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Quarterly disclosure
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The Disclosure Statement for the quarter-ended 31 March 2019 has been prepared in pursuant to the
relevant requirements of the Banking (Disclosure) Rules made under section 60A of the Banking
Ordinance.
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For the quarter ended
ZRERR
31-03-2019 31-12-2018
Average Liquidity Maintenance Ratio (“LMR”)
PR BN R A bR 57.54% 56.93%
Average Core Funding Ratio (“CFR”)
PR OB SRR 219.56% 219.54%

The average LMR and CFR are calculated as the simple average of each month’s average corresponding
ratio for the period.
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