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Liquidity Information Disclosure 
 

   

 (i) Liquidity Maintenance Ratio (LMR)    
  31 Mar 2021  31 Dec 2020 

Average LMR for 3 months period 41.14%  39.22% 
    

 
The average liquidity maintenance ratio is the arithmetic mean of each months’ average LMR calculated in accordance with the Banking  
(Liquidity) Rules. 
 
(ii) Core Funding Ratio (CFR) 
 31 Mar 2021  31 Dec 2020 
Average CFR for 3 months period 101.37%  104.40% 
    
The average core funding ratio is the arithmetic mean of each months’ average CFR calculated in accordance with the Banking (Liquidity) Rules. 
 
Details of liquidity information can be found in the News & Press section of our website www.bnpparibas.com.hk. 
 

 


