S5 mEsElERE - - - -

6 | EEERRE - 1 563 564

7 | R EERE - - - -

8 | EBEZTEREKE - 188 - 188
9 | {ETIHEERK - -

10 | A& a0 )t o
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11 | BB IR0y E AR E - - - - -
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BT EREEERE TR 1% A ERRE B 152%
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7. HWFITEHRE (8

CCR4: Il & R B R SAR FRE AT T B R R ERRRE (R SHTFIHIERE
RIEERIN) —IRB BHEIE

ZHE IRB 5HHEE
7 20234£6 H30 H
(a) (b) (c) (d) (e) (f) Q)
EAFRERE

FA R\ BrE i R
HEERR BHA gEiEe | EhniE | EEshRE
PD & EAD S PD BH| FHLGD HARR | BEEE

i g

% BHET % % &g HEIL %
4Ha() 0.00 < 0.15 - - - - . . -
~EJEE [015%<0.25 - - - - - - -
0.25 %< 0.50 - - - - . - -
0.50 £< 0.75 - - - - _ . -
0.75 < 2.50 - - - - - - .
2.50 %< 10.00 - - - - . . -
10.00 Z< 100.00 - - - . . - -
100.00 (&) - - - - - - .
INEF - - - - - - -
A (i) 0.00 %< 0.15 40,704 0.06 144 23 1.49 6,281 15
—$RAT 0.15 £<0.25 4,207 0.22 22 25 1.63 1,458 35
0.25 < 0.50 7,421 0.39 22 9 0.90 1,094 15
0.50 £<0.75 1,591 0.52 9 3 0.65 98 6
0.75 £< 2.50 108 1.04 9 36 2.08 82 77
2.50 &< 10.00 - - - . . - -
10.00 %< 100.00 - - - - - - .
100.00 (EE) - - - - - . -
Nt 54,031 0.14 206 20 1.40 9,013 17
&H & (i) 0.00 £<0.15 1,743 0.10 35 43 2.39 572 33
—EHE 0.15 %< 0.25 458 0.22 13 45 2.50 248 54
0.25 %< 0.50 418 0.39 15 45 2.50 259 62
0.50 £< 0.75 1,002 0.57 23 32 1.90 555 55
0.75 %< 2.50 10,684 0.92 50 3 0.62 666 6
2.50 %< 10.00 217 3.58 17 45 2.50 292 135
10.00 %< 100.00 1 24.00 1 45 2.50 2 212
100.00 (&F) - - . . . . .
Nt 14,523 0.80 154 13 1.06 2,594 18
4HE(iv) 0.00 £<0.15 - - - . _ . -
—ZHE 0.15 %< 0.25 - - . . . . .
0.25 %< 0.50 - - - - . . -
0.50 < 0.75 - - - . . - -
0.75 %< 2.50 - - - - - - .
2.50 &< 10.00 - - - - . . -
10.00 Z< 100.00 - - . - . . .
100.00 (&E) - - - - . - -
INeF - - - - - - -
& (BrEde) 68,554 0.28 360 19 1.33 11,607 17

12022 42 12 7 31 HEb# > B8
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