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Position of *Local Office(s)/Local Offices and Overseas Branches
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(For Official Use Only)
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A (last day of the month 2% 3 1% —K)

*Delete where inapplicable. Overseas incorporated institutions are required to report the position of their Hong Kong office (s) only.
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Name of Authorized Institution Date of Submission
RS TR EAR H A

The Banking Ordinance
(SRATRMRB1)

Information requested in this return is required under section 63(2) of the Banking Ordinance. The return
should be submitted to the Monetary Authority not later than 14 days after the last day of each calendar
month, unless otherwise advised by the Monetary Authority.
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Note: This return is to be prepared in accordance with the completion instructions issued by the Monetary Authority.
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We certify that this return is, to the best of our knowledge and belief, correct.
WIS PR R (S - SR RENE B Er R -

Chief Accountant Chief Executive
ZE T 1T
Name Name
25 5

Name and telephone number of responsible person who may be contacted by the Monetary Authority in case of any query.
CREHE B REENG RSN AT NGB EESRE -

Name Telephone Number
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Interest Rate Risk in the Banking Book (Supplementary Information)

SRFTIRMIETFISR B R (RETRER)

Position of * Banking Book / Trading Book and Banking Book
* SRATIR | SZ SR B SR TIRAR &
Currency: Hong Kong Dollar

B AT
* Delete where inappropriate. :EEAR L - (In HK$ Million)
HEAT
INTEREST RATE-SENSITIVE LIABILITIES F[#RE &6
(Note F¥ (1))
1. Total interest rate-sensitive liabilities &4z F 3R & E
a. b. C. d.
Total Deposits | Total weighted Weighted
4Et ot average average interest
TIME BAND HFE} interest costs
costs (Deposits)
sEhorE pijiL;-3
SEGF R A SRR R
(F=K)
Next day or less F Huk'E H (A) % %
2 to 7 days 2H®7H (B) % %
8 daysto 1 month 8 HZE 1{EH (C) % %
1 to 3 months 1Z3{HA (D) % %
3to 6 months 3E6HA (E) % %
6 to 12 months 6 & 12{EAH ()] % %
1to 2 years 1E 24 (G) % %
2to 3 years 2% 34 (H) % %
3to 4 years 3FAFE 0) % %
4 to 5 years 4 F 54 J) % %
5to 7 years 5 7H (K) % %
7 to 10 years 7% 104F (L) % %
10 to 15 years 10 % 154 (M) % %
15 to 20 years 15 % 20 4% (N) % %
More than 20 years 20 ££2/ _F (e)) % %
Total interest rate-sensitive liabilities Total 4451 % %
S FIRERA R (Ato £ O)
Total interest rate-sensitive liabilities P)
(book value)
AR A (RE{E)
Total non-interest rate-sensitive (Q)+(R)
liabilities (book value)
SEETHIEFIRBRA R (REE)
Equity capital (book value) Q)
PGB (HRiE(H)
Others (book value) (R)
At (TR (H)
Total liabilities (book value) Total 4451
AR (IREE) (Pto £ R)
Notez?: :

(1) Authorized institutions can choose to report either detailed statistics or the aggregate figures. Please refer to item 14 of

Specific Instructions under Section C of the Completion Instructions for details.
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SRATIRAHIFIZR B (|RRBB) FH = (7 40k
(k&% MA(BS)12B)

L RHHRGCEL TS E H DU T AR B IR PR S A R B -

2. AHHRIEEFTGERRAERHEBE AR > R RIR T 2 Py EE
FEREA S BN 0 -

3. AHWRIEIT =Y o A BERIA AT ERENLE - B BYIRCRLEIE H A E R AR
B > C B i P EH{IE T H A BAS F o -

A - —fifEN

4. EOTETHERE B - DURMNE H Bk —E AR HIORE - e H
SRR 14 HNIERRGESS « MIEHIIRE HEARES > RIFEE T—ETEH -
A R P AR T B AL AR AR A e - 0 s SIS i
R B A S NIRRT E © AN e nT e R R B RS B Y
& o

5. ARHWMFMEREAMBNEAMN o FHESF SRR E AT B A A
PRRECESR ) - FUREAGRITIRIVRF A o FLAUER - BPAsE fim g s s <y
i 85 B B AN T e P (RERR AR ARG IEER S0 85T A IRRBB HEZRAY/E
SRR AR - IEEHERTTIR X BRI &Rt E -

6.  ARHERAATAREEEIRRFIESERAMCLLLUTE 8 B)FIAMIERE -

7. BRIESYESRE > BT IEMARE R - FrABERE DR BT A B LRON -

B & k)

8. BANMAFFREESEME  SFAESTERHPERIIERE MABS)12A TEHIET |

% 11 YRR » AHRRIIARESMATH T4 FEERES MA(BS)12A A& —2 -

£ 2019 £ 6 HJERATHAEHRFAE MA(BS)12()HY IRRBB His % (26 2018 4 12 H 14 HAA 2 (&
EBORTH) IR-1 T SRATIREIFIRERS | 55 4.4.1 BR)EHEVEFEAEN - HAf IRRBB FH IS
LUBHIT =2 2

SRR EA T e FIE R - B R R N IR e R AR E - s GRITSECE
ENRIDE
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PLAHIRRN S - AIRBIEEETE A E R EASI AR - (B EE SR,
ABISEREE - —fRiE - E0E HE AT ER Er R TR (I NERSFHE

PEIRIELESS 1b TR FREH - fEakia M RIRRT TR PR > HERELD
TEENAFERERR ) (Fi& MABS)L)EE 6 JHFTAL -

ERENSHIENERE - IIBERIEERRE MA(BS)12A HERTE R 14 Bdfir I
SR AR S (R - AR TR R E T ERAIHE A SRR (AU ES 8 ) -
A2 IR E o

STEAA R —TGRE BN AR - B EARIES - WRBREH A ESTERH

AR - NE SRR RN (2 HE E20 4 & 5 B)AEE
FIZ S - sRITIRMNEINER A A iR » A ERIEmAN S ST 7%
FEELERIE MABS)12A FlT A& —8L -

FLIHEA)E (0T "H#ET (AZ (O)

B Gl

FESMHIEE T(A)EO) Tk " 4EHA £ O) ) HEIRFTAR RIS 1la K 10 -

5% 1c K 1d BN (A)Z (0N 753 BIBERIE— T THYASE T AR EURS B R =TI
HIRA - FrAFIRELANRE AT A B2/ NERE R - B 1 sast BT
Bl o sEAT IR Ryl FY i B i H AR AR BRI T 485H(A £ 0), I

S HUAENRE TR T AREH(A £ O) ) TR 1a J Ib TREVARET#3R(E - LUK
£ THEEHA E O) Sy AHEERES 1c K 1d SENFTA FIRBURE B T IIRE I RAS K
TFARNIRE IR - IIAZAE(A)E(O) ST —EHHEER 1a~ 1b~ 1c K 1d JHAVEY -

SRETHPRBURE S (IRE{H)

RS 1la TH(A) Z (O) TRTE VAR T & AR (H -

9,
KERER)
10.
11.
12.
HHSI B R B -
13.
C & - BRI~
14.
55 1c % 1d7E -
15, 5 1IEP)T
16.

S ERAPR R E(E (RE{E)
PRSP P e R AN AL LA AN R B 2 (R e (L R

% LIHQHR) 17
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17.

B R B E A ~ G (ELRR IR A1) SRR - MFELLAFRAE MA(BS)12A
s SeTH H A A RS ZUEER - MREURGEAIH B (A Johe S R B (5 FEAH IE
HAFRBIAE -

18. &5 1IER)T— EA(IEFIE)
SRR R TE E | G > DR SRS - EEETR
(TR 1 2RI P 2K R P R R R L R BRI L 2 e
FaMA(BS)12AR & 615 i i 77 UM -
AR i RS < EE D7 S MA(BS) L2 AR 5 2 PRIV AFL I 5 3

19. #5138 THGHE ER) | ST EMIEREE)
SR R RS E R e R R R T ) AT PR 40 = S8 A
SR S ek » LU R BEAGBSF A IRRBB HEASAES N MM 7
EATE PRSI  ESUERE MABS)L 8 11 B R 24 18 A RIMALE
) THRE, R T ) OB -

EREREHRE

20184 12 H
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Bt 1
N R RSN

LU BB BRIl a H B PIIR B - (GEEBAT AR - B ER A
ARG FERTE A E AR - )

Zla-~ 1b2g HEEREEE Hd

(A7 100 20 (19 3 B 2% > 80 A4 E. % 8%
(B)7F 350 200 f94E B3 10% > 150 fI94E 53K 9%
©77 50 50 HYAE 222 12%

O)Y7T
BT
(R7T
O 7T
(H)77
(N7 500 200 F4FH 2 13% » 300 AYAF H. 22 14%
D77
K77
(WFag
(M)77
(N7
O)77T

O O O o o

O O O O o o

5 (A ZO0)T 1000

15 Lo B L TEHCHI TS M SRR B T

i (AT
(20 X ((1 + 2%)2 — 1) + 80 x 8%) + 100 x 100% = 11.76%
(i) (BT
(200 x 10% + 150 X 9%) + 350 x 100% = 9.57%
(i)  (Of7
(50 X 12%) = 50 X 100% = 12.00%
(iv) ()7

(200 x 13% + 300 x 14%) = 500 x 100% = 13.60%

(V) THETAZEO), 1T
(20 x ((1 4 2%)2 — 1) + 80 X 8% + 200 X 10% + 150 X 9% + 50 X 12% + 200 X
13% + 300 X 14%) + 1000 x 100% = 11.93%
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