BT
2022412 H 31 H

BANK OF CHINA (HONG KONG) LIMITED

@ & &) 4 £7 (5 %) A B AT



@ ¥ B 4 £ (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

E$% HE
1. TEFEIERE - TEEE - BREENE RIS S
KM1: FEFEER 1
KM2(A):  FEISE - EEREA N LAC HE (£ LAC 4i&%EE =) 2
KM2(B): TEHEE —JERBEE TR T E (MREEEEER) 3
OVA: R\ PR EE 4
oV1: JeE\ B T S A 7

2. WMHHRRERERBRENHE

LI1: O TR T e B I 22 A S S R A L A R e R 8

LI2: B R\ AR P B B A S e P AR T (2 IR 2540 £ AR 10

LIA: ST LR E R bR P B T 2= R R 11

PV1: FEEA{E %R 12
3. EBEEEARNHERK

CC1: EEE AN 13

CC2: BB ARSI A ERAVEIR 19

CCA(A): EFEEARTEREMIFEAR LAC [EB TR T 2R 8 21

TLAC1(A): BT A B UEEEE J14HRE (1F LAC 4r& B g ) 31

TLAC2: HEZEEAE—AFREREE N ERE A 32
4. REFHEERK

GSIB1:  G-SIB 5= 33

CCyB1: IR SR EE NS F B bR Sy sk oo A1 33
5. TEIRLE®

LR1: Gt E R LR E s RIS T E A bh i = 33

LR2: FEfREERR 34
6. mEIE

LIQA: i feaEalg=iitl 35

LIQ1: TRENMEEE LR — 55 1 S 37

LIQ2: RBEE PR — 5 1 39

7. FEES LR B AR R (5 F e

CRA: {5 H R E— &R 41
CR1: JE\fg AR AER (E B £ 42
CR2: B EK B EE IR E 42
CRB: RN JE\B A IS (5 R VRS M 5 42
CRC: RIS RS A B s it e i 2 3 2 45
CR3: el BRI ey A 46
CRD: 1£ STC st &A T (A ECAI SR A il 37 25 46
CR4: {5 FH R\ K 1 R sl ml RS F R FE i s 2 — STC 51 RA 47
CR5: T R R o R B 1 o Y (5 FH LB R 3 — STC 31 EA 48
CRE: RAATE IRB 51EUE M et (8 F R P s Oy A B =X ry i o 25 49

CR6: 1A G R R LR (5 RS A — IRB 5T RDA 52



@ ¥ B 4 £ (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

E 3% HE
7. e UERIRRRARENEHERR (&)
CRT: {FRRE S FCTAE T EAEIE Ryad vl RS FH JEUb 15 e S e s e S
w2 —IRB T REIE 60
CRS: 1E IRB &L T (5 AR AR IS E b i SR #h 61
CR9: Pl BIAH & Y BT B 2R A [m I, — IRB 5H5E 62
CR10: EEFE BRI REE PSR & R AE M E RS E A T AR —
IRB 5150 65
8. HFHEAER
CCRA: FNHFIHEHEE (BHE&Th 5T HEREEEAE ) IRz 66
CCR1: st BUAB S T E S E bR Elg &S (B oz 555 &
WEERIN) o3 67
CCR2: {SHIfti{EF%EL(CVAYEARZK 67
CCR3: &EEFHIAZEGHEEE 0TI 2SRRI ERAE (BhRsts
R ERRIERRSN) —STCHTEE 68
CCR4: {H & SR SR ERE v T 2T R arEfERE (Ehists
R EERIERRSN) —IRB EHREVE 69
CCRS:  {ER¥F 72 E R ERAE (BREEH R GEHT HEENELIEET
) IR AR 70
CCR6: [EHMHRITATEAR 70
CCR7: £ IMM(CCR):15E M E Ry E s A& i B s IS R Eh = 70
CCRS8: ¥z Fh 7 i E g R i 71
9. IR UERIRERARIE
SECA:  REIEE LR B e AR & fy e i 25 72
SEC1:  SRITIRAAVEE S LRI RS A& 72
SEC2: X HIRARVEES LB RIE R AIE 72
SEC3:  SRfTIRAHVEE M LRI E R YE KA E ARE — Bl TR IE RasE A 72
SEC4:  SRMTIRAIIVEE S LB BB RYE RAHBIE AHE — Bl oS E pitEH 72
10. THEEERR
MRA:  BARTSE R 2 73
MRB: {4 IMM G E0ARTEE n BRSNS My U 22 74
MR1:  1E STMEHEIA THY TS E 75
MR2: 1 IMM 8L T 5 bR i iy m e i S m gh#: 75
MR3:  EEEAED IMM S EAR(E 76
MR4:  EFg{E M s S TR bR 77
11. SRATIRARIFIR b
IRRBBA: $RATHE YA s — i 2 E AR S R 78

IRRBB1: SEfTIEANMFRE = L&

79



@ ¥ B 4k 25 (5 %) A mAT

BANK OF CHINA (HONG KONG) LIMITED

H #% H#
12. FBHHIE
REMA: #HliIEECR 79
REM1:  {EBUFEE AL T HH 79
REM2: FiRlfIEk 79
REM3:  IRIEETEM 79
13. BIERER 80

BB B R AR



@ ¥ B 4 £ (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

1. EEFEER - TERER - RREEMEE R I RERTEE
KM1: EEFHEEER

(@) (b) () (d) (e)

e
R 202248 | 220224 | jR 202245 | R 202248 | R 2021 &
128931H| 9530H| 6830H| 3831H| 128314

AR EEDT | BRTET | BEEET | BREEIT | AEEET

EEEL
1| B RE—4 (CETT) 229,798 231,059 229,606 226,324 224,189
2 | =% 253,274 254,535 253,082 249,800 247,665
3 |HER 282,322 284,601 283,299 280,197 277,841

BRI R
T | 1,312,190] 1,291,554] 1,300,061] 1,330,262] 1,296,488

BRAFEEEARLE (URBRIMEEENESERT)
5 |CET1ELE (%) 17.51% 17.89% 17.66% 17.01% 17.29%
6 | —HEEE (%) 19.30% 19.71% 19.47% 18.78% 19.10%
7 | BEERIEE (%) 21.52% 22.04% 21.79% 21.06% 21.43%

BHSh CET1 @EER (MURRBRIMESENE SERR)
8 | B EHEARTK (%) 2.500% 2.500% 2.500% 2.500% 2.500%
9 | HFEHRETEATR (%) 0.817% 0.817% 0.812% 0.802% 0.799%
10 | IR B HERE JT K (%)

(HiF 7 G-SIB = D-SIB) 1.500% 1.500% 1.500% 1.500% 1.500%
11 | SRR RE ENV4E CET1 R1EZEK (%) 4.817% 4.817% 4.812% 4.802% 4.799%
12 | Fra sl s i (R AR E 1% T R
CET1 (%) 13.01% 13.39% 13.16% 12.51% 12.79%
(EEERE=) BEEE

13 | SEiRte R AR gt & 3,370,353 | 3,310,168| 3,300,345| 3,309,535| 3,357,468
14 | HERELEE (LR) (%) 7.51% 7.69% 7.67% 7.55% 7.38%

FENEEEER (LCR), BN EMERER (LMR)

PUBIRES 1 SR -

15 | EBERENEE (HQLA)ZAH 829,726 848,353 886,662 | 1,034,777 942,170

16 RS R 466,673 570,294 594,283 647,998 659,760

17 |LCR (%) 178.49%| 149.00% | 149.49%| 159.16%| 142.96%
FURBFIASE 2 JEi -

17a | LMR (%) N i N gyl gl

RERSPHLLR (NSFR) B LEEELR (CFR)

FUBINES 1 S

18 | ATHRE B4 1,952,126 1,907,480| 1,907,244| 1,877,886| 1,849,386
19 | iR e EEEm 1,483,841 1,490,466| 1,503,313| 1,516,181| 1,473,818
20 |NSFR (%) 131.56% 127.98% 126.87% 123.86% 125.48%

PSS 2A B ¢

20a | CFR (%) A A A A A




@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

1. EEFEER - TERER - RREEME M ERIEREREE (8D

KM2(A): FEISE -EENE AT LAC HE (£ LAC &FafEEEr )
(a) (b) (c) (d) (e)
R20224 | 020224 20224 R20224 | R 2021 &
128315| 9H30H| 6H30FH| 3H31H| 12H31H
AREE | B%EER | A%EER | B%EER | B¥EET
EENBAFE LAC GFEEEERM ¢
1| AT EE A AR UETRAE 335,239 261,125 259,823 256,721 254,365
2 (LAC BRI FHyE it seEE 1,312,199 1,291,554| 1,300,061| 1,330,262| 1,296,488
3 | BB LAC Jalg L% 25.55% 20.22% 19.99% 19.30% 19.62%
4 (LAC BRI FHyEg&IEST &= 3,370,353 | 3,310,168 | 3,300,345| 3,309,535| 3,357,468
5 | NS LAC IEREER 9.95% 7.89% 7.87% 7.76% 7.58%
6a | GRfEEHES (YRIUETERE DAIRTE
B) B 11 (GRS ER
A 2! ENEE ENEE BN N N
6b | eRifEEMHES (WRIUETERE DAIRTE
B 511 REIEEE PR E R
EEEA 2! A il N N N
6c | A LIRMWIREEREA - RIEEERR
G (B ESRAREE By N RS TEAE 1Y
ESTE ARG > PRUBUERER R
B4R P PR R e el Ry MR,
WS TERE I E ST E S VEEE - A il A N N
s

"AE (LACHHI) T > B ERE e (SERIETIRRE DAALE ) SBURPAVRER E A MR -




@

¥ 5 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

1. EEFELER - FEEE - BREEME RS IIEBERNEE (8
KM2(B): TR —IFERREHRIERIIBERETHE (FRESEEH)

(a) (b) (c) (d) (e)
R20224 $B20224| R202248 | R20224] 37202142
12H315" 98930H"'| 6830H" 3A3ME"12A31 7"
AREHETT | A%EER| BYEET | B%EET | B¥EET
EESREERARESEEEN
1 | ATHEE A SN U R AR 3,301,580 | 3,176,182| 3,304,501| 3,424,470| 3,310,539
2 | BREIEEE LAC HIfE FrvLaaE s IR
#H 18,845,214 A 2| 19,448,240 i 2| 20,023,532
3 | SR UESTERE S (ARSI SR
SYEEFR) 17.52% 17.17% 16.99% 16.64% 16.53%
4 | BRAIEE H LAC iR FogtEiE bR s
RIEEE 34,738,341 | 33,816,503 | 34,979,020| 36,036,848 | 34,868,074
5 | SN BUESTERE ] (DMERRELR AR
SHEAEEEETR) 9.50% 9.39% 9.45% 9.50% 9.49%
6a | GREEEHES (YRUUEERE DYIRNE
) B 1 GRS = BRI R ESR R
EEMA? i 3 i i i
6b | RS EEEG (LRI RAE YRR
) B 1 GREIEEE BRI RE SRR
em A ? R N A A Byl
6c | A EIRAREERREA - HIELEEARR
BB EARO RS Fo b MR WS TR RE TIHY
S TESAVEEE - L BERR &S
[EI 4RI S = PRI s R S NS IR,
WESEAE IR E ST E LAV - i 3 i i i
T EZIEE A EN AR IEE S LACHIE MR B » MAESE 1 B 51 TAVEIE B EE S B A I > FE R

HIPUE -
P N IR R E TR S ILE - PTOUESR TREA -




@ ¥ B 4 £ (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

1. FEFEER - TERER - RREEME M ERIEREE (&)
OVA: [\l BB

REEE O ECSEET - iR RSEETERENET R - MEE B iR - R H SR ER T seE Mg
ElElER H AR > DU RIS ~ 7 B e R o e 4R b PR AR B S B A5 AR - s BEFRAAT KR A ey
HEEB AL - WAL R EERS R A ESTREE I - DU et 5 AR ST AV i - 3 0 &8 EE)

HEFTEHES -

SR & e BIAR IS B SR AT R IR DU b e S5 DT IV RS G AE RS BRI T Pr B E I N A e e Tk
KV o ARG EE LS E P AT E R E AR ¢ (FEER - fSEE  FIERER - REiE e mE - e
PR ~ AR ESERE (2P -~ SR ERRANRIERE R -

FEENEBRE GBI B ERENEETZE
JeR\ i FE R A A1

m)

:[u
il
UUP
>.
%
ﬂ
iad
q
l
L

C ZHEGE

e

o  EHEE: FRGRERMMEOAG - BAEEERE YRR - R EH & RS H (T - EEYTH
BTZEENRYT - ARHEEASEAIEE R B RIS - R RF RS - R A S B B A Y
JRR e A 2 o RO R E S RIB SR T

)
:]u

HEEHAR  SEATEHARESERE > AESTREGRENFRERRBAEILS - BIRRETER
Bh4ESET 0 W B E S SRR T - ARSI R N I E AR SR IE S S - R i Bh A BT
B LR b DU SRR ET > A TR VTRV R B R SRS ~ S H A AR & B E FORRI L o TS
BiZE MBI IETS S BRI T 5 | ER I 5 A PR R PN B T B E R R R S -

o CEMHr (RUIREMr) : (FREREHAVE —ELR o R EBAER b AR R E PR - BFEIR
B~ DURGEHETI 2 H P e B R I B A © MEMECRIEMES: ARSI - SREFEIT e R 3L -

o  REmIpEHEN (TERM) MSHRM (REEA) - FREREHIIS ZElR - 2B EH B
(PERMD) WITRESEL - ARSEEREOEER - BEErS - B - BB s LA SRS
 HECRA R BT AR R E R BRI e B B BCREAERE - MR BCRET 0 R & SRR B IR 1)
HEGNEHBHER - DU BEEE REBE AN ARSI E - SCR B (1RE) AEBIHE

B ERRRIR SR - HECRE AR IER A B R SO E Rt DL T U B

o  EEFE : FREREMHEZEDS > AFETEIIEN LF  SHEAERERSAEENEREHEEE
S BT E IR ~ AR ARSI S R B TS L -

FEMGIE T RAAT R MR T ZEMVER R - DIEERBEETT R TRIREE R ARSI BIT - TR FRIAIEE
AEBGTE b & L BOR S HA R E B R RIFIRE S [ - ARG A B AR SRR AU T -



@ ¥ B 4 £ (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

1. EEFEER - TERER - RREEME M ERIEREREE (8D
OVA: R EHEE (&)

AR~ BN SR - SRR DU Al B A A R A B TR T ~ R~ B - A IRERY
KBTS -

& B

><1¢

ARG R E RS A S S H o WEEEIORAY ) U RS E BAUE MR -

TEZRE AT » SR EEE T b S 0L R SR 2 40 8 155 0 AL J s 8 o e {4 PR AL 2 SR PR AR T EE AN B 922 - I
EHAEEEE A BN EREG U ER -

FEEEMESEEHAS - EREL R E NG ETE SR - E ARG SRR
o JER{mE - FREEA KRI TR

o HEEFHINN - EEAESHIRIERI

®  FHAHEEICRIEERHN

®  HAEMREMAZESEM

®  RHEEIHNEBLLI(E

FEEUNERER RN EBEENZELFRE > AEEEHEAS - ERGETHEHEER -

FEEMRISEE TR - TR R4 & BRI - TR s s R O B R E AV I SR i

TTHEIEA R « BETE I TS - RS SERE EEE - PERFRETEEIER SRS

EVEERRAE - AR EE R T RrEE 2B - S FSBIEE - MRS AR E S SR -

BRI AIAE R AT FE I P SRT S IEERA R T - AERIEBISMEREBII R - RBACE NI B A 5o Jo e (s 47 AL
PR S e MRS ~ A NEEEA T e s TE P (ICAAP) ~ BRBNMERFG ~ B RRGH AR AR BSE -

TR R A AR E B AR SRIS R IR A

1. BISTEAMERITHY RS ERE MR B AR E R & > DAY - i - BB RO S s -

2. FOrHERYERREREA - WHEEWEIRT - DURITREIIAY RS E R T -

3. FETL BRI EE R o MECRE LT T S b B AR e B LA T AR R
b i LRI -

4. FETLAT e i B SRR 1 e\ B BCRBRFr - BBV RE 280 Il IR - BORBRE P DR B R E L
BT Ry -



@ ¥ B 4 £ (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

1. EEFEER - TERER - RREEME M ERIEREREE (8D
OVA: R EHEE (&)

5. HEASEEAVERFES - BN —ERR A EE (EEAESEERRE - fiSERE - FREROREEsmEE)
MR EMLAVE BIEEDTE  SUE S BIRRIREE - DIECRAHRE bR S R e A B R Z AR ACEA -

6.  FrRCEBEIEIGEEEY - EIIeErEREERER 2 EMRESENEHERAGERIERE - DEER
FEEAEEEEIAN - R EREREEEBERITE (FrRIRESMEL) -

7. BEICEIIAYNEREEST « RETERIE T o 25 R A SR R R I -

AEE TR ERE - T EFA R R ERE SR S WEMERD A SEEE A SN EEGERMA
BRSBTS - H AR R BSOS R E SR L - SR B 5 A & R 5T A0 (A A FE A IR AR At e
SbBE o WARIEETALAE R PR IEGR RR I -



@ ¥ B 4 £ (m ) A mAT

BANK OF CHINA (HONG KONG) LIMITED

1.

FEFEER - TERER - BIgEEME M ERIERERMEE (8)

OV1: B\l IIHEREERIE

(a)

| (b) ©)

JER TRE R EESRHE

2022 ¢ #2022 4 ¥ 2022 4

12H831H 9H30H 12831

BEEET BEEET BEEET

1| JEE LR R R A (5 F R 1,108,259 1,106,372 93,559

2 Hrh STC 3 1&LE 87,706 85,688 7,016

2a Hrh BSC 5HEE - - -

3 Hop R IRB st R0A 1,018,225 1,018,273 86,346

4 HpEE AT EA 2,328 2,411 197

5 Ho=4k IRB 5HEE - - -

6 | HFIETEERERESRE 9,739 15,379 815

7 Hr SA-CCR g HE 9,430 15,079 790

7a HAo BT R RET A -

8 Hf IMM(CCR)ZHH% - - -

9 Hop At 309 300 25

10 |CVA &z 3,861 6,064 309
11| i B e B A R BB 07 04 RIS TIR A e

FERML B}

12 | SERefEEt B RIE —LTA

13| ST BURRURIS — MBA

14 | ERERAREEERSE —FBA

14a | ERER T EIEERE RS EA

15 | U 17

16 | SRATIRAIAVEE 2R LR R bR

17 H.fr SEC-IRBA

18 H.ft SEC-ERBA (&% IAA)

19 Hrt SEC-SA

19a | Hr SEC-FBA

20 | HEE 50,690

22,409 4,055

21 Hrp STME1EE 1,806 2,255 144
22 Hop IMM 5 EE 48,884 20,154 3,911
23 | R S MRBLIERT TR 2 R U e g AR S Y AR Sk
(BT TG R E 2L AR A ) N NI A
24 | FEERIEREE 94,953 98,639 7,596
24a | B ERBETEE - - -
25 |ERPHURFIERTEEE (CHEE 250% R g S ) 9,120 8,014 730
26 | BEARTIRHE - - -
26a | JEs M SR 26,118 27,343 2,089
26b | HAONEETE A AN MR T R
A R e -
26c | HoNERETE A AN T R R R EE
B EAN REA T EEWIE T 26,118 27,343 2,089
27 |85t 1,250,521 1,229,534 104,976

ARFAIREE IRB SHRUART SRS IR s R A i R T O .8 1.06 -

RSB AN E R A R R R A /Y

B - AR R IR (ERMEMEARR 2 80% ) L 8%:tH -

B 2022 42 9 F 30 Hbse » #575 B IR B TR SR HE T USRI 37% » EREFORBIINT AL S H{H

L Z B -



@

¥ & 4 £5(mm)HmAT

BANK OF CHINA (HONG KONG) LIMITED

2. R E R R AR
L1: St e Bar S HIE 2 R R R B R A SR B R\ B Y B

R2022F£12 531 H

(a)

(b)

(©) |

(d) |

(e)

(®)

(9)

ERAAN THEHIREE :
MBER ERESRE Zi=HEE ZHFHER ZHRb ZHEERE | FRESHEHR
PESRAVIRE HE TWIREE TEZHAR ESHEZEHR REZHIR TEZHAR BB EAHIE
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(a) (b) (c) (d) (e) () (9) (h) (i) ()] (k) 0]
XWIEE | K CCF @ s A3
AfERN | STEEAR Bt B
aEby | BEAER CCF:l&E RIERH SEESEIEA | EORE | RBRnkE

PD £k A | SNERERIE | 39 CCF A/ EAD | 3£ PD ABH | ¥4 LGD BB B | BERE EL L

B b e N T T

% BHET BHE5T % HEt % % & BET % HET BHET
HHE() 0.00 %< 0.15 - - i . . . R R . R -
~EEE [015%<0.25 R . . . - - - - - - -
0.25 %< 0.50 - - - . . . R R R R R
0.50 < 0.75 . . . . . . R R . R -
0.75 %< 2.50 i - . . . R R R - R -
2.50 %< 10.00 - - - . . . R R R R R
10.00 %< 100.00 i - . . . R R R . - -
100.00 (&%) i - . . . R R R - R -

INETF - - - - - - - - - - - -
(i) 0.00 %< 0.15 459,434 26,859 28 479,184 0.05 257 45 2.50| 132,866 28 116
—8RAT 0.15 %< 0.25 15,145 3,838 10 15,708 0.22 57 45 2.50 9,145 58 16
0.25 %< 0.50 2,564 3,738 - 2,562 0.39 20 45 2.50 1,077 77 4
0.50 %< 0.75 1,461 5,164 - 1,467 0.58 19 25 2.50 617 42 2
0.75 %< 2.50 348 589 - 350 1.06 14 35 2.50 255 73 1
2.50 %< 10.00 1,731 21 - 1,731 4.58 10 45 2.50 2,584 149 36
10.00 %< 100.00 - - - -l 18.00 1 45 2.50 1 265 -
100.00 (&) 34 - - 34| 100.00 1 45 2.50 191 563 -

Nt 480,717 40,209 20 501,036 0.09 379 45 2.50| 147,636 29 175 1,875
4 A (i) 0.00 %< 0.15 - - i . . . R R . R -
é{iz%ﬁ; 0.15 %< 0.25 - - - - - - - - - : :
@j&ﬁ%ﬁﬂé 0.25 %< 0.50 - . . . . R R R - R -
ity gape | 0-50 E<075 - - - . . - R R . R -
IRB feike [0-75 %< 2.50 - - i . . R R R . R -
=4 IRB S 2.50 &< 10.00 - - - - - - - - - - -
i 10.00 %< 100.00 - i i . . - R R . R -
100.00 (&%) - . . . . R R R . - -

INET - - - - - - - - - - - -
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PD %4k &I | HNEBRERYE | ¥ CCF A& EAD | S35 PD ABE | ¥9LGD AR B | BEERE EL B

i pe: e i B pzied pzied

% HEot HET % BHET % % ko2 BHET % HET BHE
) 0.00 %< 0.15 9,620 4,247 11 11,301 0.10 268 44 2.50 2,854 25 5
;é* F/v 0.15 < 0.25 2,170 3,224 5 9,078 0.22 191 42 2.50 3,151 35 9
A% 0.25 %< 0.50 4,509 4,157 4 12,047 0.39 267 41 2.50 5,751 48 19
0.50 %< 0.75 13,826 7,930 8 15,401 0.62 345 42 2.50 9,021 59 40
0.75 %< 250 36,300 10,710 10 27,880 1.32 706 42 250 21,932 79 156
2.50 < 10.00 11,537 4,921 20 7,930 4.16 269 37 2.50 7,023 89 121
10.00 %< 100.00 2,174 198 ] 1,183  15.10 36 42 2.50 1,927 163 76
100.00 (i) 222 14 4 223| 100.00 7 39 2.50 362 163 102

it 80,358 35,401 10 85,043 1.50 2,089 42 2.50| 52,021 61 528 740
4HAE(V) 0.00 < 0.15 - - - - - - - R R R -
—EE—&H 015 %<0.25 - - - - - - - - - - -
BIMERSEIIE [0 95 %< 0.50 ; ; ; ; ; ; ; ; } ; ]
%%F%BB s (050 5<075 R R R R R - - - R R R

BHEEEAR

RB:frs  |075%<250 ] ] ] ] ] ] ] ] ] ; ;
2.50 %< 10.00 ] ) ) ] ] ] } } } ; ]
10.00 %< 100.00 ) ; ; ] ; ; ] ] ; ; )
100.00 (i&%) ] ] ] ] ] ] } } } ; ;

Nt ; ; ; - ] ] ; ; ; ] ] ]
4 (vi) 0.00 %< 0.15 369,996 188,302 34 604,799 0.10 580 45 2.50| 185,699 31 282
— A —HAt {015 %< 0.25 82,651 32,956 28 123,857 0.22 223 45 250| 58,749 47 122
%%iﬁj\ 0.25 %< 0.50 62,951 40,520 28 104,010 0.39 217 42 2.50| 61,091 59 169
oS * 1050%<0.75 240,537 95,113 17 114,359 0.57 425 44 2.50| 83,795 73 288
0.75 %< 2.50 228,054 81,087 16 175,320 1.25 744 42 2.50| 160,252 91 894
2.50 %< 10.00 69,445 24,085 13 46,237 3.60 225 42 2.50| 59,189 128 698
10.00 %< 100.00 7,59 1,699 10 4232  14.59 27 41 2.50 8,859 209 252
100.00 (&%) 5,691 161 49 5655| 100.00 42 44 2.50 4,291 76 3,167

st 1,066,919 | 463,923 27| 1,178,469 1.03 2,483 44 2.50| 621,925 53 5872 10,839
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0.75 %< 2.50
2.50 %< 10.00
10.00 %< 100.00
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Nt
4H & (viii) 0.00 £< 0.15
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EEEAZEE 025 i 0.50
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10.00 %< 100.00
100.00 (&)
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—ZE—ET [015%<0.25
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(a) (b) (c) (d) (e) U] (9) (h) 0) () (k) 0]
BATERE | R CCF ERREEH
BERN | STREAN B E A
BEkE | EEAHER CCFatHEZE RIERY YR | ERRIRE | R

PD &4k &g | SMNERERYE | SF84 CCF WHYEAD | 349 PD| ABH | F4LGD HIR B | BERE EL| %%

B B e B il il

% HET BHET % HET % % £ HET %| HERX| HERT
4 (vii) 0.00 #< 0.15 ] - - - ; - - . R ]
— B~ 0.15 %< 0.25 - - - - - - - - - -
PDILGD &% [ 55 %< 0.50 } ; ; ; ; ; ; ) ) -
* 0.50 %< 0.75 ] - - - - - ] ] ; )
0.75 %< 2.50 ] ] - - ] - R R R ]
2.50 %< 10.00 ] - - - ; - - R R ]
10.00 %< 100.00 ] ] - - ; - - . R ]
100.00 (i) ] ] - - - - R R R ]

Nt - - - - - - - - - - -
4R 5 (vii) 0.00 %< 0.15 5,868 53,442 - 33,437 0.10| 661,273 920 1,852 6 31
—ZFE-GH 015 %<0.25 1,469 28,629 - 23,153 0.23| 669,372 89 2,503 11 48
FSEEAEE [0 25 %< 0550 579 14,400 - 11,954  0.33] 407,980 89 1,705 14 35
Bl 0.50 £<0.75 997 2,915 - 3,092 0.57| 82,390 93 708 23 16
0.75 %< 2.50 784 1,416 - 2,059 1.26| 55,264 94 880 43 25
2.50 %< 10.00 1,275 1,597 - 2,273 561| 41,248 94 2,746 121 119
10.00 %< 100.00 448 208 - 602| 18.21| 13,067 95 1,335 222 103
100.00 (iE#) 48 89 - 117 | 100.00 2,637 88 831 711 39

It 11,468 102,696 - 76,687 0.69 | 1,933,231 90 12,560 16 416 191
HE(ix) 0.00 #<0.15 123,640 2 100 123,642 0.11| 62,424 12 25,738 21 15
~FEEE 015 %<0.25 52,873 - - 52,873 0.22| 16,480 11 11,432 22 13
%‘%ﬁkﬁ?ﬁ% 0.25 %< 0.50 59,675 - - 59,675 0.39| 16,667 11 14,349 24 26
{;ﬂ\gg%l 0.50 £<0.75 72,965 - - 72,965 0.58| 23,258 15 18,830 26 62
pezn i | 075 E< 250 93,695 - - 93,695 1.06| 23,724 16 25,840 28 160
i) 2.50 %< 10.00 1,581 - - 1,581 5.14 622 11 594 38 10
10.00 %< 100.00 1,209 - - 1,209| 2343 506 14 879 73 37
100.00 (&%) 214 - - 214| 100.00 130 13 341 159 2

It 405,852 2 100 405,854 0.61] 143,811 13 98,003 24 325 1,201
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XEIEREE | i CCF ERREEH
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PD %4k A | SNERERIE | 39 CCF Wi EAD | 35 PD ABE | ¥9LGD AR B | BEERE EL L

B b b N T T

% BHET BHE5T % BHEJT % % & BET % HET BHET
HE(x) 0.00 £<0.15 851 1,639 34 1,414 0.08 1,206 13 39 3 -
%iiéﬁ% 0.15 %< 0.25 296 203 36 369  0.22 227 12 20 5 -
;%}g; BB [0.252%<0.50 399 226 37 483 0.39 254 12 35 7 -
= 0.50 %< 0.75 382 259 37 477 0.59 386 14 53 11 -
0.75 %< 2.50 747 250 30 821 1.39 613 14 129 16 2
2.50 %< 10.00 171 16 49 179 3.40 139 13 33 18 1
10.00 %< 100.00 28 - 64 29| 19.70 19 16 9 32 1
100.00 (&%) 19 1 109 19| 100.00 24 50 39 198 13

Nt 2,893 2,594 35 3,791 1.30 2,868 13 357 9 17 17
4HE(x) 0.00 < 0.15 7,433 8,015 - 14,721 0.06 4,078 18 490 3 2
*%g?ﬁf/\ 0.15 %< 0.25 4,222 73 - 4,282 0.22 5,195 12 228 5 1
HIEEERR 025 < 0.50 29,317 55 - 29363|  036] 14,390 12 2,030 7 12
" 0.50 %< 0.75 20,522 68 - 20,577 0.58 8,071 14 2,207 11 16
0.75 %< 2.50 32,791 20,990 - 36,238 1.10] 13,530 22 8,705 24 112
2.50 %< 10.00 1,468 13 - 1,476 4.04 565 22 473 32 14
10.00 %< 100.00 445 - - 445|  17.34 809 24 219 49 21
100.00 (G&F) 124 - - 124| 100.00 795 54 606 489 21

Nt 96,322 29,214 - 107,226 0.84| 47,433 17 14,958 14 199 204

Y5t (FradEaz ) 516,535 134,506 1 593,558 0.66 | 2,127,343 24 125,878 21 957 1,613
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3 | EE B R EDA TR S (RS ) - -
4 | GEE BN ECE TRV S (EaitE) - -
5  |VAE-HPMEE (S EE) - -
6 | JAE-—T/NEEE 52,021 52,021
7 |EE-HAEE 621,925 621,925
8 |BEHESR - -
9 | BE T ERII AR B - -
10 | ZERERT - -
11 | SRITERRYE — 8517 147,211 147,211
12 | SRATRBRIE — S5t 425 425
13 | SRATRBRIE - ABEN CFEEBE T EENIEA A EEA) - -
14 | BE—/NEBTERERE 357 357
15 | BE-REFEANEEHEE 97,581 97,581
16 | BE R TFYEERAENETIES 422 422
17 | BE - SERIEEZERE B/ (QRRE) 12,560 12,560
18 | ZE — HAnBHE AN EEREE 14,958 14,958
19 | BSHE — AR (RBEERSIEE TR NV R RIE - -
20 | B T ECE (EIEEUTR) THIRERE R KR - -
21 | i%iE —PD/LGD 31805 T HIRRE R &E (FPEFRIENARMEHE
FECHE S RIS ) - -
22 | f%iE —PD/LGD 3180A T HURRERSG &S (FFEERIHCENTANFTS
FEAE SR BRI ) - .
23 | fithE —PD/LGD EH5UE NHIRAE R RS (LA B S 2 B ek
%) - .
24 | F&E —PD/LGD s15UA MRS R RIE (CHARERE RIS ) - -
25 | et — BRIV E AR R R R (SRR AT EE R
%) - .
26 | Hmh—HEBEE 17 17
27 | Eth—HAnEH 70,765 70,765
28 |4+ (FE& IRBEHEAT) 1,020,570 1,020,570

AEEHEREMEAERTETRESOERMEHRREETR -
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BR¥EET
1 [} 202249 F 30 HEBIESSE 1,020,684
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3 |EEER 4357
4 | i
5 | JIEREGE
6 |WBEEER _
7 |SMEEEH) 1,832
8 | Hith ;
9 [F2022412 F 31 HEBIIREESE 1,020,553
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CRO: fZ{E A SHYE R BRI E MM —IRB 5HHA
(a) ZB% IRB3HEIE

72022412 5 31 H

(a) (b) (c) (d) (e) () (9) (h) (i)
REEBEAHH Hi ER
SRR EE HREBBA FERERERE PR E SEREE
PD #i& EELE) JIREEg PD | B PD E4 F8 BHBA EEBEBA FEEEER
$HE % % % %
$RAT 0.00 £<0.15 AAA Z BBB+ 0.05 0.07 291 274 - -
0.15%<0.25 BBB+% BBB 0.22 0.22 59 65 - -
0.25 < 0.50 BBB % BB+ 0.39 0.39 35 27 - -
0.50 £<0.75 BB+ 0.57 0.59 36 29 - -
0.75 &< 2.50 BB+% B+ 1.03 1.38 28 24 - -
2.50 #<10.00 B+%E B- 4.92 4.41 9 12 1 2.22
10.00 %< 100.00 B-£#C 10.54 10.54 1 1 - -
S[E — /UK E | 0.00 2£<0.15 AAA % BBB+ 0.09 0.11 317 323 - -
0.15%<0.25 BBB+% BBB 0.22 0.22 221 217 - -
0.25 %< 0.50 BBB % BB+ 0.39 0.39 274 295 -
0.50 £<0.75 BB+ 0.57 0.59 423 414 - 0.11
0.75 %< 2.50 BB+% B+ 1.28 1.36 852 810 1 0.14
2.50 Z£< 10.00 B+% B- 4.12 4.04 369 315 2 0.58
10.00 %< 100.00 B-E C 12.37 13.74 31 43 4 3.14
EE — HAth (&45[0.00 £<0.15 AAA %z BBB+ 0.09 0.10 603 595 - -
A EEENR T | 0.15 £<0.25 BBB+% BBB 0.22 0.22 221 226 - 0.09
ED 0.25 %< 0.50 BBB % BB+ 0.39 0.39 266 244 - 0.21
0.50 £<0.75 BB+ 0.58 0.60 539 558 1 0.07
0.75 < 2.50 BB+Z B+ 1.32 1.32 986 1,016 10 0.34
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11.

12.

BANK OF CHINA (HONG KONG) LIMITED

SRATIRMEVFIRERE (&)

IRRBBA : $RITIRATHIFIZRER — B EHE BRABER (8D

ARG SR SIS ARE PG M A0 T SRATHR AT RE AR 2 A ARt

IRRBB1 : SRATIRAIHIFIRERHI R EER

(a) | (b) © | (d)
AEVE! ANII'

2022 £ 2021 £ 2022 £ 2021 4

HARs 12831 H 12831 H 12831 H 1283107

BEEET BEEET BEEET BEEET

1 | FTEE 10,247 14,842 (4,765) (2,382)

2 | HTET 2,938 2,150 4,765 2,382
3 | wfERt 3,782 3,338
4 | BAERE 1,410 2,346
5 | WEEFF 5,196 7,485
6 | FETHK 4,126 3,410

7 | BS 10,247 14,842 4,765 2,382

B 72022412 531 W20214E12 531 H

BEEHET BEEET

8 | &K 253,274 247,665

VEIESE B EEEK » AEVE 1 AN IEERFEARE R FiEk -

i
REMA: S EEBR

AR - SHSRAEE 2022 FFHD TAFIAE ) 6 -

REM1: ZERA G REI4A T RO

ARAREEAIE - SE S RIS 2022 FEAER TS HEAITEE 19 -

REM2: 7 7l{F5K

ARAREEAIE > SESRIAEE 2022 FEAER TS EEANTEE 19 -

REM3: R

ARAREEAIE > SES RIS 2022 fEAER TS EEANTEE 19 -
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13. BRfEEER

2022412 31 H

BEEET

RIERBRITEARTK

7,596

AR CRBHRERR) A RIRERERE AR -
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