
K SECRET C o .  N o . M M Y Y CAT

(For Official Use Only)

under  the  Banking  Ordinance

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

For  the  month  of . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

*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

Return  requ i red  under  sec t ion  63(2)  o f  the  Banking  Ord inance  to  be  submi t ted  to  the  Moneta ry  Author i ty  no t  l a te r
than  14  days  a f te r  the  las t  day  of  each  ca lendar  month ,  un less  o therwise  advised  by  the  Monetary  Author i ty .

Note: This return is to be prepared in accordance with the completion instructions issued by the Monetary Authority.

We cer t i fy  tha t  th i s  re turn  i s ,  to  the  bes t  o f  our  knowledge  and  be l ie f ,  cor rec 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 telephone number of responsible person who may be contacted by the Monetary Authority in case of any query.

N a m e T e l e p h o n e  N u m b e r

M A ( B S ) 1 E ( R e v . 9 9 )
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PART I  −−  LIQUIDITY RATIO

(Ca lcu la t ion  to  be  made  in  accordance  wi th  the  Four th  Schedule  to  the  Banking  Ord inance)

1 . L IQUIDITY POSITION AS AT THE LAST DAY OF THE MONTH
(HK$ ′0 0 0 )

Pr inc ipa l
L iqu id i ty

convers ion Weighted
Of which

LIQUEFIABLE ASSETS amount fac tor  (%) amount HK$ +  US$ Other  cur renc ies

( 1 ) Currency  notes  and  co ins 1 0 0

( 2 ) Gold 1 0 0

( 3 ) (a ) Tota l  one-month  l i ab i l i t i es  o f  re levant  banks  to  the  au thor ized  ins t i tu t ion 1 0 0

(b ) Tota l  one-month  l i ab i l i t i es  o f  the  au thor ized  ins t i tu t ion  to  re levant  banks 1 0 0

(c ) The amount ,  i f  any ,  by  which  the  to ta l  one-month  l i ab i l i t i es  o f  the  au thor ized  ins t i tu t ion
to  re levant  banks  a re  exceeded  by  the  to ta l  one-month  l iab i l i t i es  of  re levant  banks  to  i t
[ ( 3 ) (a ) - (3 ) (b )≥  0 ]

1 0 0

( 4 ) Expor t  b i l l s  −
(a ) payable  wi th in  1  month  and  which  a re  e i ther  drawn under  le t te rs  of  c red i t  i s sued  by

re levant  banks  or  accep ted  and  payable  by  re levant  banks 1 0 0

(b ) covered  by  i r revocable  re -d iscount ing  fac i l i t i es  approved  by  the  Monetary  Author i ty 1 0 0

( 5 ) Marke tab le  debt  secur i t i es  or  prescr ibed  ins t ruments  -

(a ) i s sued  or  guaran teed  by−
( i ) the  Hong Kong Government ,  the  Exchange  Fund,  a  publ ic  sec tor  en t i ty  in  Hong Kong

or  mul t i l a te ra l  deve lopment  bank  wi th  a  remain ing  te rm to  matur i ty  o f  −

(A) not  more  than  1  year 1 0 0

(B) more  than  1  year 9 5

( i i ) an  au thor ized  ins t i tu t ion  incorpora ted  in  Hong Kong or  the  Hong Kong branch  of  an
author ized  ins t i tu t ion  incorpora ted  overseas  wi th  a  remain ing  te rm to  matur i ty  o f  −

(A) not  more  than  1  month 1 0 0

(B) more  than  1  month  bu t  no t  more  than  1  year 9 5

(C) more  than  1  year 9 0

(b ) with  a  qua l i fy ing  c red i t  ra t ing ,  i s sued  or  guaran teed  by  −
( i ) the  cen t ra l  bank  or  cen t ra l  government  o f  any  count ry  wi th  a  remain ing  te rm to

matur i ty  o f  -

(A) not  more  than  1  year 1 0 0

(B) more  than  1  year 9 5
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(HK$ ′0 0 0 )

Pr inc ipa l
L iqu id i ty

convers ion Weighted
Of which

LIQUEFIABLE ASSETS (CONTINUED) amount fac tor  (%) amount HK$ +  US$ Other  cur renc ies

( i i ) a  re levan t  bank ,  o ther  than  one  inc luded  in  i t em (5) (a ) ( i i ) ,  wi th  a  remain ing  te rm to
matur i ty  o f  −

(A) not  more  than  1  month 1 0 0

(B) more  than  1  month  bu t  no t  more  than  1  year 9 5

(C) more  than  1  year 9 0

( i i i ) a  reg iona l  government  of  any  count ry  or  o ther  ins t i tu t ion  wi th  a  remain ing  te rm to
matur i ty  o f  −

(A) not  more  than  1  year 9 0

(B) more  than  1  year  bu t  no t  more  than  5  years 8 5

(C) more  than  5  yea r s 8 0

(c ) without  a  qua l i fy ing  c red i t  r a t ing ,  i s sued  or  guaran teed  by  a  re levan t  bank ,  o ther  than  one
inc luded  in  i t em (5) (a ) ( i i ) ,  wi th  a  remain ing  te rm to  matur i ty  o f  no t  more  than  1  month 1 0 0

(d ) approved  for  inc lus ion  by  the  Monetary  Author i ty 8 0

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

( 6 ) El ig ib le  loan  repayments 8 0

( 7 ) R e s i d e n t i a l  m o 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 m i t e d  a n  i r r e v o c a b l e  c o m m i t m e 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
the  Mone tary  Au thor i t y 9 0

( 8 ) DEDUCTION:  Debt  secur i t i es  o r  p rescr ibed  ins t ruments  wi th  a  remain ing  te rm to  matur i ty  o f   no t
more  than  1  month  i s sued  by  the  au thor ized  ins t i tu t ion 1 0 0

( 9 ) TOTAL LIQUEFIABLE ASSETS AFTER DEDUCTION

Pr inc ipa l Of  which

QUALIFYING LIABILITIES amount HK$ +  US$ Other  cur renc ies

( 1 0 ) The  amount ,  i f  any ,  by  which  the  to ta l  one-month  l i ab i l i t i es  o f  re levant  banks  to  the  au thor ized  ins t i tu t ion  a re  exceeded  by  i t s
to ta l  one-month  l i ab i l i t i e s  to  re levan t  banks  [ (3 ) (b ) - (3 ) (a )> 0 ]

( 1 1 ) The  to ta l  o f  i t s  o ther  one-month  l iab i l i t i es

( 1 2 ) TOTAL QUALIFYING LIABILITIES

( 1 3 ) LIQUIDITY RATIO (weigh ted  amount  o f  i t em (9) /p r inc ipa l  amount  o f  i t em (12) ) %
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2 . AVERAGE LIQUIDITY RATIO FOR THE MONTH (HK$ ′0 0 0 )

Average  l iquef iab le  asse ts  (A)

Average  qua l i fy ing  l i ab i l i t i e s  (B)

Average  l iqu id i ty  ra t io  (A/B) %

3 . LOWEST LIQUIDITY RATIO DURING THE MONTH Date :  (dd /mm/yy) %

4 . AMOUNT OF PLEDGED DEPOSITS  EXCLUDED FROM ITEM (11)  OF  PART I .1

5 . ADDITIONAL INFORMATION ON LIQUEFIABLE ASSETS AS AT THE Pr inc ipa l
L iqu id i ty

convers ion Weighted
Of which

LAST DAY OF THE MONTH amount fac tor  (%) amount HK$ +  US$ Other  cur renc ies

( 1 ) (a ) Tota l  seven-day  l i ab i l i t i es  o f  re levant  banks  to  the  au thor ized  ins t i tu t ion 1 0 0

(b ) Tota l  seven-day  l i ab i l i t i es  o f  the  au thor ized  ins t i tu t ion  to  re levant  banks 1 0 0

(c ) The  amount ,  i f  any ,  by  which  the  to ta l  seven-day  l iab i l i t i es  of  the  au thor ized  ins t i tu t ion  to
re levant  banks  a re  exceeded  by  the  to ta l  seven-day  l iab i l i t i es  of  re levant  banks  to  i t
[ ( 1 ) (a ) - (1 ) (b )≥  0 ] 1 0 0

( 2 ) Expor t  b i l l s  −
(a ) payable  wi th in  7  days  and  which  a re  e i ther  drawn under  le t te rs  o f  c red i t  i s sued  by  re levant

banks  or  accep ted  and  payable  by  re levant  banks 1 0 0

(b ) re -d iscountab le  wi th in  7  days  under  i r revocable  re -d iscount ing  fac i l i t i es  approved  by  the
Moneta ry  Author i ty 1 0 0

( 3 ) Marke tab le  deb t  secur i t i es  o r  p rescr ibed  ins t ruments  wi th  a  remain ing  te rm to  matur i ty  of  no t
more  than  7  days  −

(a ) i nc luded  in  Pa r t  I .1 (5 ) (c ) 1 0 0

(b ) i nc luded  in  Pa r t  I .1 (5 ) (e ) 8 0

( 4 ) El ig ib le  loan  repayments  fa l l ing  due  wi th in  7  days 8 0

( 5 ) Debt  secur i t i es  o r  p rescr ibed  ins t ruments  wi th  a  remain ing  te rm to  matur i ty  of  no t  more  than  7
days  i s sued  by  the  au thor ized  ins t i tu t ion 1 0 0
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PART I I  -  SUPPLEMENTARY INFORMATION (FOR POSITION AS AT THE END OF THE MONTH) (HK$ ′0 0 0 )

1 . INTER-OFFICE/ INTRA-GROUP TRANSACTIONS INCLUDED IN PART I .1 Wi th in  7  days 8 days to 1 month To ta l

CLAIMS ON

Head Off ice  and overseas  of f ices

Connected  au thor ized  ins t i tu t ions  in  Hong Kong

Connected  banks  outs ide  Hong Kong

Tota l  c l a ims

LIABILITIES  TO

Head Off ice  and overseas  of f ices

Connected  au thor ized  ins t i tu t ions  in  Hong Kong

Connected  banks  outs ide  Hong Kong

Tota l  l i ab i l i t i e s

NET CLAIMS/ (LIABILITIES)

2 . DEPOSITS  FROM CONNECTED CUSTOMERS

3 . BACK-TO-BACK TRANSACTIONS INCLUDED IN THE COMPUTATION OF LIQUIDITY RATIO
(Supplementary  shee ts  may be  a t tached  i f  space  provided  i s  insuf f ic ien t )

Cla ims Liab i l i t i e s

Counte rpar ty
Amount In te res t  ra te Matur i ty  da te

(dd/mm/yy)
Amount In te res t  ra te Matur i ty  da te

(dd/mm/yy)

To ta l
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4 . IRREVOCABLE STANDBY FACILITIES  AND LARGE DEPOSITS

(Supplementary  shee ts  may be  a t tached  i f  space  provided  i s  insuf f ic ien 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 m m i t m e 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 a g e  C o r p o r a t i o n  L i m i t e d  a n d  a p p r o v e d  b y  t h e

Mone tary  Au thor i t y

Name
Type of

fac i l i t i es
Limi t

(HK$ '000 )
Expi ry  da te
(dd/mm/yy)

Amount  drawn
(HK$ '000 )

Secured  (S)  o r
unsecured  (U)

To ta l

B . Fac i l i t i es  g iven  to  banks  and  au thor ized  ins t i tu t ions

To ta l
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C. 10 la rges t  depos i t s  f rom non-bank cus tomers

Cus tomers

Amount
(HK$ '000 )

As % of total
non-bank
deposits

To ta l

D . 10  la rges t  bor rowings  f rom banks  (o ther  than  head  of f ice  and  overseas  branches)

Banks
Amount

(HK$'000)
As % of total

liabilities
Secured (S) or
unsecured (U)

To ta l


