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Quarterly Financial Disclosure Statement as at 31 March 2023

Liquidity Information Disclosure

FATHRIBHE BERMERBNM Y CRITIL CRzghte) M) - FEREIEAERFIERRIZO BT EIER Y SEEK -
The Branch complies with the minimum requirement of Liquidity Maintenance Ratio (“LMR”) and Core Funding Ratio (“CFR”)
in accordance with the Banking (Liquidity) Rules issued by the Hong Kong Monetary Authority (“HKMA”).
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For the quarter ended For the quarter ended
31 Mar 2023 31 Dec 2022
SRR EEER (%)
The average Liquidity Maintenance Ratio (%) 65.39% 74.92%
SERZL B EEER (%)
The average Core Funding Ratio (%) 625.58% 648.67%
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The average LMR and CFR are calculated as the simple average of each month’s average corresponding ratio.
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Statement of Compliance

DU EBERISE R IERAEM - H BERERRITIEF -

The information contained in the disclosure statement is not false or misleading in any respect, and that the operations of the Branch are clearly explained.

DB EAS T E BN TTRERMEEREMARMA -
The information is also available at China Merchants Bank Company Limited Hong Kong Branch and the Public Registry of the Hong Kong Monetary Authority.
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