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12H31H| 9HA30H| 6A30H| 3A31H| 12A31H

BHEAT| ARG | BTHAAT) BAAST| BHEAGT

BERAs
1 | EEEA 2% (CET1) 266,651 280,004 261,872 256,822 247,109
2 | —% 266,651 280,004 261,872 256,822 247,109
3 | BEE 292,980 307,164 289,609 284,910 275,145

RS AR
4 | R ITRCECE A | 1331,828] 15371663 1,306227] 1293876] 1,298,956

RECAAR B ERARLE (SRR IR SR E S RER)
5 |CET1 L& (%) 20.02% 20.41% 20.05% 19.85% 19.02%
6 | LT (%) 20.02% 20.41% 20.05% 19.85% 19.02%
7 | BEAHE (%) 22.00% 22.39% 22.17% 22.02% 21.18%

Bish CETL GrER (AURBIMRBEN G 4FERR)
8 | By G BIARER (W) 2.500% 2.500% 2.500% 2.500% 2.500%
9 | WAMZEMBEALER (%) 0.422% 0.820% 0.823% 0.817% 0.813%
10 | Bmils BRI EER (%)

(R&M T G-SIB 8 D-SIB) 1.500% 1.500% 1.500% 1.500% 1.500%
11 | AATHUMREE 8 CETL 2R (%) 4.422% 4.820% 4.823% 4.817% 4.813%
12 | FFEINATHLAL 1 B I B AR B e Ja vl FH 1
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13 | EALAT EE RS AR | 3,915,413 | 3,893,039| 3,720,479| 3,611,243| 3,602,432
14 | FLAFEEZ (LR) (%) 6.81% 7.19% 7.04% 7.11% 6.86%

WS K (LCR) / MSMEARHE (LMR)

U T3 1 RN

15 | RN % (HQLA) B4 1,150,171| 1,166,618| 1,216,472| 1,218,966 1,161,624
16 | B ILEIR A 575,682 520,427 511,109 561,604 573,098
17 |LCR (%) 201.06% 231.81% 250.58% 223.79% 207.12%
REH T3 2 804
17a| LMR (%) AEH AN A& AEH EH
BERSWMELE (NSFR) / BOFE S HFE (CFR)
HEH T8 1 804:
18 | AT FRRE B G A 2,151,966 | 2,133,439| 2,068,035| 2,064,238| 2,023,340
19 | Friefe e B n 1,517,285| 1,520,766| 1,467,119| 1,470,716 1,473,850
20 |NSFR (%) 141.83% 140.29% 140.96% 140.36% 137.28%
US55 2A 211 -
20a | CFR (%) ANk H ANidE ANid ANiEH ANiEH
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OV1: RS Bt 5o
(@) | (b) (©)
RS BIRE A E
F 2024 4F F 2024 4 F 2024 4¢
1231 H 9 A30H 12 A 31 H
WTHEAT WHEAT WHEAT
1| AEESR A AU AR A A4S AR 1,054,036 1,098,988 88,928
2 b STC 50 94,691 101,296 7,575
2a Hrh BSC it 8k - - -
3 b3 IRB 511k 957,027 995,256 81,156
4 R o NI R 2,318 2,436 197
5 Hhm 2% IRB 5% - - j
6 | MTFIE TR K TR AR 22,106 17,830 1,858
7 H ' SA-CCRHH % 21,457 17,394 1,805
7a FHAHUAT RS &R 1 - - -
8 Hd IMM(CCR)iH 51k - - -
9 FHop HoAth 649 436 53
10 |CVA XU 8,927 6,849 714
11| 7o B KR AR 7 ¥k S PN RS S ¥ T I AR AT I P
BOR B
12 | A ET R &I —LTA
13 | A BT RIS &I — MBA
14 | EAEBT R A — FBA
14a | ST RIS AR — IR A T R
15 | WA
16 | RATIK P IIE S 1 0 R 7R R
17 H i SEC-IRBA
18 H:rh SEC-ERBA (f13f IAA)
19 o SEC-SA
19a| L7 SEC-FBA - B} B
20 | iR 80,009 83,424 6,401
21 o STM 3153k 5,645 6,594 452
22 o IMM 5 74,364 76,830 5,949
23 | 52 Gk SARAT I 2 TR I8 IR 7R HE Y T A TSR
(ZABT T 35 R AE AR ST AN IE D AiEH ANiEH A&
24 |55 B AR R 120,026 119,139 9,602
24a | BT AR R - - -
25 | KT niskl T BB (T 250% RS AL E D 11,059 8,473 885
26 | AR - - -
26a | AR A3 23,025 23,782 1,842
26b | HAAEFETE AP BARAT L 25 KUK
i 2% SR R A S I A
26c | HANEFELE BT A A I Ml R B R AN
AR A ) R AR AP E WA B3 4 23,025 23,782 1,842
27 | it 1,273,138 1,310,921 106,546

AR AN IRB THSEETH SRR FH AU A9 DS AR R 1 A B2 TBOR R 8 .06 IR B2 A e 52 18t A 55 UL B0 1)
WAEH, AREBUARE I N EFTE R R RS L 8%t 5.

552024 4 9 J1 30 HELE, STC 5% T AR IANEUEN 1% 7%, T2 T AA T B 7 S RS AR E A B % F
7 1 5T S K33 57 e R AR N KU LT 249, TSR TR BT AR AL 5 T A ARG AN AE By B K G ne
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LI: TSRS A 76 B 2 I B2 R i 212 5 I8 R 25 B Bixd

F 2024412 A 31 H

(a) (b) (©) | &) | (e) 0 @
BRATH T H K THEE
W5iRR TEEESE 245 AR ZNFHREH poall ZHHRE | ARBEAME IR
VIR M T AR i BT ATk e FESEHR REAEZER PR FESEHR FESEHR IR A
WREAT WwhEAT WREAT WTHEAT WwhEAT WREAT WHEAT
it
PEAFIN & S AEARAT B oAb SRl L A4
Z R BOE I 608,395 607,772 587,332 20,440 - -
CAAFAER T NI 2 S fil it 7= 126,803 126,620 5 11,240 - 115,375 -
iR TA 73,896 73,896 - 73,896 - 70,228 6
USRS AT BUX BURE S e A 5 223,510 223,510 223,510 -
R S AR 0 1,669,683 1,669,683 1,669,683 -
UEF 3 1,184,491 1,184,486 1,184,486 -
P& - 1,132 1,132 -
B8 A |l R SR 158 158 158 -
BHEYIL 14,569 14,454 14,454 -
Pk FA R 37,647 37,299 37,299 - -
SRR B 7 27 25 - - 25
JE IR 358 358 - - - - 358
HoAh g™ 71,769 71,513 58,001 13,512 - 15,176 2,006
piast. 4,011,306 4,010,906 3,776,060 119,088 - 200,779 2,395




@ ¥ B 4 £ (5 ) HmAT

BANK OF CHINA (HONG KONG) LIMITED

2. MHEHRRSRERKAERRE (8
LI it 5B A 6 E 2 M B ZE M & R0 5 W8 R R FRess (82

T 2024412 H 31 H
(a) (b) (©) | &) | () | D | @
SR i H I R
g &3 TERESGE 215 R ZXNFHEH poall ZHHRR | AZEEMEHR
ICH IR TR i TR A EZEHR RBAEZEHR FESEHR EZEHR BN sl
WwhEAT WHEAT WHEAT WREAT WwhEAT WHEAT WREAL
il
HBRIAT X BRI 223,510 223,510 - - - - 223,510
AT B AR 2 F AR 350,854 350,854 - 110,916 - - 239,938
PAA AR N6 2 4 R 7 5 78,821 78,821 - 5,807 - 73,014 -
A4 T A 56,599 56,599 - 56,599 - 56,545 (61)
% R 2,722,196 2,722,821 - - - - 2,722,821
ELRAT S5 KAF L 5,296 5,296 - - - - 5,296
LAt T 150 J% it 172,932 172,776 - 20,855 - - 151,921
A B T3 75 6,572 6,558 - - - - 6,558
BRI 3,843 3,719 - - - - 3,719
JE bR 71,982 71,982 - - - - 71,982
R BE 3,692,605 3,692,936 - 194,177 - 129,559 3,425,684
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F 2024412 A 31 H

(@) (b) | ©) | &) ()
ZLATIEZMRKTIH -
MFHEH
Bt 5 IR RHESE UEAAESE AEHESE T X EELE
WHEAT WHEAT WREAT WwhEAT WHEAT
1 | EREEETEE TR IR IR GRERR LID) 4,008,511 3,776,060 119,088 200,779
2 | ERESEEVEE R AGTKEERE QLR LI 267,252 - 194,177 129,559
3 | EREEEE TR 3,741,259 3,776,060 (75,089) 71,220
4 | BT ABERAMUE 857,107 143,619 -
5 | K SA-CCR ML R KA B BT 51 B0 ZE 40 55,995 - 55,995
6 | WHEREMHREAII B ES 13,682 13,682 -
7 | EER (20,999) - (20,999)
8 | BARNGIRARAS FH A 1 it 1S AE N R A R R B 5 8 2 40 262,708 123,796 231,727 -
9 | DMEENHRIATCE B KRB A B 4,909,752 4,057,157 191,634 71,220

10
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AGEPE ST T 583 0 P I KA ISR, 2 TR S b 57 T 11 2 (4 ) SR i A S o - ) BT S S ST
RS20k 55 Z A 45 R M B R A TAE R . HAbAS E R P QAR ST R RS E S8 s BT A A AT
ARSI Kl o AR UL SR B T 37 20 5 A A AR e BB TSR Y B A BT . TR A L B RGBS 3. P EER
ATREMES B E AR . ERMMEFIR &2 E AR XSZR A2 R TR A2l

AR i F A B V805 TG S B AT AR A B MR R S ST AR BE VG o A i A TN A
B i {H .

W RN BB 3% BT AL EE 2 i, T EoRA AT, NSRRI AS (B . B (R B 1 o) 37 1 48 2 Bk
ATEAEPFAT S A A T 2T A 2 A

WA ETT I, ALBERA NS TS L L2 M N e R e TR A ERN%, WiEa, TN T A g R L
I RS v Sk T B A R B S R T, R XU R S AR AR e R R AL .
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BANK OF CHINA (HONG KONG) LIMITED

7. FEEZFFCER R A KSR (42
CR6: %4 A& K Tt BAR R L KR 2115 F RS A — IRB HE%
(a) Ak IRB &

F 20244 12 A 31 H

() (b) (© (d) (e) ® (9) (h) (i) () (K) ()
BAIR | R CCF CRRAEAS F
BRRA | THHAEAK R K
B | B ARE CCF il A L5 SEISEGE | RARA | RUR AL
PD %% A& | ShRSAKIE | ¥ CCF P EAD | “F¥ PD AHH | P LGD iR B | BEBE EL H&E
Wil W W W W W
% BT EVipin % EVipn % % g BAT % BAX BAK
HE () 0.00 £<0.15 - - - - - - -
— B Sk 0.15 £< 0.25 - i, j
0.25 £< 0.50 - - -
0.50 £<0.75 - - -
0.75 £< 2.50 - - -
2.50 %< 10.00 - - -
10.00 %< 100.00 - - -
100.00 (i - - -
T - - - - - - - - - - -
R (D) 0.00 £<0.15 428,334 25,922 25 439,129 0.06 277 45 2.50| 122,606 28 109
—RAT 0.15 < 0.25 16,066 3,590 8 16,461 0.22 46 45 2.50 9,726 59 16
0.25 £< 0.50 8,428 3,662 5 8,593 0.39 39 41 2.50 6,272 73 14
0.50 £<0.75 586 4,491 451 0.54 10 41 2.50 299 66 1
0.75 £< 2.50 882 2,584 882 1.21 15 41 2.50 896 102 4
2.50 %< 10.00 685 77 685 5.57 6 45 2.50 1,073 157 17
10.00 %< 100.00 157 157 13.77 2 45 2.50 338 216 10
100.00 (it 31 - - 31| 100.00 1 45 2.50 175 563 -
NF 455,169 40,326 17 466,389 0.09 396 45 2.50| 141,385 30 171 1,943
HA (i) 0.00 £<0.15 - - - - - -
—HEH=%TT 10.15 £<0.25 - - -
PEREDE Rt [0 55 252 0.50 i i i
LN A e 0.50 < 0.75 i i i
B — R | '
IRB 5 iksy [ 0-75 <250 - - -
B IRB & 2.50 £<10.00 - - -
2 10.00 %< 100.00 - - -
100.00 GEH7) - - -
N - - -
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BANK OF CHINA (HONG KONG) LIMITED

7. FEEZFFCER R A KSR (42
CR6: #H A& K iE R BARBERR 5 1E AR AE—IRB tH8EE (82
(a) E IRB HE¥: (4)

F 20244 12 A 31 H

(a) (b) (O] (d) (e) (U] (9) (h) [0) () (k) ()
BAIR | R CCF CRRAEAS F
RN | THELENK RS e K
RBRAK | BEAMRR CCF il A& XS S | REIAL | RN

PD %% A& | ShRSAKIE | ¥ CCF P EAD | “F¥ PD AHH | P LGD iR B | BEBE EL HEE

i W WM wBH Wwm Wwm

% B/ BT % BAT % % g B % BTG BTG
A (iv) 0.00 £<0.15 8,006 3,655 10 9,958 0.10 249 43 2.50 2,552 26 4
;in— i 10,15 #<025 2,589 2,321 7 9,617 0.22 159 42 2.50 3,442 36 9
e 0.25 %< 0.50 2,549 5,673 11 6,873 0.39 253 41 2.50 3,233 47 11
0.50 %< 0.75 10,331 6,990 13 9,868 0.59 297 41 2.50 5,594 57 24
0.75 %< 2.50 38,605 14,318 15 33,302 1.63 672 41 2.50| 26,995 81 223
2.50 %< 10.00 17,020 2,332 10 18,238 3.33 265 42 2.50| 18,134 99 254
10.00 %< 100.00 1,107 95 1 1,105 12.37 23 44 2.50 1,696 153 59
100.00 G it 977 10 - 319| 100.00 17 42 2.50 528 166 142

Nt 81,184 35,394 12 89,280 1.93 1,935 42 2.50 62,174 70 726 926
HAE () 0.00 ¥<0.15 - - - - - - - - - - -
—IEBI— ¥ [0.15 %< 0.25 ] ] ] - - - ] ] ] ] -
By b = 0.25 %< 0.50 _ _ _ _ _ _ _ _ _ _ _
i IRB i e 0.75 - - - - - - - - - - -

ik

IRB {423 0.75 £< 2.50 - - - - - - - - - - -
2.50 %< 10.00 ] - - - - - - - - - -
10.00 %< 100.00 ] ] . - - - ] - - - -
100.00 Gt - - - - - - - - - - -

/INF - - - - - - - - - - - -
28 5 (vi) 0.00 %< 0.15 281,447 174,323 31 481,413 0.10 445 45 2.50| 145,187 30 219
—IEP—3Hi 10,15 %< 0.25 56,138 77,766 20 143,944| 0.2 195 45 250| 67,437 47 142
{;ﬁi?g)\ 0.25 %< 0.50 97,453 46,145 35 150,956  0.39 260 45 250 93,431 62 262
g 0.50 %< 0.75 267,792 83,463 17 127,774 0.58 385 45 2.50| 95412 75 334
0.75 %< 2.50 217,175 102,733 8 149,681 1.41 743 40 2.50| 133,106 89 790
2.50 %< 10.00 77,147 24,170 9 52,068 4.04 248 43 2.50| 70,344 135 909
10.00 %< 100.00 1,328 1,701 3 1,364| 15.46 26 44 2.50 2,946 216 94
100.00 GE#) 19,566 651 63 19,202 | 100.00 90 44 2.50| 21,665 113| 11,947

it 1,018,046 510,952 23| 1,126,402 2.29 2,392 44 2.50| 629,528 56| 14,697| 19,804

51




@ ¥ B 4 £ (5 ) HmAT

BANK OF CHINA (HONG KONG) LIMITED

7. FEEZFFCER R A KSR (42
CR6: #H A& K iE R BARBERR 5 1E AR AE—IRB tH8EE (82
(a) E IRB HE¥: (4)

F 20244 12 A 31 H

(@ (b) (€) (d) (e) ® (@) (h) 0] (0] (K 0]
BAIR | R CCF CRRAEAS F
FRERN | HHEIENK RS
R | BPEAREK CCF 57 AREXE FHB | KRR | RN
PD %% A& | ShRSAKIE | ¥ CCF P EAD | “F¥ PD AHH | P LGD iR B | BEBE EL H&E
W W Hh W T Wil
% BT YA % EVipn % % F Qb % ERipH ERipH
A (vii) 0.00 £<0.15 - - - - - -
— A — 0.15 %< 0.25
PD/LGD it51 155 %< 0.50
% 0.50 £< 0.75
0.75 < 2.50
2.50 F< 10.00
10.00 &< 100.00
100.00 G
it
2H 4 (viii) 0.00 #£<0.15
%fg%;%ii 0.15 %< 0.25
M 10,25 < 0.50
PR 0.50 %< 0.75
0.75 £< 2.50
2.50 < 10.00
10.00 %< 100.00
100.00 G
N
2H A (iX) 0.00 £<0.15
;;’gﬁﬁ—gfﬂ 0.15 %< 0.25
24 AR AR HH
CORRET [ i: e
N ESZ YN A .
75 75 N [z 0.75 £< 2.50
#) 2.50 %< 10.00
10.00 < 100.00
100.00 GEH7)
it
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BANK OF CHINA (HONG KONG) LIMITED

7. JAREZRLISH] RS AR S A X (82

CR6: #H A& K iE R BARBERR 5 1E AR AE—IRB tH8EE (82
(a) E IRB HE¥: (4)

F 20244 12 A 31 H

() (b) (© (d) (e) ® (9) (h) (i) () (K) ()
BAIR™|  RH CCF ERHRALSS A
BRRA | THHAEAK PR T B
B | B ARE CCF &1z A L5 SEISEGE | RARA | RUR AL
PD %% A& | ShRSAKIE | ¥ CCF P EAD | 3F# PD AHH | P LGD iR B | BEBE EL HEE
Wil W T W HTH HTH
% BAT BAX % BAX % % g BAT % BAX BAK
HEX) 0.00 £<0.15 - - - - - -
—FE—H 1015 %<025
W5 % HREL [0 25 %< 0.50
A& 0.50 %< 0.75
0.75 £< 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 (i
T
2H 4 (xi) 0.00 #£<0.15
—HABX N 10,15 %< 0.25
igz%w@g( 0.25 %< 0.50
B 0.50 £<0.75
0.75 £< 2.50
2.50 %< 10.00
10.00 %< 100.00
100.00 (it
/INF - - - - - - - - - - - -
Bi (g azAa) 1,554,399 586,672 22 1,682,071 1.66 4,723 44 2.50| 833,087 50 15,594 22,673
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BANK OF CHINA (HONG KONG) LIMITED

7. JAREZRLISH] RS AR S A X (82
CR6: # 4 & K& R R FHRI 4 45 A UK AR —IRB THEE (80
(b) 2% IRB iHk

PD 4%

F 20244 12 A 31 H

(@)

(b)

(©

(d)

(e)

® (@

(h)

(@)

@

(k)

(U]

BAIH
TRN
R
i

#¥ CCF
WHEAENK
=R
Sh R A

3 CCF

ELE(E
RS i e
CCF B

A EAD

3 PD

ZEiE0E 4
A#H

SF5 LGD

FHEIH
HR

R
]

R
HBEE

EL

HEEE

%

M

it

%

B

%

%

it

%

BT

L)
CPEL

0.00 £<0.15

BT

BT

BT

BT

BT

0.15 £<0.25

0.25 £<0.50

0.50 #<0.75

0.75 £< 2.50

2.50 #<10.00

10.00 #< 100.00

100.00 (iE7t

it

ZH 4 (i)
— 84T

0.00 £<0.15

0.15 £<0.25

0.25 %< 0.50

0.50 £<0.75

0.75 £< 2.50

2.50 < 10.00

10.00 %< 100.00

100.00 GE7t

i

2H 45 (iii)
—iEH—%T]
PEAREY (i
Sl L e
FEAh) —FEnl
IRB THH kK
2 IRB
%

0.00 £<0.15

0.15 #<0.25

0.25 #< 0.50

0.50 #£<0.75

0.75 %< 2.50

2.50 £<10.00

10.00 %< 100.00

100.00 GE#H)

it
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BANK OF CHINA (HONG KONG) LIMITED

7. JAREZRLISH] RS AR S A X (82
CR6: # 4 & K& R R FHRI 4 45 A UK AR —IRB THEE (80
(b) 2% IRBiME¥E (8D

F 20244 12 A 31 H

(a) (b) (c) (d) (e) ® (9) (h) 0} @ (k) 0}
BAIR | R CCF BRI A
RN | HEERK PR K
BRE | BEERGRE CCF il AENSE ISR | R | R
PD %% A& | ShRSAKIE | ¥ CCF P EAD | 3F# PD AHH | P LGD iR B | BEBE EL H&E
e M WM M WM WM
% EVibn EVib % EVib % % %| HEAm w| EAm| B
A (iv) 0.00 #<0.15 - - ] - -
—IRE =1 1015 %< 0.25
AL 0.25 %< 0.50
0.50 %< 0.75
0.75 %< 2.50
2.50 %< 10.00
10.00 E< 100.00
100.00 i
it
HE (V) 0.00 #£<0.15
—IRE = {0.15 < 0.25
By b =
i Re it [ 2
Hiksm g - -
IRB 8% 0.75 £< 2.50
2.50 %< 10.00
10.00 Z< 100.00
100.00 G
N
2H A (vi) 0.00 £<0.15
_(é}li],g éiﬁ% 0.15 %< 0.25
HEMA 10 25 %< 0.50
vésm&ciﬁ 0.50 %< 0.75
0.75 %< 2.50
2.50 %< 10.00
10.00 Z< 100.00
100.00 GEH7)
it
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BANK OF CHINA (HONG KONG) LIMITED

7. JAREZRLISH] RS AR S A X (82
CR6: # 4 & K& R R FHRI 4 45 A UK AR —IRB THEE (80
(b) 2% IRBiME¥E (8D

F 20244 12 A 31 H

(a) (b) (O] (d) (e) (U] (9) (h) [0) () (k) ()
BAIR | R CCF BRI A
RN | THELENK RS e K
RBRAK | BEAMRR CCF B A& XS S | REIAL | RN

PD %% A& | ShRSAKIE | ¥ CCF P EAD | 3F# PD AHH | P LGD iR B | BEBE EL HEE

i W W wBH Wwm Wwm

% B/ BT % BT % % g B % BTG BTG
A (vii) 0.00 £<0.15 - - - - - - - - - -
— A — 0.15 %< 0.25 ] - - } ] - ] ] } -
PDILGD i3 [ 25 %< 0.50 - - - - - } - - - .
% 0.50 %< 0.75 - - - ] ] - ] ] ] ]
0.75 %< 2.50 ] . . ] . - . ] ] ]
2.50 %< 10.00 ] ] ] ] ] - - - - -
10.00 %< 100.00 ] ] ] ] ] - ] ] ] ]
100.00 (i#% - - - - - - - - - -

N - - - - - - - - - - -
AL (viii) 0.00 £<0.15 6,651 55,055 - 35,196 0.10| 704,034 90 1,940 6 32
— A 045 4<0.25 1,474 26,268 - 21,557 0.23| 602,141 89 2,335 11 45
f;&@;;@% 0.25 %< 0.50 560 13,758 - 11,414 0.33| 381,102 89 1,624 14 34
- 0.50 %< 0.75 1,211 2,800 - 3,289 0.56| 90,284 93 745 23 17
0.75 %< 2.50 886 1,390 - 2,157 1.28| 59,880 94 931 43 26
2.50 %< 10.00 1,333 1,122 - 2,104 549| 39,247 95 2,523 120 109
10.00 %< 100.00 459 205 - 617| 18.71| 14881 95 1,370 222 108
100.00 (3% 59 129 - 159| 100.00 3,828 88 1,212 760 47

it 12,633 100,727 - 76,493 0.73| 1,895,397 90 12,680 17 418 204
214 (ix) 0.00 %< 0.15 85,010 - - 85,010 0.0| 49,626 10 2,136 3 9
— % :ﬁ?’: 0.15 %< 0.25 41,896 - - 41,896 0.22| 13,764 10 1,879 4 10
%jifg‘jf‘ﬁ;ﬁ 0.25 %< 050 55,015 2 100 55017 039] 16,195 10 3,757 7 22
,]\}\&g%ﬂ 0.50 %< 0.75 101,550 - - 101,550 057| 31,651 11 9,135 9 61
g N g | 075 E< 2.50 163,513 - - 163,513 1.28| 44,003 10 24,377 15 213
1) 2.50 %< 10.00 1,007 - - 1,007 4.87 457 11 333 33 5
10.00 %< 100.00 2,078 - - 2,078| 2574 847 10 1,189 57 55
100.00 GE#) 464 - - 464| 100.00 199 10 425 92 32

it 450,533 2 100 450,535 0.91| 156,742 10 43,231 10 407 567
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BANK OF CHINA (HONG KONG) LIMITED

7. JAREZRLISH] RS AR S A X (82

CR6: #&H & B F AR R G R K5 XA —IRB THEVE (88)
(b) B IRB IHE¥E (45

F 20244 12 A 31 H

() (b) (© (d) (e) ® (9) (h) (i) () (K) ()
BAIR | R CCF BRI A
BRRA | THHAEAK PR T B
B | B ARE CCF &1z A L5 SEISEGE | RARA | RUR AL
PD %% A& | ShRSAKIE | ¥ CCF P EAD | 3F# PD AHH | P LGD iR B | BEBE EL HEE
Wil W W W W W
% BT Vi % EVipn % % g [EVipin % EVipn EVipn
HE(x) 0.00 £<0.15 735 1,312 34 1,178 0.08 941 12 30 3 -
i—kif’:;;ﬁ 0.15 %< 0.25 198 90 39 233 0.22 160 12 12 5
73’2(% SVARL 10,25 < 0.50 293 166 40 360 0.39 207 11 24 7
0.50 £<0.75 441 263 33 528 0.59 309 12 50 9 -
0.75 £< 2.50 832 171 42 904 1.34 561 12 118 13 2
2.50 %< 10.00 229 27 34 238 3.75 156 13 45 19 1
10.00 %< 100.00 34 1 70 35| 20.63 26 32 24 69 3
100.00 (i 67 1 78 68| 100.00 63 45 141 208 28
/Mt 2,829 2,031 35 3,544 2.87 2,423 13 444 13 34 33
& (xi) 0.00 %< 0.15 13,548 17,395 29,631 0.05 6,122 12 549 2 2
*igﬁ’z/\ 0.15 %< 0.25 3,764 47 3,802 0.22 4,919 12 199 5 1
?g FREREZR 1525 %< 0.50 20,840 31 - 20,861 037] 10,626 12 1,459 7 9
B 0.50 £<0.75 21,534 43 1 21,563 0.62 9,588 13 2,275 11 17
0.75 £< 2.50 29,517 29,766 31,100 1.11 12,327 14 4,461 14 47
2.50 %< 10.00 1,655 8 1,659 4.09 524 13 302 18 9
10.00 %< 100.00 644 644| 20.26 893 14 186 29 20
100.00 (it 146 - 151| 100.00 730 42 590 390 20
NF 91,648 47,290 109,411 0.85 45,729 13 10,021 9 125 144
Bi (g azAa) 557,643 150,050 639,983 0.89| 2,100,291 20 66,376 10 984 948

552024 4 6 [ 30 H b, (=5 1l R R SE I RS IALCBUAES BE T B 6 N1 2 s, BEFDNE W ERVE BUR T 2024 4 10 HBUE T B YL AE RSP A 2 128 STRIN 15% RS BUE

38
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BANK OF CHINA (HONG KONG) LIMITED

7. JRES I R A BE XU (50
CR7: T2 A AT TR A LM N AR £ RS Mt KU AR SO B — IRB 5L

%
F 2024412 A 31 H
(a) (b)
R ERTETH
THELTE A R SEBR AU
JiIyE e PUIE ]
BHEAT WHEAT
1| R WA N EVE TR TIPS (EHRTD 2,318 2,318
2 |EE RNV R R L TR (A - -
3 | =R N R R R TR (R AL
4 | B RUHE NIRRT T B (UG
5 |VEE— LIS GarshitEmihe) - -
6 | VER— TN 62,174 62,174
7 |EE— H Ak E 629,528 629,528
8 |EHT - -
9 | BE AR A E R
10 | ZURBERAT - i
11 | BT RS A — 8T 141,132 141,132
12 | RAT AR R —IER S 253 253
13 | RAT KB &I — AE RN CREEEE 7 SRR HEA A E ) - -
14 | FE— /NS T K K E 444 444
15 | BHE - REFTDAREBILE 43,156 43,156
16 | B&E PRI ST A F FEERE 75 75
17 | FE -G AR X TE KKK (QRRE) 12,680 12,680
18 | T8 — HA A A28 AR & H 10,021 10,021
19 | iR s (R XBSRE T7VE) T RRBURA R &R - -
20 | B =i dRdE i R (D R RIRABUR & 4E
21 | % —PD/LGD L T I BEAUR & CREAT TR R I A JF K32
JEAUAB A& TH)
22 | AL —PD/LGD 53 T B BUAR A (FEE (E K IR IR NTFRE
O NSZSED)
23 | A —PD/LGD L T I AR AR (FLAth A S SEEATRU 7K
EiD)
24 | KA —PD/LGD w53 R I BRBUARS A& CHA BRI &)
25 | B — 5 T BE G (10 B AR S DR DG (M AT XIS 7R AR (AR BT TRl XU 7k
EiD)
26 | HAh—I&TiH - -
27 | HoAth—HARIH 57,564 57,564
28 | Bl (E% IRBIHEET) 959,345 959,345

AL BA MR R E AT TR AL N E S 228 T A .
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BANK OF CHINA (HONG KONG) LIMITED

7. JARESRCIEH RS A KIS F X (82
CR8:7E IRB TH5.ik T 15 F KUK A H B RS A SRR 3%

(@)

WHEAT
1 | F 2024459 A 30 HREIRESH 997,692
2 | BRI (28,471)
3 | BT E 26,708
4 | BAE -
5 | HEREUR (27,674)
6 | Wl EaE -
7 | ANCAEF) (8,910)
8 | Hih -
9 | F 20244 12 § 31 HRBIIA S 959,345

T 5V S A B R U T A A AR HE A 3 e 424 B SE A I B A R N R, vk S BOR I RS I AU T 2024 458
VO 25 5 ek D s 1 276.74 147G -

59



@ ¥ B 4 £ (5 ) HmAT

BANK OF CHINA (HONG KONG) LIMITED

7. JRESCIH RS AERE A XS (82

CR9: %M HI4H A B BSR4 BIINIR — IRB 151k
(a) E7l IRB &4

T 2024412 A 31 H

() (b) (© (d) (e) ® (9) (h) (i)
AN AHH He, R
ST R EE WARELEAN FERBERAE FrERER SERIPE
PD j (PRHEK) IBCF PD | BRI PD A F& PEIN SR E TN FEERE
HE % % % %
AT 0.00 £<0.15 AAA % BBB+ 0.06 0.07 263 296 - -
0.15 £<0.25 BBB+Z BBB 0.22 0.22 56 49 - -
0.25 £< 0.50 BBB # BB+ 0.39 0.39 41 49 - -
0.50 £< 0.75 BB+ 0.56 0.62 31 27 - -
0.75 £< 2.50 BB+% B+ 1.02 1.30 24 25 - -
2.50 %< 10.00 B+% B- 5.07 3.97 14 8 - 2.22
10.00 %< 100.00 B-£C 13.78 15.89 2 2 - -
[ — rh/NEEH | 0.00 £< 0.15 AAA % BBB+ 0.09 0.11 294 286 - -
0.15 < 0.25 BBB+Z BBB 0.22 0.22 189 179 1 0.11
0.25 £< 0.50 BBB £ BB+ 0.39 0.39 283 279 -
0.50 £<0.75 BB+ 0.62 0.59 384 352 - 0.11
0.75 £< 2.50 BB+% B+ 1.34 1.37 826 784 7 0.42
2.50 £<10.00 B+% B- 3.56 3.79 347 329 5 0.85
10.00 %< 100.00 B-£C 13.50 13.29 26 28 4 6.84
B — HAl (445 0.00 £< 0.15 AAA % BBB+ 0.09 0.10 497 462 1 0.04
SNV ISR | 0.15 $< 0.25 BBB+% BBB 0.22 0.22 210 189 - 0.09
=P 0.25 %< 0.50 BBB % BB+ 0.39 0.39 290 283 1 0.14
0.50 £<0.75 BB+ 0.57 0.59 581 506 - 0.11
0.75 < 2.50 BB+% B+ 1.31 1.31 1,083 1,056 8 0.49
2.50 %< 10.00 B+% B- 3.63 3.82 322 356 10 151
10.00 %< 100.00 B-&C 13.97 14.30 47 41 6 10.13
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7. JRESCIH RS AERE A XS (82
CRO: #AHIAA K TTBRER AWK —IRB THEWE (82

(b) £ IRB &%

T 2024412 A 31 H

() (b) (© (d) (e) ® (9) (h) (i)
AN AHH He, R
ST R EE WARELEAN FERBERAE FrERER SERIPE
PD (PRHEK) InBCES PD | BEARKFH PD A F& PEIN SR E TN EEHTRFE
HE % % % %
T — A HEIF | 0.00 < 0.15 0.10 0.10 510,233 533,312 774 6 0.12
REEX A | 0.15 £<0.25 0.21 0.24 434,944 402,850 729 5 0.12
0.25 #< 0.50 0.29 0.32 375,099 367,466 634 5 0.12
0.50 £<0.75 0.48 0.56 82,489 82,871 322 15 0.32
0.75 %< 2.50 0.93 1.27 50,455 57,055 469 41 0.79
2.50 %< 10.00 4.23 5.48 38,766 37,557 1,227 4 2.53
10.00 %< 100.00 13.56 23.73 14,637 14,900 1,391 3 8.31
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BANK OF CHINA (HONG KONG) LIMITED

IRRBBA: 1Tk P BF]ZR XU — RS E B An RBUR (48

G 1SR 18 35 20 A RIS 3 I A A A R 708 4T T 7T BE AR 32 AR 5 XU o

IRRBB1: 4RATHK P KRR R HI RGBT

(@) | (b) ©) | &)
AEVE! ANII

F 2024 4 F 2023 £ F 2024 4¢ F 2023 £

Hiim 12A31H 12 A 31H 12 A31H 12 31H

WIHEAR WTHEAT WHEAT WHEAT

1 | Hrmk 20,653 16,777 (1,436) (3,691)

2 | PATHTF 2,754 1,712 1,440 3,683
3 | Bugt 5,197 6,252
4 | BRI 2,016 999
5 | EE LA 10,148 6,523
6 | WETK 3,170 3,058

7 | BR® 20,653 16,777 1,440 3,683

b ] F 2024412 31 H F 2023412 31 H

BHEAT BhHEAT

8 | —&¥E 266,651 247,109
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REM3: 3% 3E 5 5

ARV VIR, 1S AR 2024 AR 0 &R IHE 19.
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