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L I Q U I D I T Y  P O S I T I O N  O F  A N  A U T H O R I Z E D  I N S T I T U T I O N  
*LOCAL OFFICE(S)/CONSOLIDATED RETURN        

  
       
 

F o r  t h e  mo n t h  o f . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .  
 

 
 
*Delete where inapplicable.  Overseas incorporated institutions are required to report this return showing the liquidity position of the Hong 

Kong office(s) only. 
 

N a m e  o f  A u t h o r i z e d  I n s t i t u t i o n  
 
 
 
 
 

D a t e  o f  S u b m i s s i o n  
 
 
 
 
 

 
 

T h e  B a n k i n g  O r d i n a n c e  
 

 
I n f o r ma t i o n  r e q u e s t e d  i n  t h i s  r e t u r n  i s  r e q u i r e d  u n d e r  s e c t i o n  6 3 ( 2 )  o f  t h e  B a n k i n g  O r d i n a n c e .   T h e  r e t u r n  s h o u l d  
b e  s u b mi t t e d  t o  t h e  M o n e t a r y  A u t h o r i t y  n o t  l a t e r  t h a n  1 4  d a y s  a f t e r  t h e  l a s t  d a y  o f  e a c h  c a l e n d a r  mo n t h ,  u n l e s s  
o t h e r w i s e  a d v i s e d  b y  t h e  M o n e t a r y  A u t h o r i t y .  
 
 
Note:  This return is to be prepared in accordance with the completion instructions issued by the Monetary Authority. 
 
 
We  c e r t i f y  t h a t  t h i s  r e t u r n  i s ,  t o  t h e  b e s t  o f  o u r  k n o w l e d g e  a n d  b e l i e f ,  c o r r e c t .  
 

  
 
 
 
 
 
 
 

C h i e f  A c c o u n t a n t  
 

  
 
 
 
 
 
 
 

C h i e f  E x e c u t i v e  
 

 
 
 
 
 
 
 
 

N a m e  
 

  
 
 
 
 
 
 
 

N a m e  
 

 
Name and te lephone number of  responsible person who may be contacted by the Monetary Authori ty in  case of  any 
query.  

 
 
 
 
 
 
 
  

N a m e  
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PART I  −  LIQUIDITY RATIO  
( C a l c u l a t i o n  t o  b e  ma d e  i n  a c c o r d a n c e  w i t h  t h e  F o u r t h  S c h e d u l e  t o  t h e  B a n k i n g  O r d i n a n c e )  

 
1 .  L I Q U I D I T Y  P O S I T I O N  A S  A T  T H E  L A S T  D A Y  O F  T H E  M O N T H  
     ( H K $ ′0 0 0 )  

   
P r i n c i p a l  

L i q u i d i t y
c o n v e r s i o n

 
We i g h t e d  

O f  w h i c h  

L I Q U E F I A B L E  A S S E T S  a mo u n t  f a c t o r  ( % ) a mo u n t  H K $  +  U S $  O t h e r  c u r r e n c i e s  

( 1 )  C u r r e n c y  n o t e s  a n d  c o i n s    1 0 0     

( 2 )  G o l d    1 0 0     

( 3 )  (a )  T o t a l  o n e - mo n t h  l i a b i l i t i e s  o f  r e l e v a n t  b a n k s  t o  t h e  a u t h o r i z e d  i n s t i t u t i o n   1 0 0     

 (b )  T o t a l  o n e - mo n t h  l i a b i l i t i e s  o f  t h e  a u t h o r i z e d  i n s t i t u t i o n  t o  r e l e v a n t  b a n k s   1 0 0     

 ( c )  T h e  a mo u n t ,  i f  a n y ,  b y  w h i c h  t h e  t o t a l  o n e - mo n t h  l i a b i l i t i e s  o f  t h e  a u t h o r i z e d  
i n s t i t u t i o n  t o  r e l e v a n t  b a n k s  a r e  e x c e e d e d  b y  t h e  t o t a l  o n e - mo n t h  l i a b i l i t i e s  o f  r e l e v a n t  
b a n k s  t o  i t  [ ( 3 ) (a ) - ( 3 ) (b )≥  0 ]  

  
 

1 0 0  

   

( 4 )  E x p o r t  b i l l s  −       
 (a )  p a ya b l e  w i t h i n  1  mo n t h  a n d  w h i c h  a r e  e i t h e r  d r a w n  u n d e r  l e t t e r s  o f  c r e d i t  i s s u e d  b y  

r e l e v a n t  b a n k s  o r  a c c e p t e d  a n d  p a y a b l e  b y  r e l e v a n t  b a n k s  
  

1 0 0  
   

 (b )  c o v e r e d  b y  i r r e v o c a b l e  r e - d i s c o u n t i n g  f a c i l i t i e s  a p p r o v e d  b y  t h e  M o n e t a r y  A u t h o r i t y   1 0 0     

( 5 )  M a r k e t a b l e  d e b t  s e c u r i t i e s  o r  p r e s c r i b e d  i n s t r u me n t s  -       
 (a )  i s s u e d  o r  g u a r a n t e e d  b y−       
  ( i )  t h e  H o n g  K o n g  G o v e r n me n t ,  t h e  E x c h a n g e  F u n d ,  a  p u b l i c  s e c t o r  e n t i t y  i n  H o n g  

K o n g  o r  mu l t i l a t e r a l  d e v e l o p me n t  b a n k  w i t h  a  r e ma i n i n g  t e r m t o  ma t u r i t y  o f  −  
     

   ( A )  n o t  mo r e  t h a n  1  ye a r   1 0 0     

   ( B )  mo r e  t h a n  1  y e a r   9 5     

  ( i i )  a n  a u t h o r i z e d  i n s t i t u t i o n  i n c o r p o r a t e d  i n  H o n g  K o n g  o r  t h e  H o n g  K o n g  b r a n c h  o f  
a n  a u t h o r i z e d  i n s t i t u t i o n  i n c o r p o r a t e d  o v e r s e a s  w i t h  a  r e ma i n i n g  t e r m t o  ma t u r i t y  
o f  −  

     

   ( A )  n o t  mo r e  t h a n  1  mo n t h    1 0 0     

   ( B )  mo r e  t h a n  1  mo n t h  b u t  n o t  mo r e  t h a n  1  ye a r    9 5     

   ( C )  mo r e  t h a n  1  y e a r    9 0     

 (b )  w i t h  a  q u a l i f y i n g  c r e d i t  r a t i n g ,  i s s u e d  o r  g u a r a n t e e d  b y  −       
  ( i )  t h e  c e n t r a l  b a n k  o r  c e n t r a l  g o v e r n me n t  o f  a n y  c o u n t r y  w i t h  a  r e ma i n i n g  t e r m t o  

ma t u r i t y  o f  -  
     

   ( A )  n o t  mo r e  t h a n  1  ye a r    1 0 0     

   ( B )  mo r e  t h a n  1  y e a r    9 5     
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     ( H K $ ′0 0 0 )  

   
P r i n c i p a l  

L i q u i d i t y
c o n v e r s i o n

 
We i g h t e d  

O f  w h i c h  

L I Q U E F I A B L E  A S S E T S  ( C O N T I N U E D )  a mo u n t  f a c t o r  ( % ) a mo u n t  H K $  +  U S $  O t h e r  c u r r e n c i e s  

  ( i i )  a  r e l e v a n t  b a n k ,  o t h e r  t h a n  o n e  i n c l u d e d  i n  i t e m ( 5 ) (a ) ( i i ) ,  w i t h  a  r e ma i n i n g  t e r m 
t o  ma t u r i t y  o f  −  

     

   ( A )  n o t  mo r e  t h a n  1  mo n t h    1 0 0     

   ( B )  mo r e  t h a n  1  mo n t h  b u t  n o t  mo r e  t h a n  1  ye a r   9 5     

   ( C )  mo r e  t h a n  1  y e a r    9 0     

  ( i i i )  a  r e g i o n a l  g o v e r n me n t  o f  a n y  c o u n t r y  o r  o t h e r  i n s t i t u t i o n  w i t h  a  r e ma i n i n g  t e r m t o  
ma t u r i t y  o f  −  

     

   ( A )  n o t  mo r e  t h a n  1  ye a r    9 0     

   ( B )  mo r e  t h a n  1  ye a r  b u t  n o t  mo r e  t h a n  5  ye a r s   8 5     

   ( C )  mo r e  t h a n  5  y e a r s   8 0     

 ( c )  w i t h o u t  a  q u a l i f y i n g  c r e d i t  r a t i n g ,  i s s u e d  o r  g u a r a n t e e d  b y  a  r e l e v a n t  b a n k ,  o t h e r  t h a n  
o n e  i n c l u d e d  i n  i t e m ( 5 ) (a ) ( i i ) ,  w i t h  a  r e ma i n i n g  t e r m t o  ma t u r i t y  o f  n o t  mo r e  t h a n  1  
mo n t h  

  
1 0 0  

   

 (d )  a p p r o v e d  f o r  i n c l u s i o n  b y  t h e  M o n e t a r y  A u t h o r i t y   8 0     

 (e) not included elsewhere in this item with a remaining term to maturity of not more than 1 month  8 0     

( 6 )  E l i g i b l e  l o a n  r e p a y me n t s   8 0     

( 7 )  R e s i d e n t i a l  mo r t g a g e  l o a n s  i n  r e s p e c t  o f  w h i c h  t h e r e  h a s  b e e n  i s s u e d  b y  T h e  H o n g  K o n g  
M o r t g a g e  C o r p o r a t i o n  L i mi t e d  a n  i r r e v o c a b l e  c o mmi t me n t  t o  p u r c h a s e  w h i c h  i s  a p p r o v e d  b y  
t h e  M o n e t a r y  A u t h o r i t y  

  

9 0  

   

( 8 )  D E D U C T I O N :  D e b t  s e c u r i t i e s  o r  p r e s c r i b e d  i n s t r u me n t s  w i t h  a  r e ma i n i n g  t e r m t o  ma t u r i t y  o f  
n o t  mo r e  t h a n  1  mo n t h  i s s u e d  b y  t h e  a u t h o r i z e d  i n s t i t u t i o n  

  
1 0 0  

   

( 9 )  T O T A L  L I Q U E F I A B L E  A S S E T S  A F T E R  D E D U C T I O N       

 
 
  

P r i n c i p a l  O f  w h i c h  
Q U A L I F Y I N G  L I A B I L I T I E S   a mo u n t  H K $  +  U S $  O t h e r  c u r r e n c i e s  

( 1 0 )  T h e  a mo u n t ,  i f  a n y ,  b y  w h i c h  t h e  t o t a l  o n e - mo n t h l i a b i l i t i e s  o f  r e l e v a n t  b a n k s  t o  t h e  a u t h o r i z e d  i n s t i t u t i o n  a r e  e x c e e d e d  b y  
i t s  t o t a l  o n e - mo n t h  l i a b i l i t i e s  t o  r e l e v a n t  b a n k s  [ ( 3 ) (b ) - ( 3 ) (a ) > 0 ]  

   

( 1 1 )  T h e  t o t a l  o f  i t s  o t h e r  o n e - mo n t h  l i a b i l i t i e s      

( 1 2 )  T O T A L  Q U A L I F Y I N G  L I A B I L I T I E S      

( 1 3 )  L I Q U I D I T Y  R A T I O  ( w e i g h t e d  a mo u n t  o f  i t e m ( 9 ) / p r i n c i p a l  a mo u n t  o f  i t e m ( 1 2 ) )  %   
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2 .  A V E R A G E  L I Q U I D I T Y  R A T I O  F O R  T H E  M O N T H   ( H K $ ′0 0 0 )  

 A v e r a g e  l i q u e f i a b l e  a s s e t s  ( A )   

 A v e r a g e  q u a l i f y i n g  l i a b i l i t i e s  ( B )    

 A v e r a g e  l i q u i d i t y  r a t i o  ( A / B )  %  

    

    

3 .  L O W E S T  L I Q U I D I T Y  R A T I O  D U R I N G  T H E  M O N T H  D a t e :  ( d d / mm/ y y )  %  

    

 
  

4 .  A M O U N T  O F  P L E D G E D  D E P O S I T S  E X C L U D E D  F R O M  I T E M  ( 1 1 )  O F  P A R T  I . 1    

 

 

PART II  -  SUPPLEMENTARY INFORMATION (FOR POSITION AS AT THE END OF THE MONTH)  ( H K $ ′0 0 0 )  

1 .  I N T E R - O F F I C E / I N T R A - G R O U P  T R A N S A C T I O N S  I N C L U D E D  I N  P A R T  I . 1  Wi t h i n  7  d a ys 8 days to 1 month T o t a l  

 C L A I M S  O N     

  H e a d  O f f i c e  a n d  o v e r s e a s  o f f i c e s      

  C o n n e c t e d  a u t h o r i z e d  i n s t i t u t i o n s  i n  H o n g  K o n g      

  C o n n e c t e d  b a n k s  o u t s i d e  H o n g  K o n g      

  T o t a l  c l a i ms     

 L I A B I L I T I E S  T O     

  H e a d  O f f i c e  a n d  o v e r s e a s  o f f i c e s      

  C o n n e c t e d  a u t h o r i z e d  i n s t i t u t i o n s  i n  H o n g  K o n g      

  C o n n e c t e d  b a n k s  o u t s i d e  H o n g  K o n g      

  T o t a l  l i a b i l i t i e s     

 N E T  C L A I M S / ( L I A B I L I T I E S )     

 

2 .  D E P O S I T S  F R O M  C O N N E C T E D  C U S T O M E R S     
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3 .  B A C K - T O - B A C K  T R A N S A C T I O N S  I N C L U D E D  I N  T H E  C O M P U T A T I O N  O F  L I Q U I D I T Y  R A T I O  
 ( S u p p l e me n t a r y  s h e e t s  ma y  b e  a t t a c h e d  i f  s p a c e  p r o v i d e d  i s  i n s u f f i c i e n t )  
 

 C l a i ms  L i a b i l i t i e s  

C o u n t e r p a r t y  A mo u n t  I n t e r e s t  r a t e  M a t u r i t y  d a t e  
( d d / mm/ yy )  I n d i c a t o r R e ma r k s  A mo u n t  I n t e r e s t  r a t e  M a t u r i t y  d a t e  

( d d / mm/ yy )  

         

         

         

         

         

         

         

         

         

         

T o t a l          
 
 
4 .  I R R E V O C A B L E  S T A N D B Y  F A C I L I T I E S  A N D  L A R G E  D E P O S I T S  
 ( S u p p l e me n t a r y  s h e e t s  ma y  b e  a t t a c h e d  i f  s p a c e  p r o v i d e d  i s  i n s u f f i c i e n t )  
 A .    F a c i l i t i e s  r e c e i v e d  f r o m b a n k s  a n d  a u t h o r i z e d  i n s t i t u t i o n s  a n d  f o r w a r d  c o mmi t me n t  f a c i l i t y  i s s u e d  b y  T h e  H o n g  K o n g  M o r t g ag e  C o r p o r a t i o n  L i mi t e d  a n d  a p p r o v e d  b y  t h e  

M o n e t a r y  A u t h o r i t y  
 
N a me  

T yp e  o f  
f a c i l i t i e s  

L i mi t  
( H K $ ' 0 0 0 )  

E x p i r y  d a t e  
( d d / mm/ yy )  

A mo u n t  d r a w n  
( H K $ ' 0 0 0 )  

S e c u r e d  ( S )  o r  
u n s e c u r e d  ( U )  

      

      

      

      

      

      

      

      

      

      

      

T o t a l        
 
  



 -  6  -  

B .  F a c i l i t i e s  g i v e n  t o  b a n k s  a n d  a u t h o r i z e d  i n s t i t u t i o n s  
   

 
N a me  

T yp e  o f  
f a c i l i t i e s  

L i mi t  
( H K $ ' 0 0 0 )  

E x p i r y  d a t e  
( d d / mm/ yy )  

A mo u n t  d r a w n  
( H K $ ' 0 0 0 )  

S e c u r e d  ( S )  o r  
u n s e c u r e d  ( U )  

      

      

      

      

      

      

      

      

      

      

      

T o t a l       
 
  
 C .  1 0  l a r g e s t  d e p o s i t s  f r o m n o n - b a n k  c u s t o me r s  
   

 
 
C u s t o me r s  

 
A mo u n t  

( H K $ ' 0 0 0 )  

As % of total 
non-bank 
deposits 

   

   

   

   

   

   

   

   

   

   

 T o t a l    
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 D .  1 0  l a r g e s t  b o r r o w i n g s  f r o m b a n k s  ( o t h e r  t h a n  h e a d  o f f i c e  a n d  o v e r s e a s  b r a n c h e s )  
   

 
B a n k s  

Amount 
(HK$'000) 

As % of total 
liabilities 

Secured (S) or 
unsecured (U) 

    

    

    

    

    

    

    

    

    

    

 T o t a l     

 
 
 
5 .  F O R E I G N  C U R R E N C Y  A S S E T S  A N D  L I A B I L I T I E S  M A T U R I N G  W I T H I N  T H R E E  M O N T H S  
 

A .  
 

 R e f e r e n c e  
M A ( B S ) 1  

M a t u r i n g  w i t h i n  3  mo n t h s  
( H K $ ’ 0 0 0 )  

 
( i )    O n - b a l a n c e  s h e e t  f o r e i g n  c u r r e n c y  a s s e t s  

2 3  l e s s  ( 2 0 . 1 + 2 1 )  
( U S $  +  O t h e r  c u r r e n c i e s )  

 

 
( i i )   O f f - b a l a n c e  s h e e t  f o r e i g n  c u r r e n c y  a s s e t s  

  

 
( i i i )  O n - b a l a n c e  s h e e t  f o r e i g n  c u r r e n c y  l i a b i l i t i e s  

1 1  l e s s  1  
( U S $  +  O t h e r  c u r r e n c i e s )  

 

 
( i v )  O f f - b a l a n c e  s h e e t  f o r e i g n  c u r r e n c y  l i a b i l i t i e s  

  

 
B .  
 

 R e f e r e n c e  
M A ( B S ) 1  

M a t u r i n g  w i t h i n  3  mo n t h s  
( H K $ ’ 0 0 0 )  

 
( i )    O n - b a l a n c e  s h e e t  f o r e i g n  c u r r e n c y  a s s e t s  ( a d j u s t e d )  

2 3  l e s s  ( 2 0 . 1 + 2 1 )  
( U S $  +  O t h e r  c u r r e n c i e s )  

 

 


