JPMORGAN CHASE BANK, N.A., HONG KONG BRANCH

QUARTERLY REGULATORY DISCLOSURE PREPARED UNDER THE BANKING
(DISCLOSURE) RULES

30TH SEPTEMBER 2018
Liquidity
2018
Q3 Q2
Average liquidity maintenance ratio 68.96% 67.74%
Average core funding ratio 25847%  214.05%

JPMorgan Chase Bank, N.A., Hong Kong Branch was designated as the category 2A institution by the Hong Kong Monetary Authority
and thus required to comply with all the calculation and disclosure requirements related to Core Funding Ratio in accordance with the

Banking (Liquidity) Rules effective from 1 January 2018.

The Liquidity Maintenance Ratio ("LMR") and Core Funding Ratio ("CFR") are computed in accordance with Section 97H of the
Banking Ordinance. The average LMR and average CFR are the arithmetic mean of the average value for each calendar month of the

reporting period in accordance with the Banking (Liquidity) Rules.



JPMorgan Chase Bank, N.A., Hong Kong Branch
MR (SR1T5% (HEE) M) FUEEEERE
2018%£9H 30 H

WETES
—B—N\£F
F=FFE F_FE
SEEREME AR LR R 68.96% 67.74%
SO E SRR 25847%  214.05%

SITEMEEERMEHETETC RE2ABER > SULTRERE GRITSECREMDMAN) FErrAHh —Z—/\E—H 5%
ERVENAIN- SRR sE e S D

TRENMELERF LA R O E B LE R BRSRA TSR BB S LT EHIRMET R » PR EER LR IR 0B S EERTIRE (
SRTTSRCREIMMAL) PEHESR SN EEE A0y E st R % -



