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BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)

REERITRAARAF-FBIAT
A e 3 R A A S 0 24 )

Income statement

HiE
| January to 1 January to
30 June 2023 30 June 2022
%= =F—H—H th=%Z=4—A—H
ZERHA=1H EAAZAH
HKD’000 HKD’000
BT T
Interest income FILRWN 302,607 51,106
Interest expense FLL 3 (194,803) (23,904)
Net interest income RIS N 107.804 27,202
Gains less losses arising from dealing in foreign currencies Mk B T 5 AT (30.171) 2,558
Gains less losses arising from other trading derivatives HARFTE T FLAE S g i st 899 17.646
Gains less losses on securities held for trading purposes TFHREE S 1S 800 (901)
Gains less losses arising from non-trading investments Al B TTVE L U A AR 1,391 (3.636)
Net fee and commission income [BE IO A AL &N 813 412
- Fee and commission income - FEf A ERA é ---------------- l-. 01;9 ] E ------------------ .;5:7_ _i
- Fee and commission expense - FElrpLEE £ é (256) E (175) i
Gains less losses from disposal of property, plant and s, TREERGE
equipment Z AP - 2
Other income JEAh N 5 32
Operating income ESET N 81,541 43,315
Operating expense KB (56.358) (51.712)
- Staff expenses - ATEH :: ______________ (- ._?;_8_1:9)‘ - E."""""-“‘(;‘;.;;;)- i
- Rental expenses - e i (11.813) : ; (11,836) E
- Other expenses - HAppEM E' (6.727) i é (5,437) E
Operating profit/(loss) before allowance for credit and TR A T BB BRI
other losses ) 25,183 (8.397)
Impairment losses and provisions for impaired loans and TR e A 2 O IR A 1Y K A
receivables R BT T A8 5 1) A - -
Net charge for debt and other provision {5 B8 BRI (13,057) (20.240)
Profit/(loss) before taxation HeigZ A/ (5D 12,126 (28,637)
Tax expense ML - -
Profit/(loss) after taxation MR FCR/ D 12,126 (28.637)
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BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)
REESRAT AR A IR A B -FW4T
(R ep 2 A\ RIEANBIE L i i 2 IR A )

Statement of financial position

BEREEX

Assets
Cash and balances with banks

Balance with Exchange fund

Placements with banks which have a residual

contractual maturity of more than one month

but not more than 12 months

Amount due from overseas offices

Trade bills

Certificates of deposit held

Investment securities

- Held for trading purpose

- Fair value through other comprehensive
thcome

- Amortised cost

Loans and receivables

- Loans and advances to customers

- Loans and advances to banks

- Other accounts

Less: Provisions for impaired loans and
receivables

Less: Other collective provisions

Other investments

Property, plant and equipment and investment

properties
Other assets

Total assets

BE

BGr S SR HS

{FTBAMIE JER 4 F ik

BT &9 BI0) ) Dttign 1 W) )
A&t 12 1M H (K 5184 5 47

AR TBOAHE S E MR & 480

T Sh I 5

R AT 2 A7

R385

- TSI

- BARMREZ A MR

- LUBSAE A 5t

T BRI K I8

- HHEIIER AL BE

= BILEMIIE S s 5

- At

e IR AR AT

IR 8

e SE SRl g

JIR(E; S

Jeth s

3273

30 June 2023 31 December 2022
A CLEAE bt ¥
Note
AHEAH B Ry 5 S EE |
PiaE
HKD’000 HKD’000
Wi oo it TH
| 164,935 135,732
94,337 209,591
313,384 222,237
723,738 932,051
2 10,375,185 6,613,851
' 214430 ¢ | -
: 3229954 1 1,076,396 |
; 6930801 1 5,537,455
3 4,875,994 3,439,240
; 4915473 1 | 3470404 |
' (39479) 1 | (31,164)
15,853 18,180
6 555,945 288,410
17,119,371 11,859,292




BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)
RERITRM AR AT -FHEST
(A e 2 N\ R IE AN BRI 1 B B AR BR A 7DD

Statement of financial position (Continued)

BEARE @D

Liabilities

Deposits and balances from banks
Amount due to overseas offices
Deposits from customers

- Demand deposits and current accounts
- Saving deposits

- Time, call and notice deposits
Certificates of deposit issued
Issued debt securities

Other provisions

Other liabilities

Total liabilities

Reserves

Other reserve

Profit/(loss) for the period
Total reserves

Total liabilities and reserves

4k

PR SRAT 47 3 B A

£ TS ISR 2 4
HFAEK

- BTG REANE

- GEGH

- FEW). ARSI
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K0

CBITRORRES
Ho e 42
JeAt B
BARK

Eii

oAt iAo
WINEF/ B5HD
ELiET

AP EHE

30 June 2023 31 December 2022
TRTEE TERCTAE
Note
A~AZ1A ARV EREE
bz
HKD’000 HKD’000
BT T BETT
4,219,803 2,498,424
11,964,034 9,138,792
448,045 251,905
P I 4396 |
41.210 41,192
309,925 206,317
653,697 154,267
17,285,579 12,043,388
(178,334) (155,550)
12,126 (28,546)
(166,208) (184,096)
17,119,371 11,859,292




BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)
REESRAT B B IR A Bl -F W T
(Fep 2 A RIEMBIEE S B PR A F])

Supplementary financial information

R BB R

1. Cash and balances with banks R& RBITHEE

30 June 2023 31 December 2022
ZHEAENA e | Y R 1
HKD’000 HKD’000
T Ak T8
(a) Balance with banks BRATAS R 165,546 136,149
(b) Placement with banks AE IR 3 KI5
Remaining maturity: FIGR BN <
Within one month f8) 1IN - -
Gross cash and balances with banks BEG: S A A 165,546 136,149
Collective provisions DR AR (611} (417)
Net cash and balances with banks I RS FAS iR 164,935 135,732

As at 30 June 2023 and 31 December 2022, there were no impaired, overdue or rescheduled placements with and advances to banks and specific provision

made for such advances.

AV N M P St o R &l Rt = P 12773 [N T e | S B (B S S e - ) | P

2. Investment securities BrEF/H
30 June 2023 31 December 2022
ZRZZIENH SRR T
HKD’000 HKD’000
W Ton HEWE T T
Held for trading purpose AT EsE S 13k 214,430 -
Fair value through other BLas Aol fei A
comprehensive income (“FVOCI”) JEflER IR 3,229,954 1,076,396
Amortised cost PAMHER IR A 1 6,937,545 5,541,876
Collective provisions At 2 (6,744) 4,421)
10,375,185 6,613,851

As at 30 June 2023 and 31 December 2022, there were no impaired, overdue or rescheduled held for trading purpose, FVOC! and amortised cost financial
assets and specific provision made for such assets.

JAZF AN H RN L A S L AR s AR (S S &, LA ST A S LA A A 2 e B
SO A T 11 Dl ¥ A A R M AR



BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)
REESRITIRB AR AR -FHIT
(A o 3 A R FEA BRI i L i e g A PR A =)D

Supplementary financial information (Continued)

AT B R (8D

3. Loans and receivables

(@)  Gross loans and advances to customers

Collective provisions

(b)  Analysis by geographical segments
Hong Kong
Mainland China

Gross loans and advances to customers

B K UK TE
30 June 2023 31 December 2022
SRZEENAZAR ot ek =t s 2 =t el 8
HKD’000 HKD’000
b T i T
HEF ALK 4,915,473 3,470,404
Jesl et 4 (39,479) (31,164)
4,875,994 3,439,240
e b I8 ol o3
ik 3,744,765 2,980,352
R 1,170,708 490,052

BRI R K 4,915,473

3,470,404




BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)
REESRAT AR A FRA B -H W T
(FA e 2 A R SE AR 1 RS (4 i 4 7 PR A D)

Supplementary financial information (Continued)

R B R (@)

3. Loans and receivables (Continued)

(c)  Analysis by industry sectors

Industrial, commercial and financial
Property development
Property investment
Financial concerns
Stockbrokers
Wholesale and retail trade
Manufacturing
Transport and transport equipment
Recreational activities
Information technology
Others

Individuals

Loans for use in Hong Kong

Trade finance (including trade bills)

Loans for use outside Hong Kong

B EWERIE (8D
AT 30 Kk 4y
30 June 2023 31 December 2022
R i Y e o S LA ZAE N
Gross loans and Balance Gross loans and Balance
advances to covered by advances to covered by
customers collateral customers collateral
R IR #9397 EISUIRNE ¥t BB K HEA I 25
HKD'000 HKD000 HKD’000 HKD'000
M T e Tt HEME Toc e T
120 idle
W 316,582 216,098
LB 58 59,823 59,823 -
R 1,185,665 1,033,412
e A AL
Wi 144,995 144,995 143,968 143,968
TLfh S TR R A -
B T - -
2 ilkets - . _
ini} 457,439 332,639 261,000 105,000
A . : .
EAHERALZ FY K 2,164,504 537,457 1,654,478 248,968
TN QuR AU 7T )] 185,001 185,001 551,164 191,164
fEAFHELLMEN] 2 T 3K 2,565,968 512,562 1,264,762 223238
4,915,473 1,235,020 3,470,404 663,370




BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)
REESRITIRM AR AR -FHNT
(A o 3 N R FE 0B 5 1 RS A BBAR R PR A DD

Supplementary financial information (Continued)

wMRMBHER (@

4. Overdue and reschedule loans

There were no overdue and rescheduled loans as at 30 June 2023 and 31 December 2022.

RTE CEEANAS RN ZF AR T - E I R R AR R

5. Impaired loans and advances to customers

WEEFBREBHK

There were no impaired loans and advances to customers, specific provision made for such loans and advances and repossessed assets as at 30 June

2023 and 31 December 2022.

B CEEAN E MRS g S EG AR AT SR K AR E A A S BB B

6. Other assets

Leased properties
Accrued interest receivables

Others

Allowances for credit and other losses

HAth & &

MR
SN 12,
JLAt

15 T8 B H s SRR

30 June 2023 31 December 2022
L EERA A SE DT FZA ZA—H

HKD’000 HKD’000
T T T8

8,724 17,600

152,922 89,616

394,560 181,380

556,206 288,59

(261) (186)

555,945 288,410




BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)

REERIT A A R A B -FHT
I e 8\ RSB RE S A0 B A PR A D)

Supplementary financial information (Continued)

MM B R (E

7. International claims

Developed countries

Of which: United Kingdom
Offshore centres

Of which: Hong Kong
Developing Asia-Pacific

Of which: Mainland China

Total

Developed countries

Of which: United Kingdom
Offshore centres

Of which: Hong Kong
Developing Asia-Pacific

Of which: Mainland China

Total

LRI
Jepr: g
el

SHops: Fit
PN AP

s

M

U ahe XK

Horfre Jif

A
Sefr

DI OIHPNA S

Hhipr: opofiy

M

BER
30 June 2023
ZRTEHRA ETHE
HKD million # %5 F1 &5t
Non-bank private sector
AESRAT FA X5 HE b
Official Non-bank financial Non-financial
Banks sector Institutions private sections Total
SRAT T AR I SRA 7Rl A 14l FA % HE AN o]
1,315 288 1.583 358 3.544
996 - 631 88 1715
306 55 938 679 1.978
306 55 938 617 1,916
2,700 262 657 2,620 6,239
1,788 262 657 2,590 5,297
4,321 605 3,178 3.657 11,761
31 December 2022
Pt SR B pen Rty bl 3
HKD million 5% &5 4§ 7@
Non-bank private sector
HESRAT BL 25 HEAY
Official Non-bank financial Non-financial

Banks sector Institutions private sections Total
AT T4 J7 B {ESRA 7Bl BEA G Rl il skl
1,009 35 1,365 188 2,597
692 619 1,311
51 - 1.131 314 1,496
51 1.131 314 1,496
1.989 249 - 1.634 3.872
1,683 249 - 1,634 3,566
3,049 284 2,496 2,136 7.965
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BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)
RESRITIRB AR AT -FHEDT
(A3 N RILABIAE A i i R A F)

Supplementary financial information (Continued)

wHrRMBEER &)

7. International claims (Continued) B P HE (40D

The information on international claims discloses exposures to foreign counterparties of which the ultimate risk lies, and is derived according to the
location of the counterparties after taking into account any recognised risk transfer. In general, such transfer of risk takes place if the claims are guaranteed
by a party in a country which is different from that of the counterparty or if the claims are on an overseas branch of a bank whose head office is located
in another country. Only regions constituting 10% or more of the aggregate international claims after taking into account any recognised risk transfer are
disclosed.

TR BB W A B T 520 50 T L 1 e B AR B T s, 6 LT BT R RS IR . —RTTR T B AR MR 32 ) B AT b
(IR — 4, SRR AT B R A SMAT CEAN AN AT, T SRORAT R A RO 32 5 T T, BRI S 2 1 — W R
BB 5 MRS o i — MR 14U b ) 5 8 A2 T LR 1 SRS A8 AT 10%ERBA b, R iy BRI AR 75 T LA B i

8. Derivatives fTETE
30 June 2023 31 December 2022
SEFLEERAZTH IEC AR P AZEH
HKD'000 HKD’000
W T W T
The contractual/notional amounts of derivatives are disclosed as follows:
T TR A4/ AR SRR R
Foreign exchange derivatives SMHERTAE TR 8,379,902 4,650,818
Interest rate derivatives FIHEFTAETR 613,269 1,141,364
8,993,171 5,792,182

The amounts are shown on a gross basis and do not take into account the effect of bilateral netting arrangements.

AMEH B, WRANSSPRAT LS.

The contract/notional amounts of these instruments indicate the volume of transactions outstanding as at the balance sheet date. They do not represent amounts at

B TR Z A/ 4B ACER IR P A5, AR EEH.
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BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)

REERAT AR B R AT -FWS1T
P e X RS0 B A S B I A 7))

Supplementary financial information (Continued)

MM B R ()

8. Derivatives (Continued)

fTET R (@)

The following table summarises the fair values of derivatives:

TERBRRTET A B,

Fair value assets
Foreign exchange derivatives

Interest rate derivatives

Fair value liabilities
Foreign exchange derivatives

[nterest rate derivatives

9. Contingent liabilities and commitments

Direct credit substitutes
Transaction-related contingencies

Trade-related contingencies

Note issuance and revolving underwriting facilities
Other commitments with an original maturity of

not more than one year or which are

unconditionally cancellabte

Other commitments with an original maturity of

more than one year

30 June 2023

IR EESRHEH

31 December 2022

TR ITFEFZAZE R

HKD’000 HKD’000
e W ToT
S FC IR Vv
SRR D)L 4,828 92,498
RIRR 1L 15,757 46,244
20,585 138,742
R ANt
SN i T (294,399) (17,768)
FfTA TR - -
(294,399) (17,768)
B AR A
30 June 2023 31 December 2022
EEANAZIA 2 A o Rl & [t g
HKD’000 HKD’000
T T
ELRE(H Y B0 -
PRAT 5547 I 2 5l AT £ 121,420 106,420
B 5y A7 I 2 5 AT £t - -
SR EAT M EL G B
BEGT 21 IR A B | g
wl MG A JfS . He b R a8 1.612.825 811,938
JSEAT #0 1 B kit | ARz Sk
7R 31,250 212,679
1,765,495 1,131,037

12



BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)
4= = N o

REERITRB AR AR -FEBLT

(A 2 \ RFCAB k1 B AL R IR A7)

Supplementary financial information (Continued)

WA BB (5D

9. Contingent liabilities and commitments (Continued) AR A &R ()

The above table shows the contractual amount of the Branch’s off balance sheet exposures that commit it to extend credit to customers. The above
amounts represent a worse case scenario of credit risk exposure arising from these instruments, without taking into account any collateral held or other
credit enhancements attached. The amounts do not represent amounts at risk at the balance sheet date.

R AT IR R B0 B A5 PE R 2 W A ANILUR I 2 A A G, LR TR B 0 F B e TR AR (RIS, JRATA
T RFAT 2 AT BRI 8 2 UM TR AR B, TR R AR A Rt Pl 2 JaL b e
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BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)
REESRAITRM A RA F-FWHT
(R 3 N R SE AT B i A S 9 i 2 A R 7T)

Supplementary financial information (Continued)

MM B ER ()

10. Currency risk

Spot assets

Spot liabilities
Forward purchases
Forward sales

Net options position

Net long/(short) position

Spot assets

Spot liabilities
Forward purchases
Forward sales

Net options position

Net long/(short) position

There was no structural assets/(liabilities) as at 30 June 2023 and 31 December 2022.

N SRS AV IS R 1P Bt

S BE BB

BLIT Ut
SEISON
WP
IO K A
e/ (ksd)

Bta
Bltt fult
MEYTEA
AT
JIRg g
%/ CBD) it

DR T FIRATARRE v (R0 .

30 June 2023

T CITUENH =R

HKD million ## 57870
CNY USD Total
PN BT L
2,804 8,487 11,291
9,759) (5,895) (15,654)
7,048 1,332 8,380
(153) (3,563) (3,716)
(60) 361 301
31 December 2022
ST A=A R
HKD million #5# 5 fif ¢
CNY USD Total
PN P Xl
1,842 5,807 7,649
(5,697) 4,927) (10,624)
4,199 452 4,651
(365) (1,092) (1,457)
1) 240 219
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BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)

RERTROFRAR-FBST
O o 2 N RS A S A 7 PR A )

Supplementary financial information (Continued)

HMAMEER (&)
11. Mainland activities o B St 3 7

Type of counterparties

ZHHFREY

1.

Central government, central government-owned entities and their subsidiaries
and Joint Ventures (“JVs™)

P JLIBORE . S ol RIBURFHEAT 2 AN . FLICHIERR A o] R A48 4038

Local govermments, local government-owned entities and their subsidiaries
and JVs

BN . T IBUR HEA Z R . U AR RSB

PRC nationals residing in Mainland China or other entities incorporated in
Mainland China and their subsidiaries and JVs

JECL 17 g e 2 B i A 557 A9 S ATk 2 A B RS MR
AREBRE

Other entities of central government not reported in item 1 above

W AER 3R 1 3T Y o SRBURF 2 SL Al A

Other entities of local governments not reported in item 2 above

A e 3k 2 T PR M T BURT 2 S (B A

PRC nationals residing outside Mainland China or entities incorporated
outside Mainland China where the credit is granted for use in Mainland China
AL PRS2 P B A R B BEA AT MH ST 2 SEA A . A P B A
HEHZER

Other counterparties where the exposures are considered by the reporting
institution to be non-bank Mainland China exposures

FAt R Ay P ph AR SR AT IR 5 2 SR

Total assets after provision 1k 1% 1) 2 A 44
On-balance sheet exposures as percentage of total assets

e FA 0 e R IGUR A YL SRR I T 20 b

On-balance sheet

30 June 2023
SR TZEANHETH

Off-balance sheet

exposures exposures
YiEE AfltRIN ¥ e fiflt e st Total
TR FgTR I R 5
HKD’000 HKD’000 HKD’000
M T AT WS T
2,382,701 2,382,701
1,643,853 31,250 1,675.103
989,153 - 989,153
914,672 914,672
5,930,379 31,250 5,961,629

17,119,371

34.64%
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BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH
(A joint stock company incorporated in the People’s Republic of China with limited liability)
REESRAT B AR B RA B -HWH T
(e 2 N RICMBIRE M BSL M i B FRAF)

Supplementary financial information (Continued)

M BB A ()

11. Mainland activities (Continued)

Type of counterparties

ZHHTEY

1.

Central government, central government-owned entities and their subsidiaries
and Joint Ventures (“JVs™)

TRBONE L B ROBORE B (T BRI L SLICB A 2 S e A g

Local governments, local government-owned entities and their subsidiaries
and JVs

M5BT I T BURT AT 2 R . BSR4 i) e B O 2

PRC nationals residing in Mainland China or other entities incorporated in
Mainland China and their subsidiaries and JVs

SRR b A Y 2 D R B A 5 9 T A 7.2 A RS BRI i g 2
Other entities of central government not reported in item 1 above

G IEJ7 b 1 TN B el SLBORE 2 TE Al b

Other entities of local governments not reported in item 2 above

A JEJA 34 2 IETA Bk 1) S 5 BURT 2 SR A

PRC nationals residing outside Mainland China or entities incorporated
outside Mainland China where the credit is granted for use in Mainland China
S (L1 B BEAR 2 [ 2 DA BE S b SRR« S e s A 3t
(VIPA N

Other counterparties where the exposures are considered by the reporting
institution to be non-bank Mainland China exposures

JEAb B Ay IN M AR SRAT 0% 7 2 B

Total assets after provision IS5 A 1% [ 7 i 40 41
On-balance sheet exposures as percentage of total assets

PEAE ST N LG/ R AT V8 8 S0 ¥ T ) L

B SRS (8D

31 December 2022

e A B

On-balance sheet Off-balance sheet

exposures exposures
PeiE it Piie ffi &4t Total
Tl R g R AR B
HKD000 HKD’000 HKD’000
e TG HEHE TG s T o0
1,913,935 - 1,913,935
1.518.561 331.250 1,849,811
636.467 - 636,467
398,272 398,272
4,467,235 331.250 4,798,485

11.859.292

37.67%
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BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)

REESRIT R A R AR -FHIT
(A N\ RILRB R B B A R A FD)D
Supplementary financial information (Continued)

HMAM RN (8D

12. Liquidity wEE
12.1 Liquidity maintenance ratio (“LMR”) JREhtE#ERLLE
For the quarter ended For the quarter ended For the quarter ended
30 June 2023 31 March 2023 30 June 2022
A R TIE BEF HEF

ANH =R T

Average LMR T YA R L %

ZAZA Rk R ANAZNH iz FE

220.82% 256.58% 345.95%

The average liquidity maintenance ratio (“LMR™) is the simple average of
each calendar month’s average LMR for the relevant period calculated for
Bank of Dongguan Co., Ltd. - Hong Kong Branch in accordance with the

Banking (Liquidity) Rules issued by the Hong Kong Monetary Authority.

12.2 Liquidity risk management

(a) Governance

The Branch’s approach to liquidity risk management is based on the
committee oversight and policies that defined liquidity management
principal. The Assets and Liabilities Management Committee (“ALCO™)
serves as an executive forum to provide oversight on the effectiveness of
liquidity risk management framework including policies, process,
information and system. The ALCO comprises representatives from the
Branch’s senior management, Risk, Finance and Business units. It
conducts regular meeting to review the liquidity position and discuss

significant liquidity risk management issues.

(b) Funding Strategy

The Branch’s liquidity and funding position is managed by local
management with the support from Head Office. The key funding strategy

is to diversify the funding base with access to money market.

STHVETELE L A RARBOREARATIR G TR - 17
AT N 5 F) TS RS S0 P LTS 51, 7
o TR A M LR 2. CRATIE CORIIYE) BED)
G

REERREE

AT (R U T L B 7 W AR R S v IR B Pk
ST E T R AT R BT AR I A TR )
PEBUESHELL (BT Tike. PEAVRIRAD e sdT T4k
YA A B A G AN TE I, BT AL B R EH A
IR RN FLAUR Y378 AT B BT 5 M1 Erdiode B A 2347 I
T EHVETS BUM S T A R Ve R E T

R S

AT IFERIPE R 2RISR ph AT AT B AT EL 3052
MRS B MRL I ST B R £ oML R it it
TR 4
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BANK OF DONGGUAN CO., LTD. - HONG KONG BRANCH

(A joint stock company incorporated in the People’s Republic of China with limited liability)
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Supplementary financial information (Continued)

M B ER ()

12. Liquidity (Continued)
12.2 Liquidity risk management (Continued)

(c) Liquidity stress testing

Liquidity stress testing is conducted regularly via maturity mismatch
analysis to analyse the Branch’s tolerance level under normal and adverse
scenarios. The adverse scenarios cover institution specific crisis scenario,
general market crisis and combined scenario. The stress testing results
are reported to ALCO on regular basis. Stress testing assess the Branch’s
vulnerability when the run-off rate of liabililies and asset drawdown is

increasing and liquefiable assets is decreasing.
(d) Contingency funding plan

The Branch has in place a set of Contingency Funding Plan (“CFP”) with
a set of early warning indicators to determine whether the CFP is triggered.
The CFP outlines the key management actions and options to be taken in
managing a liquidity crisis. The CFP is reviewed by ALCO on regular

basis.

(e) Liquidity risk mitigation

Strategies and plans are discussed at ALCO to proactively manage liquidity
risk of the Branch. To mitigate the risk, the Branch strives to maintain a
diversified funding base and put in place a set of CFP to ensure adequate
liquidity.

() Source of funding

The Branch’s source of funding is mainly from wholesale funding

comprising intragroup borrowings.

TENE (8D
W L E 2 ()

TENE B R

A AT R WIS HTAE T8 ASZIERE B F 19 B4 000 20 19 FH S e

Ul CARFATA S 7 R AT
RRRARAT A by - RO ST AR B M S TRt

RS TRTIE B BRAR SR e MES 2RI

IS Rl W A3 17 2808 TUNE R CUSTIE e M)A A A Y
AR MBS AR R A w AR PE G5 v ik IR g8 P

g

ASHTORE SRR FhkEE g 7 - - R RIS
BECATR R 7510 % RO VR il SRR 5 5 )l MAE IR £ B PR UAE
TPk SEMERE Y ST BT AT 26 AT R B A e
S0 ) i R )

BN AR AR R

AGHT P RS BT A Fr R S RIS B AT A R, A
TV BRI IR I . RO, Aoy 17 BOHERS
VRO SRR sk, M E - RS PE T, BARE DA SR 4T
JLAT AL S iR B

BRI

AIMTI G AU A B LR 2, B0 1B S SR N i
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Supplementary financial information (Continued)

HRMBER (S

12. Liquidity (Continued) FEhHE: (8D

12.2 Liquidity risk management (Continued) T B A B (4D
(g) Cash flow maturity mismatch analysis B&WRFE A ST

The table below analyses the on- and off-balance sheet items, broken down into remaining term to contractual maturity of the Branch as at 30 June 2023
and 31 December 2022:

TRAKMTEE B SRR S AR P ASA L G ANERINEN SRS IEF %0 F 54

HKD’000 30 June 2023
T8 SETEIEAAZH
Within 1 >1 month up >3 months >1 year up Over 5 Balancing
month to 3 months up to 1 year to 5 years years amount

LRABAN LA EE 3MA Lk TERLEE SHEBLR AHE

348 A Z L 5 4 L3Rl
Amount receivable arising from derivative contracts  HEHCHT A= 17 FLA 44K IH 3,385,026 3,872,797 885,301 4,516
Due from Exchange fund T SH S E KK X I 94,337 - - - -
Due from banks IR 2 XI5 165,546 119,716 201,027
Debt investments 25448 11,171,402 - - =
Loans and advances to customers FHRX 447816 56,896 2,193,964 2,232,488 -
Other assets Jem i 77,480 15 295,689 - . 25,369
Total on-balance sheets assets P TNCR N S PR 15,341,607 4,049,424 3,575,981 2,237,004 - 25,369
Total off-balance sheets claim PHAS AN AP ZHENTRE 250,386 - - . - 12,650,000
Amount payable arising from derivative contracts A7 2 12 EL & 4 3K 3,557,545 3,988,197 892,788 2,709 -
Deposits and balances from customers P LEN B 285,660 19,695 35,501 - 108,892
Duc to banks A T4t 5] 22 4,643,239 3,335,624 4,893,422 3,149,664 300,000
Other liabilities Hefth Ffi 186,517 3,327 20,174 3,415 - 2,796
Capital and reserve PEA R kAl - - - - - (166,208)
Total on-balance sheets liabilities PHIE AN N 2 B 8,672,961 7,346,843 5,841,885 3,155,788 408,892 (163,412)
Total off-balance sheets obligations VHAE AR 2 S8R 491,579 : 15,000 . 106,420 -
Contractual maturity mismatch S ER SN AT 6,427,453 (3,297,419)  (2,280,904) (918,784)  (515,312) N/A
Cumulative contractual maturity mismatch HEHE R B SEARC 6,427,453 3,130,034 849,130 (69,654)  (584,966) N/A
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Supplementary financial information (Continued)

MM BB ()

12. Liquidity (Continued)

12.2 Liquidity risk management (Continued)

(g) Cash flow maturity mismatch analysis (Continued)

HKD’000

e T-o0

Amount receivable arising from derivative contracts
Due from Exchange fund

Due from banks

Debt investments

Loans and advances to customers

Other assets

Total on-balance sheets assets

Total off-balance sheets claim

Amount payable arising from derivative contracts
Deposits and balances from customers

Due to banks

Other liabilities

Capital and reserve

Total on-balance sheets liabilities

Total off-balance sheets obligations

Contractual maturity mismatch

Cumulative contractual maturity mismatch

AT 1Ty
AFTRLAME N2 KI5
M) 3 eI
[[YEEE5'a

FFTEK

pis(ulsd

PR AR N 2 8P

PEAE SURTR S Z B8 1T

M2 LI A
B RMER

M SR

SEft 4

i B A

U N 228 1

PEAS ANTR AP & BRI

AR AL

REFAHVIBR AL

Bt (40

T ARRE E ()

B &TEH A S/ 5 (40

31 December 2022

S A =R

Within [ >| month up >3 months >1 year up Over § Balancing
month to 3 months up to | year to 5 years years amount
VRSB CTBL RS 3 TR R4 SAERL I AT T
N 3 fiel)g ERNE 5 1 Wi )
3,570,356 224,360 1,104,284 32,228
209,591 = ]
210,864 148,754
7,526,646 -
10,023 103,384 1,717,977 1,651,836 -
482 36,141 5,339 36,455
11,527,962 327,744 3,007,156 1,689,403 - 36,455
- 12,650,000
3,498,372 218,741 1,092,435 6,572
107,822 18,105 19,996 - 107,468 -
3,503,371 1,609,624 3,696,038 2,599,314 300,000 -
18,424 5,103 14,614 6,347 1,326
v - - - (184,096)
7,127,989 1,851,573 4,823,083 2,612,233 407,468 (182,770)
512,679 - 106.420
3,887,294 (1,523,829) (1,815,927) (922,830)  (513,888) N/A
3,887,294 2,363,465 547,538 (375,292)  (889,180) N/A
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Group consolidated financial information

EMEaMHEN

1. Capital and capital adequacy

Total amount of shareholders’ funds

Consolidated Capital Adequacy Ratio

BAREATRLE

30 June 2023

THIEAENA =

RMB million

NG I i
M 4 38,753
LA 13.15%

31 December 2022
SR H =
RMB million

PN JHETH

34,862

13.42%

The Capital Adequacy Ratio is calculated in accordance with the guidelines issued by China Banking and Insurance Regulatory Commission.

AN AT AL A P BRI SRAT (R B BT

2. Other financial information

Total assets
Total liabilities
Total loans and advances

Total customer deposits

Pre-tax profit

U2 A AT AT B4R 51 A1 5

HahfA B &+

30 June 2023
et SRASG A =l |
RMB million

PNE SRV

M 573,084
AT 534,332
YA 314,403
BB AE K 400,899
For the period ended
30 June 2023
TS
SERIEEAAZR
RMB million
A RH G
B AR 2,496

31 December 2022
CEITAES A ZE
RMB million

PN SR

538,521
503,659
284,362

369,590

For the period ended
30 June 2022
WA
IR TIERA R
RMB million

PNI R T

2,097
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Financial Disclosure Statements for the year ended 30 June 2023 (unaudited)

BEZF=FAA=THUBERBERE CREE)

STATEMENT OF COMPLIANCE
AR

To the best of my knowledge, the information disclosed fully complies with the disclosure provisions set out in the
Banking (Disclosure) Rules.
BANFTH, AEFHRENERTAEM RITE KB HRD FrEMESESE.

\f\/@% ,

YE Xiaohui

TNE

Chief Executive

TR AR

Bank of Dongguan Co., Ltd. - Hong Kong Branch
REERITHRBERA T -FEST
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