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Retu rn  req u i red  u n d er  sec t i on  6 3 (2 )  of  t h e  Ban k in g  Ord in an ce  t o  b e  su b mi t t ed  t o  t h e  Mon et a ry Au th or i t y n o t  la t er  

t h an  1 4  d ays  a f t er  t h e  la s t  d ay of  each  ca len d a r  mon th ,  u n less  o th erwi se  ad vi sed  b y t h e  Mon et a ry Au th or i t y.  

 

 
Note:  This return is to be prepared in accordance with the completion instructions issued by the Monetary Authority.  
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PART I    LIQUIDITY RATIO  

(Ca lcu la t i on  t o  b e  mad e i n  accord an c e  wi th  t h e  Fou r th  Sch ed u le  t o  t h e  Ban k in g  Ord in an ce)  

 

1 .  LIQUIDITY POSITION AS AT THE LAST DAY OF THE MONTH  

     (HK$ 0 0 0 )  

  
 

P r i n c ip a l  
Liq u id i t y  

con vers ion  
 

Weigh t ed  
Of  wh ich  

LIQUEFIABLE ASSETS  amou n t  fac tor  (%)  amou n t  HK$  +  US$  Oth er  cu r ren c i es  

(1 )  Cu r ren cy n ot es  an d  co in s    1 0 0     

(2 )  Gold    1 0 0     

(3 )  (a )  Tot a l  on e-mon th  l i ab i l i t i es  o f  re levan t  b an k s  t o  t h e  au th or i zed  i n s t i t u t i on   1 0 0     

 (b )  Tot a l  on e-mon th  l i ab i l i t i es  o f  t h e  au th or i zed  i n s t i t u t i on  t o  re levan t  b an k s   1 0 0     

 (c )  Th e  amou n t ,  i f  an y,  b y wh ich  t h e  t o t a l  on e -mon th  l i ab i l i t i es  o f  t h e  au th or i zed  

i n s t i t u t i on  t o  re levan t  b an k s  a re  exceed ed  b y t h e  t o t a l  on e -mon th  l i ab i l i t i es  o f  re levan t  

b an k s  t o  i t  [ (3 ) (a ) - (3 ) (b )  0 ]  

  

 

1 0 0  

   

(4 )  Exp or t  b i l l s         

 (a )  p ayab le  wi th in  1  mon th  an d  wh ich  a re  e i t h er  d rawn  u n d er  le t t e r s  o f  c red i t  i s su ed  b y  

re levan t  b an k s  or  accep t ed  an d  p ayab le  b y re levan t  b an k s  
  

1 0 0  

   

 (b )  covered  b y i r revocab le  re -d i scou n t in g  fac i l i t i es  ap p roved  b y t h e  Mon et a ry Au th or i t y   1 0 0     

(5 )  Mark et ab le  d eb t  secu r i t i es  or  p resc r ib ed  i n s t ru men t s  -       

 (a )  i s su ed  or  gu a ran t eed  b y       

  ( i )  t h e  Hon g Kon g Govern men t ,  t h e  Exch an ge Fu n d ,  a  p u b l i c  sec tor  en t i t y i n  Hon g 

Kon g or  mu l t i la t era l  d evelop men t  b an k  wi th  a  rema in in g  t erm to  ma tu r i t y of    

     

   (A)  n o t  more  t h an  1  yea r   1 0 0     

   (B )  more  t h an  1  yea r   9 5     

  ( i i )  an  au th or i zed  i n s t i t u t i on  i n corp ora t ed  i n  Hon g Kon g or  t h e  Hon g Kon g b ran ch  of  

an  au th or i zed  i n s t i t u t i on  i n corp ora t ed  overseas  wi th  a  rema in in g  t erm to  ma tu r i t y 

of    

     

   (A)  n o t  more  t h an  1  mon th    1 0 0     

   (B )  more  t h an  1  mon th  b u t  n o t  more  t h an  1  yea r    9 5     

   (C )  more  t h an  1  yea r    9 0     

 (b )  wi th  a  q u a l i fyin g  c red i t  r a t i n g ,  i s su ed  or  gu a ran t eed  b y        

  ( i )  t h e  cen t ra l  b an k  or  cen t ra l  govern men t  of  an y cou n t ry w i th  a  rema in in g  t erm to  

ma tu r i t y of  -  

     

   (A)  n o t  more  t h an  1  yea r    1 0 0     

   (B )  more  t h an  1  yea r    9 5     
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     (HK$ 0 0 0 )  

  
 

P r i n c ip a l  
Liq u id i t y  

con vers ion  
 

Weigh t ed  
Of  wh ich  

LIQUEFIABLE ASSETS (CONTINUED)  amou n t  fac t or  (%)  amou n t  HK$  +  US$  Oth er  cu r ren c i es  

  ( i i )  a  re levan t  b an k ,  o th er  t h an  on e  i n c lu d ed  i n  i t em (5 ) (a ) ( i i ) ,  wi th  a  rema in in g  t erm to  

ma tu r i t y of    

     

   (A)  n o t  more  t h an  1  mon th    1 0 0     

   (B )  more  t h an  1  mon th  b u t  n o t  more  t h an  1  yea r   9 5     

   (C )  more  t h an  1  yea r    9 0     

  ( i i i )  a  reg ion a l  govern men t  of  an y cou n t ry or  o th er  i n s t i t u t i on  wi th  a  rema in in g  t erm to  

ma tu r i t y of    

     

   (A)  n o t  more  t h an  1  yea r    9 0     

   (B )  more  t h an  1  yea r  b u t  n o t  more  t h an  5  yea rs   8 5     

   (C )  more  t h an  5  yea rs   8 0     

 (c )  wi th ou t  a  q u a l i fyin g  c red i t  r a t i n g ,  i s su ed  or  gu a ran t eed  b y a  re levan t  b an k ,  o th er  t h an  

on e  i n c lu d ed  i n  i t em (5 ) (a ) ( i i ) ,  wi th  a  rema in in g  t erm to  ma tu r i t y of  n o t  more  t h an  1  

mon th  

  

1 0 0  

   

 (d )  ap p roved  for  i n c lu s ion  b y t h e  Mon et a ry Au th 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 ib le  loan  rep aymen t s   8 0     

(7 )  Res id ent ia l  m o r tg a g e  l o a ns  in  re sp ec t  o f  which  there  ha s  b een  i s sued  b y  The  Ho ng  Ko ng  

Mo r tg a g e  Co rp o ra t i o n  L im i t ed  a n  i r revo ca b le  co m m i tm ent  t o  p urcha se  which  i s  a p p ro ved  b y  

the  Mo ne ta ry  Autho r i t y  

  

9 0  

   

(8 )  DEDUCTION:  Deb t  secu r i t i es  or  p resc r ib ed  i n s t ru men t s  wi th  a  rema in in g  t erm to  ma tu r i t y of   

n o t  more  t h an  1  mon th  i s su ed  b y t h e  au th or i zed  i n s t i t u t i on  

  

1 0 0  

   

(9 )  TOTAL LIQUEFIABLE ASSETS AFTER DEDUCTION       

 

 

 

 

  
P r i n c ip a l  Of  wh ich  

QUALIFYING LIABILITIES  amou n t  HK$  +  US$  Oth er  cu r ren c i es  

(1 0 )  Th e amou n t ,  i f  an y,  b y wh ich  t h e  t o t a l  on e -mon th  l i ab i l i t i es  o f  re levan t  b an k s  t o  t h e  au th or i zed  i n s t i t u t i on  a re  exceed ed  b y i t s  

t o t a l  on e -mon th  l i ab i l i t i es  t o  re levan t  b an k s  [ (3 ) (b ) - (3 ) (a )>0 ]  

   

(1 1 )  Th e t o t a l  o f  i t s  o th er  on e -mon th  l i ab i l i t i es      

(1 2 )  TOTAL QUALIFYING LIABILITIES     

(1 3 )  LIQUIDITY RATIO (weigh t ed  amou n t  of  i t em (9 ) /p r i n c ip a l  a mou n t  of  i t em (1 2 ) )  %   
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2 .  AVERAGE LIQUIDITY RATIO FOR THE MONTH  (HK$ 0 0 0 )  

 Average  l i q u ef i ab le  a s se t s  (A)   

 Average  q u a l i fyin g  l i ab i l i t i es  (B)    

 Average  l i q u id i t y ra t i o  (A/B)  % 

    

    

3 .  LOWEST LIQUIDITY RATIO DURING THE MONTH  Da te :  (d d /mm/yy)  % 

    

    

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

    

    

 
5 .  ADDITIONAL INFORMATION ON LIQUEFIABLE ASSETS AS AT THE  

 
Pr in c ip a l  

Liq u id i t y  
con vers ion  

 
Weigh t ed  

Of  wh ich  

 LAST DAY OF THE MONTH  amou n t  fac tor  (%)  amou n t  HK$  +  US$  Oth er  cu r ren c i es  

(1 )  (a )  Tot a l  seven -d ay l i ab i l i t i es  o f  re levan t  b an k s  t o  t h e  au th or i zed  i n s t i t u t i on   1 0 0     

 (b )  Tot a l  seven -d ay l i ab i l i t i es  o f  t h e  au th or i zed  i n s t i t u t i on  t o  re levan t  b an k s   1 0 0     

 (c )  Th e  amou n t ,  i f  a n y,  b y wh ich  t h e  t o t a l  seven -d ay l i ab i l i t i es  o f  t h e  au th or i zed  i n s t i t u t i on  

t o  re levan t  b an k s  a re  exceed ed  b y t h e  t o t a l  seven -d ay l i ab i l i t i es  o f  re levan t  b an k s  t o  i t  

[ (1 ) (a ) - (1 ) (b )  0 ]  

  

 

1 0 0  

   

(2 )  Exp or t  b i l l s         

 (a )  p ayab le  wi th in  7  d ays  an d  wh ich  a re  e i t h er  d rawn  u n d er  le t t e r s  o f  c red i t  i s su ed  b y 

re levan t  b an k s  or  accep t ed  an d  p ayab le  b y re levan t  b an k s  

  

1 0 0  

   

 (b )  re-d i scou n tab le  wi th in  7  d ays  u n d er  i r revocab le  re -d i scou n t in g  fac i l i t i es  ap p roved  b y 

t h e    Mon et a ry  Au th or i t y  

  

1 0 0  

   

(3 )  Mark et ab le  d eb t  secu r i t i es  or  p resc r ib ed  i n s t ru men t s  wi th  a  rema in in g  t erm to  ma tu r i t y of  n o t  

more  t h an  7  d ays    

     

 (a )  i n c lu d ed  i n  Pa r t  I. 1 (5 ) (c )    1 0 0     

 (b )  i n c lu d ed  i n  Pa r t  I. 1 (5 ) (e )   8 0     

(4 )  E l i g ib le  loan  rep aymen t s  fa l l i n g  d u e  wi th in  7  d ays   8 0     

(5 )  Deb t  secu r i t i es  or  p resc r ib ed  i n s t ru men t s  wi th  a  rema in in g  t erm to  ma tu r i t y of  n o t  more  t h an  7  

d ays  i s su ed  b y t h e  au th or i zed  i n s t i t u t i on  

  

1 0 0  

   



 -  5  -  

 

PART II  -  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  d ays  8 days to 1 month Tota l  

 CLAIMS ON    

  Head  Off i ce  an d  overseas  of f i ces      

  Con n ec t ed  au th or i zed  i n s t i t u t i on s  i n  Hon g Kon g     

  Con n ec t ed  b an k s  ou t s id e  Hon g K on g     

  Tot a l  c la ims     

 LIABILITIES TO     

  Head  Off i ce  an d  overseas  of f i ces      

  Con n ec t ed  au th or i zed  i n s t i t u t i on s  i n  Hon g Kon g     

  Con n ec t ed  b an k s  ou t s id e  Hon g Kon g     

  Tot a l  l i ab i l i t i es     

 NET CLAIMS/ (LIABILITIES)     

 

2 .  DEPOSITS FROM C ONNECTED CUSTOMERS     

 

3 .  BACK-TO-BACK TRANSACTIONS INCLUDED IN THE COMPUTATION OF LIQUIDITY RATIO  

 (Su p p lemen ta ry sh eet s  may b e  a t t ach ed  i f  sp ace  p rovid ed  i s  i n su f f i c i en t )  

 

 C la ims  Li ab i l i t i es  

Cou n terp a r ty  
Amou n t  In t eres t  r a t e  Ma tu r i t y d a t e  

(d d /mm/yy)  
Amou n t  In t eres t  r a t e  Ma tu r i t y d a t e  

(d d /mm/yy)  

       

       

       

       

       

       

       

       

       

       

Tot a l        



 -  6  -  

4 .  IRREVOCABLE STANDBY FACILITIES AND LARGE DEPOSITS  

 (Su p p lemen ta ry sh eet s  may b e  a t t ach ed  i f  sp ace  p rovid ed  i s  i n s u f f i c i en t )  

 A.   Fa c i l i t i e s  rece i ved  f ro m b a n ks  a n d  a u th o r i zed  i n s t i t u t i o n s  a n d  fo rwa rd  co m m i tm ent  fa c i l i t y  i s sued  b y  The  Ho ng  Ko ng  Mo r tg a g e  Co rp o ra t i o n  L im i t ed  a nd  a p p ro ved  b y  

the  Mo ne ta ry  Autho r i t y  

 
Name 

Typ e of  
fac i l i t i es  

Limi t  
(HK$ '0 0 0 )  

Exp i ry d a t e  
(d d / mm/yy)  

Amou n t  d rawn  
(HK$ '0 0 0 )  

Secu red  (S)  or  
u n secu red  (U)  

      

      

      

      

      

      

      

      

      

      

      

      

Tot a l        

 

 B .  Fac i l i t i es  g iven  t o  b an k s  an d  au th or i zed  i n s t i t u t i on s  

   

      

      

      

      

      

      

      

      

      

      

      

      

Tot a l       
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 C .  1 0  la rges t  d ep os i t s  f rom n on -b an k  cu s tomers  

   

 

 
Cu s tomers  

 
Amou n t  

(HK$ '0 0 0 )  

As % of total 
non-bank 
deposits 

   

   

   

   

   

   

   

   

   

   

   

Tot a l    

  

 

 D .  1 0  la rges t  b or rowin gs  f rom b an k s  (o th er  t h an  h ead  of f i ce  an d  overseas  b ran ch es )  

   

 
Ban k s  

Amount 
(HK$'000) 

As % of total 
liabilities 

Secured (S) or 
unsecured (U) 

    

    

    

    

    

    

    

    

    

    

Tot a l     

 


