The Bank of New York Mellon, Hong Kong Branch fi#18[£IR1TTEE D 1T

Financial Disclosure Statement for the six months ended June 30, 2020
BHECZ ZHEAASTRHLEEABB ZMBER INERAS

FINANCIAL DISCLOSURE STATEMENT MBARIRARAE

This financial disclosure statement is issued in accordance with the
requirements of the Supervisory Policy Manual issued by the Hong
Kong Monetary Authority. Acting as a Branch, we provide general
banking services and products to clients around the globe.

A. Information relating to The Bank of New York Mellon, Hong Kong

Branch ("the Branch")

EHBRHRRBRAB RS ESRSERRNY
EERRFMOZTRAER R - (FR—RNT
- RAREHERSMNE F—RRTRIENER

. REBREIRITER T ("K1T") BN

PROFIT AND LOSS INFORMATION Vi
Note Mz
Interest income FRWA
Interest expense FBH<
Net interest income BRIRBA
Other operating income HAES A
Gains less losses arising from non-trading activities in foreign B SHEEREE
currencies
Income from fees and commission BERARBEBA
Other income HAtA
Operaling expenses BENX
Staff expenses HEXH
Other operating expenses Hith&igz (1)
Operating profit EERT
Gains less losses from the disposal of fixed assets JREE S HE B W E AR
Profit before taxation FRIRAT &R T
Tax expense fRIER
Profit after taxation terall
Note (1) : PiEE(1):
Other operating expenses include inter-office charges of 66,737 TETEER_S-NEEAERAZAMEES
(HK$'000) and 56,162 (HK$'000) in 2020 and 2019 respectively. HEESINISERBTZHRER - HERS
5% 66,737 (F7&7T) K 56,162 (F#7T) °
BALANCE SHEET INFORMATION HEBGF
Assets B’E
Cash and balances with banks (except those included in amount due RERBITAEB(TFEHHOSIMNIS EEERRRIN
from overseas offices)
Due from Exchange Fund FRIMNEERIE
Placements with banks (except those included in amount due from RSN I ARRITER(EMIBIMREE
overseas offices) which have a residual contractual maturity of: RISIERRRSL)
- Between one and twelve months - 218 1 BAEFRR12E8
- Over one year -BE1E
Amount due from overseas offices FHNBIMASERER
Trade bills HEESR
Government treasury bills BUEES
Loans and advances to customers HEFHERRMR
Accrued interest and other assets BRI RAEMEE
Fixed assets E R 5=
Total assets BERR
Liabilities aE
Deposits and balances from banks (except those included in amount i RRITERRER(E BIMNIS ENEERIR
due to overseas offices) e
Deposits from customers EFER
Demand deposits and current accounts EHERRERES
Time, call and notice deposits B R REHER
Amount due to overseas offices IBIMABEER
Other liabilities Hitta
Total liabilities BEAR
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Six months ended 30 June (B /@ 8)

2020
HK$'000
FET
328,181

(326,361)
1,820

199,421

219,851

(158,888)

(138.145)
124,059
124,059
(23,334)
100,725

6/30/2020
HK$'000
FET

8,044,076

66,031

13,416,973

17,731,014
224,701
2,559,672
968,794
6.437.713
303,195
49,752,169

2,652,223

2,640
1,904,778
38,831,029
6.361.499
49,752,169

2019
HK$'000
FET
523,665
(410.041)
113,624

80,843

239,057

(180,942)

(128,144
124,438

124,438
(24,902)
99,536

12/31/2019
HK$'000
FET

15,696,548

622,770

8,929,908

80,651,268
802,708
3,201,157
1,185,793
9.412.639
322,093
120,824,884

8,066,918

22,247
2,262,026
100,827,802
9,645,891
120,824,884



SUPPLEMENTARY INFORMATION

IMPAIRED LOANS AND ADVANCES

According to our Head Office's policy, provisions for loans and
advances or other exposures have been set aside and maintained at
our Head Office. Our Head Office has established a systematic
methodology for determining the level and adequacy of the allowance
for loan losses. The predominant methodology used by our Head
Office to calculate allowance reserves is the expected loss model.
Alternate methodologies may be used where expected loss model
does not apply. As at June 30, 2020 and December 31, 2019, there
were no specific provision allocated for exposures maintained in the
Branch.

As at June 30, 2020 and December 31, 2019, there were no overdue
advances and no rescheduled advances to customers, banks and
other financial institutions. Also, there were no advances to
customers, banks and other financial institutions which are not yet
overdue on which interest is being placed in suspense or on which
interest accrual has ceased. As at both dates, there were no other
overdue assets.

As at June 30, 2020 and December 31, 2019, the Branch held no
repossessed assets.

OFF-BALANCE SHEET EXPOSURES

The following is a summary of each significant class of off-balance
sheet financial instruments or contracts outstanding.

Contractual amounts of contingent liabilities and commitments
Direct credit substitutes
Transaction-related contingencies
Trade-related contingencies
Other commitments
Others
Total

Notional amounts of derivative transactions
Exchange rate-related derivative contracts
Interest rate contracts

Total

Total fair value of exchange rate contracts (has not taken into account
the effects of bilateral netting agreements)

- Positive fair values
- Negative fair values

SEGMENTAL INFORMATION

(i) Gross amount of loans and advances to customers by industry sectors:

The following information concerning loans and advances to
customers by industry sectors is prepared by classifying the loans and
advances according to the usage of the loans and advances.

Loans and advances for use in Hong Kong
- Industrial, commercial and financial
- Others
Trade finance
Loans and advances for use outside Hona Kona
Total loans and advances to customers

(i) Gross amount of loans and advances to customers by geographical
seaments:

Australia

THREN

BRRSZHE

BAGT—BRE - BIMTARATESTNE
REAMBFEREERRE - AT ZEMIT
ERU—ERRANTERARERENKER
BERE - FTEEFARIRKAREIRE ER
FER - FHIRKEETEAR - ATEMAR
MBEE AR BRI R - RCF_FEAA
=+BEER_S-NE+_A=+—H8 - - &728
SMBITRAREENTHERBERBFELEHE

RIESEAA=+HER_E-NE+_A=
+—B - XMTETFELMRITREREENE
b - EERERMREERER - INEAMKE
BB R BB ADTRNBFELLRHTBMNER
cFEWMR - ANTRERMBYIEE -

R’z
+_

F_
B

BERGTSERFSE

SEAA=THR_EF-NE+"RA=
CAMTRERAECHEIZEE -

NUTHABETEFFINERTENGHNZEHR

BNBREYE -

6/30/2020
HK$'000
FHET
WABEREIEANYE
HREERERER -
RHERMNAIER -
HHSERMNNMRIER 77.397
Hith&ig 968,794
Hith 12,981,836
BE 14,028,027
PTETERSHEL
EZMEGETRESHN 1,175,181,316
ARFTETEEHN 4,333,824
B

1,179,515,140

ERME L TRANMATRERS R R

SR REYRHNEE)

12/31/2019
HK$'000
TFET

155,338
761,032
642,756
1,559,126

1.640,763,446
5,116,301
1,645,879,747

-EATEE 6214463 —9.000694
-ARTEE —5789.023 8906148
DHEEN
(i) BFERRBRZITESR
6/30/2020 12/31/2019
UTEFPERRMARZTHFABIRBIRZSHENRZ HKS$000 % ofloans and HK$'000 % of loans and
Jizbav g FET advances FiExT advances
covered by covered by
collateral collateral
ERNEE HENEE
B Bt
EEEERANERRBR
- I%- BERER = -
- Hith - -
BHRE - -
EEELIME AR ERRIER 968,794 - 1.185.793 -
EFEMRMREE 968,794 1,185,793
(iy BEEERRHAEE DR
6/30/2020 12/31/2019
HK$'000 HK$'000
F#ET FET
pobil 968.794 1.185.793
968,794 1,185,793
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(iii) International claims by geoaraphical seament:

As at June 30, 2020
1. Developed countries
of which
United States

2. Developing Asia-Pacific
of which
China
Korea

As at December 31, 2019
1. Developed countries
of which
United States

2. Developing Asia-Pacific
of which
China
Korea

The geographical information has been classified by the location of
the counterparties after taking into account any risk transfer. Such
transfer of risk takes place if the claims are guaranteed by a party in a
country which is different from that of the counterparty or if the claims
are on an overseas branch of a bank whose head office is located in
another country.

CURRENCY RISK

The net position or the net structural position in a particular foreign
currency is disclosed when it constitutes 10% or more of the total net
position in all foreign currencies. There was no structural position in
any currency as at June 30, 2020 and December 31, 2019.

Equivalent in millions of HK$

Spot assets

Spot liabilities

Forward purchases
Forward sales

Net long (short) position

Equivalent in millions of HK$

Spot assets

Spot liabilities

Forward purchases
Forward sales

Net long (short) position

NON-BANK MAINLAND EXPOSURES

As at June 30, 2020 and December 31, 2019, the Branch had no non-
bank Mainland exposures.

RENUMERATION SYSTEM

For details on the remuneration system, please refer to the proxy
material of The Bank of New York Mellon Corporation. No separate
disclosure for the Branch is needed.

LIQUIDITY INFORMATION DISCLOSURES

The Average Liquidity Maintenance Ratio ('LMR') Ratio

The average LMR is calculated as the simple average of each
month's average liquidity maintenance ratio for the period, in
accordance with the Banking (Liquidity) Rules issued by the Hong
Kong Monetary Authority (HKMA).

(i) EREERRSHFNE

Banks Non-bank Non- Others Total
financial financial
institutions private

sector
81T SREE  AARE Hith fitE)
HK$ million HK$ million HKS$ million HK$ million HK$ million
BEEr BE%x B2EtT BRET BBER

HE_S_SHEAR=TH

1. BEEER 19,086 971 - - 20,057
Hep:
=H 17,752 - - - 17,752
2. BRPHBLRE 16,669 - - - 16,669
Hep:
thE 8,637 - - - 8,637
836 6,346 - - - 6,346
HE_FT-NF+A=+—H
1. BREER 84,437 1,189 - - 85,626
Hep:
=H 80,671 - - - 80,671
2. BRPMEKE 17,427 - - - 17.427
Hep:
hEl 8,612 - - - 8,612
836 6,154 - - - 6,154

BREEEBERERS - BRFIUEFME
M Z7ERWIMBHE - —RMS - EBERER
BENBRMERNEEESUIFRSHFMEN
MERM—HIER - UZREENBETHRERR
THEBIMMT - MERRITHBIRSEWIFRMNE
SEFHIPRTEM -

BERR

ERIBEETEBABRARNGRESRERE
GESANIEE T B R AARNARITEER
ERARENENZ T EEFHRE - R°SZ
SEAA=TAR_S-NE+_A=t—8 -
REEMLEEFEE -

6/30/2020
HENBEEET usD GBP THB
ESST] E$] #%
HAERE 40,640 55 64
BEAE (31,790) (51) (24)
EHMEA 563,515 39,794 9,269
EEEY (571,007)  (39.780) (9.701)
RAEGER) 38R 1,358 18 (392)
12/31/2019
HERESET usD GBP THB
ETH S5 #%
BREE 49,266 10 54
BRAR (97.894) (9 (37)
EWEA 830,383 59,037 5518
BEE (781.892)  (58.989) (5.533)
RE(GEER) 3H5aR (137) 49 2

B IERITE F I RIBIRFANE
RIS“SFEAA=TER_S—NE+_A=
+—A - AMTEEHAIHRITHF A ER
i -

FBHAIE

ARAFBIRIE - LRSI RTEEEY
RIEXH - REREEBRE -

MENERHETE
For the quarter ended (&)
6/30/2020 6/30/2019
LGN RIS E 452.92% 273.18%

FiRE it R RS EEAMN TR M
BT - SEEANTYLLREEEERERE
BFTHRRE (GRITREMERA) REEE -
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LIQUIDITY RISK MANAGEMENT AND FRAMEWORK

The Branch maintains a Liquidity Policy document which provides the framework for
identifying, measuring, monitoring, and managing liquidity risk. This policy is prepared
in accordance with the BNY Mellon Company Liquidity Policy and local HKMA
regulatory guidelines taking into account the unique risk profile, complexity, activities
and size of the Branch.

The Branch has in place a management reporting and escalation framework where
risks are communicated to senior management and oversight committees through
periodic reporting and the circulation of committee meeting minutes, including a
defined escalation process in case of exceptions to internal triggers, regulatory
breaches, or emergency situations.

Oversight committees, including the Asia Pacific Asset Liability Committee, and
the Branch Oversight Committee, that are responsible for the review and the
approval of the liquidity management strategy, policies and practices, and that
ensures that senior management effectively implements and controls these
elements.

The day-to-day liquidity risk management is the functional responsibility of
Corporate Treasury, with independent oversight from the Risk Management
function.

The Branch also has an embedded set of processes that cover liquidity risk
management. These processes are supported by IT platforms, management
information systems, and an organizational structure that includes independent control
functions.

Internal Liquidity Metrics

In addition to adhering to the regulatory requirements pertaining to liquidity risk
management, the Branch has an internal liquidity risk management framework to
measure, manage and monitor liquidity risk. The internal controls and liquidity risk
monitoring tools the Branch has in place include the following:

« Early Warning Indicators which include both idiosyncratic and market indicators;
« Monitoring of internally defined on and off-balance sheet liquidity metrics, which
includes currency specific mismatch metrics.

Funding Strategy

The funding strategy for the Branch is based on liquidity management principles
applied consistently throughout BNY Mellon, and is reviewed and approved by
applicable governance committees as noted above.

BNY Mellon's overall approach to liquidity management is to ensure that sources
of liquidity are sufficient in amount and diversity such that changes in funding
requirements can be accomodated routinely without material adverse impact on
earnings, capital, daily operations or financial condition.

Liquidity Stress Testing

As per HKMA requirements, liquidity stress testing is conducted for the Branch on
a quarterly basis.

The aim of the liquidity stress testing exercise is to identify areas of vulnerability,
plus circumstances and factors that may cause the Branch to fail from a liquidity
stand point and to assess the minimum liquid asset buffer requirements, if any.

Contingency Funding Plan (CFP)

Despite continuous efforts to manage liquidity, either external or internal
conditions, locally or at the global level, may occur which could impair the ability to
raise sufficient funds at market rates. A Contingency Funding Plan (“CFP") has
been developed to handle these types of situations for the Branch.

The Branch's CFP focuses on structural funding requirements for a variety of
stress scenarios and sets out strategies for addressing liquidity shortfalls in
emergency situations, provides guidance to manage a range of liquidity stress
environments, establishes lines of responsibility, and articulates implementation
and escalation procedures. Its objective is to ensure that the Branch’s sources of
liquidity are sufficient to fund normal operating requirements during liquidity stress
events.

ENE R R E IR RAEZR

AA/TERU—EARDESBERFAGER - 518 - BEEMEEREE AR
1SR - ABGRIRIRANISIIRTRB RS RERAM (EEEREESF ) BERS|
g - AWEBEIARTHBE EREDL - EREE  FEBREAE -

ATRAERHEMSRIER  BREBHNEENEERETHEOHRANTS - HER
EELEREEENHEEES - SFAMER  EERRNERER -

SEREE  ORDAKEABZESENNTEEZEAT  ARFSIMMAER
B EIREIRS - BURTNER - LRRSREEEANERMEHELER -

AERSEAREEEARKREENMIBUEERSNBRNMEE - AERKRE
BEPIBILEE -

ATHEA—ZIMARB M RBRERNRE - REGSRITFS -
BRI A RS -

ERERRAM

AERR BN IR

BRTESARREBTREREENEEIR - ATEEARBRISERREITER
DR - Sl IR R o
ATHASERTRBEEREETREENTASR ¢

REREROEREHNTISER
ERAREENEERBERAMEERBERINREMIHEIROIE A -

HEEHR

ATHRERBEREE—ERMARRBEERRA - WA ERAAEREgEZ
Eithii%: 30

AMTREMERERR RTINS HURBEENRFERRE - EHRENFK
ABURHIBRRISE - TAXNBA « BE - SEEFAMBIRTER R -

BRI
REEESNERBNER - ATMEFEERATEEETRBR SR -

ATRREMERE AN BN ERERSHES - WRIEERZERTRE AR
KROLHEREMERENTR (MRANE ) MERMER -

BEREE

BETHSHEDREY - BEREENMERERIRBEAMNIN B AT IFER
TEERE - BUAEEHIBUT ST RBERNRRMNED - ATCHEBZE ST
BIURIBAITIER

ATNESER I BINSERNESNEERER K - UNEERAESBERT
REMERRHRES - HEE—-RIIRESHENRERIEY - BISEHE - AR
BIEMEBEER - EEEERRATHRBESIREUSREB RS HHIRN
EREERKRRHES -
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Liquidity Gaj

The table below analyses the on-and off-balance sheet items, broken down into maturity buckets* as at 30 June 2020:

Equivalent in millions of HK$

NextDay |2t 7 days 8 daysto 1 ¢ Jpr\::gth 7 3:;“:8 >8 rzsnths >1yearup |>2yearsup | >3yearsup [ Over5 | Balancing Total
On-Balance Sheet Liabilities month ionths iiohths fofyear to2years | to3years to 5years years amount amount
Deposits from customers 196 1,410 206 95 0 0 0 0 0 0 0 1,907
Amount payable arising from derivative contracts 5,789 0] 0| 0] 0] 0| 0| 0] 0 0| 0 5,789
Due to banks 11,851 2,181 4,840 7,261 4,826 2,450 4,668 0 0 0 0 38,077
Other liabilities 0 0 3 8 13 125 0 4 0 282 22 457
Reserves 0 0 0 0 0 0 0 0 0 0 3,622 3,522
Total On-Balance Sheet Liabilities 17,836 3,591 5,049 7,364 4,839 2,575 4,668 4 0 282 3,544 49,752
Off-Balance Sheet Obligations 13078]  4.339] 2] 1] o o q o q o of 18362
NextDay [2to7 days, 8daysto 1 > Jp"::gm > i;zn:s >6 mu:nths >1{yearup |>2yearsup | >3yearsup [ Over5 | Balancing Total
On-Balance Sheet Assets month it Pl o1 year to2years | to3years to 5years years amount amount
ﬁon:;l;rltl ;ecelvable arising from derivative 6,215 0 0 0 0 0 0 0 0 0 0 6215
Due from Exchange Fund 66 0| 0| 0 0| 0| 0] 0 0| 0] 0 66
Due from banks 19,559 2,865 1,459) 8,843 4,278 2,315 0 0] 0| 0| 0 39,319
Government treasury bills 2,560 0 0 0 0 0| 0 0 0 0 0 2,560
Trade bills 0 0 142 80 2 0 0 0 0 0 0 224
Loans and advances to customers 0 0 0 0] 0] 0 0 969 0 0 0 969
Other assets 0 0 14 0 0 57 0 1 0 282 45 399
Total On-Balance Sheet Assets 28,400 2,865 1,615 8,923 4,280 2,372 0 970 0 282 45 49,752
Off-Balance Sheet Claims 17,316| 0| 0| o| Ol ol 0] 0| 0| 01 OI 17,316|
Contractual Maturity Mismatch 13,902 -5,065) -3,462 1,542] -559 -203[ -4,668 966, 0 0
Cumulative Contractual Maturity Mismatch 13,902] 8,837 5,375 6,917 6,358 6,155| 1,487 2,453 2,453 2,453
*  The maturity buckets follow the information reported in the MA(BS)23 - Liquidity Monitoring Tools Return.
B EEZE
TRAEECE-NETAS+-BHZREABERARRIMNEBMNREHMA S
HERESET
BEEER 196 1,410 206 95 0 0 0 0 0 0 0 1,907
METEARZENER 5,789 0 0 0 0 0 0 0 0 0 0 5,789
FEfEIHRIE 11,851 2,181 4,840 7,261 4,826 2,450 4,668 0 0 0 0 38,077
Hitv&a 0 0 3 8 13 125 0 4 0 282 22 457
fiEH 0 0 0 0 0 0 0 0 0 0 3,522, 3,522
HEARRAZEAE 17,836 3,591 5,049 7,364 4,839 2,575 4,668 4 0 282 3,544 49,752
B 13,078 433 2 1] q q q o q o o 13
2 [ \, = \ o s —E FE D =D FZE
BEAEENZEE BE |—=tA }\Eé E{E;ég: _Eﬁfféiﬁ_t /J;gélé Eﬁyﬁti _EEUEJ:E ﬁﬁﬁuﬁti BERLE] B BEm
TETESHNZEKEE 6,215 0 0 0 0 0 0 0 0 0 0 6,215
FROMNEESRIA 66 0 0 0 0 0 0 0 0 0 0 66
JlHEES A 19,559 2,865 1,459 8,843 4,278 2,315 0 0 0 0 0 39,319
BAE B 2,560 0 0 0 0 0 0 0 0 0 0 2,560
HOER 0 0 142 80 2 0 0 0 0 0 0 224
HEPHERRBR 0 0 0 0 0 0 0 969 0 0 0 969
Hitg = 0 0 14 0 0 57 0 1 0 282 45 399
AEARRAZEAE 28,400 2,865] 1,615 8,923 4,280 2,372 0 970, 0 262 45 49,752
BEAERN ZEEE 17,316] 0 o o q q q q q q of 13
HAPRAPLES 13,902 -5,0651 -3,462| 1,542 -559| -203] -4,668] 966, 0 0
RETHIPRAICE 13,802 8,837] 5,375 6,917 6,358' 6,155 1,487| 2,453 2,453 2,453

* FHIE S IRIRIRMA(BS)23 - TRENME B R T BAV SRR ISR B T AL
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Liquidity Gap

The table below analyses the on-and off-balance sheet items, broken down into maturity buckets* as at 31 December 2019:

Equivalent in millions of HK$

NextDay |2to 7 days 8daysto1 1;::2"1 > ‘Z;Zn:]s =8 mu;nths >1yearup |>2yearsup| >3yearsup [ Over5 | Balancing Total
On-Balance Sheet Liabilities month months months to 1 year to 2 years to 3 years to 5 years years amount amount
Deposits from customers 193 1,682 21 194 4 0 0 0 0 0 0| 2,284
Amount payable arising from derivative contracts 8,906 0 0 0 0 0 0| 0 0 0 0 8,906
Due to banks 18,672| 60,520 5,992 7,505 3,447 4,801 4,673 0 0 0 0 105,610
Other liabilities 0 50 10 66 1 135 0 5 0 318 2 597
Reserves 0 0 0 - 0 0 0 0 0 0 3,429 3,428
Total On-Balance Sheet Liabilities 21,1711| 62,252 6,213 7,764 3,462 4,936 4,673 5 0 318 3,431 120,825
Off-Balance Sheet Obligations 1,449| 5,129I 74[ 22| 1[ 0| 0| ol 0| 0| 0| 6.675]
NextDay |2 107 days 8daysto1 1;::2“‘ > 33‘;":’ & | =6 rzgnlhs >1yearup [>2yearsup | >3yearsup | Over5 [ Balancing Total
On-Balance Sheet Assets month G okiths 54 yaar to2years | to3years to 5 years years amount amount
?:—,?;T[ ;sceivable arising from derivative 9,100 0 0 0 0 0 0 0 0 0 0 9,100
Due from Exchange Fund 623 0 0| 0 0 0 0 0] 0 0 0] 623
Due from banks 83,459 4,482 4,276 6,084 3,922 3,195 0 0 0 0 0 105,418|
- Government treasury bills 3,201 0 0 0 0 0 0 0 0 0 0 3,201
Trade bills 0 6 72 99 2 631 0 0 0 0 0 810
Loans and advances to customers 0 0 0 0 0 0| 0 1,187 0 0 0 1,187
Other assets 0 0 22 0] 0 53 0| 2 0| 319 90 486
Total On-Balance Sheet Assets 96,383 4,488 4,370 6,183 3,924 3,879 0| 1,189 0 319| 90 120,825
Off-Balance Sheet Claims 51 1% 643| 0| 0’ 0| 0| ol 0| OI ol 0[ 5,759|
Contractual Maturity Mismatch 72,219 62,250 -1,917 -1,603 461 -1,057 -4,673 1,184 0] 1
Cumulative Contractual Maturity Mismatch 72,219 10,029 8,112 6,509 6,970 5913 1,240 2,424 2,424 2,425
*  The maturity buckets follow the information reported in the MA(BS)23 - Liquidity Monitoring Tools Return.
REEEZE
TRABEECE-AET A=+ HZAEAERARTIMNABMNIRIMA S
HEREBET
S— we |=sen| 58| SEan | ErmA | teow | mE | o8 | mE [T 9 | g
EEFR 193 1,682 211 194 4 0 0 0 0 0 0 2,284
TETEANZENER 8,906 0 0 0 0 0 0 0 0 0 0 8,906
FEN EIRIR 18,672| 60,520 5,992 7,505 3,447 4,801 4,673 0 0 0 0 105610
Hita & 0 50 10 66 1 135 0 5 0 318 2 597
fEtE 0 0 0 4 0 0 0 0 0 0 3,429 3,428
HEABERAZEBAE 21,11 62,252, 6,213 1,764 3,462 4,936 4,673 5 0 318 3,431 120,825
BEAERNZEEIR 149 5129 7| 2| | o q q o[ ol of  eerl
TETEANZEIER 9,100 0 0 0 0 0 0 0 0 0 0 9,100)
FROMERERIA 623 0 0 0 0 0 0 0 0 0 0 623|
il GESAIE 83,459 4,482 4,276 6,084 3,922 3,195 0| 0 0| 0 0 105,418
BRI ES 3,201 0 0 0 0 0 0 0 0 0 0 3,201
HIER 0 6 72 99 2 631 0 0 0 0 0 810)
HEPHERRMR 0 0 0 0 0 0 0 1,187, 0 0 0 1,187|
HihgE 0 0] 22 0] 0 53 0 2 0 319) 90 486
HEABRAZEBEE 96,383 4,488 4,370 6,183 3,924 3,879 0 1,189 0 319 90 120,825
AERERNZEEE site] o q q 0 o q q q q of s
HAPRAUCES 72,219 -62,250 -1,917 -1,603] 461 -1,057 -4,673 1,184 0| 1
RETHIPRAICE 72,219 10,029 8,112 6,509 6,970 5913 1,240] 2,424 2,424 2,425

* EIER 2 HRIRIEMA(BS)23 - RENME B T RAV SRR IR R E T AL.
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B. Information relating to The Bank of New York Mellon

Corporation (consolidated basis)

As The Bank of New York Mellon does not publish consolidated
accounts, information provided in this section is the corresponding
consolidated information for the group of which The Bank of New York
Mellon is a part. Please refer to the full annual report of The Bank of
New York Mellon Corporation for further details.

CAPITAL AND CAPITAL ADEQUACY RATIO

Consolidated Capital Adequacy Ratio

The consolidated capital adequacy ratio (under the Advanced
Approach) is computed in accordance with the Basel Capital Accord.

An allowance for market risk has been incorporated in calculating the
capital adequacy ratio.

Aggregate amount of shareholders' funds

SELECTED FINANCIAL DATA

Total assets

Total liabilities

Total loans and advances (less allowance for credit losses of 302
(US$ million) in 6/30/2020 and 122 (US$ million) in 12/31/2019)

Total customer deposits

Pre-tax profit

C. STATEMENT OF COMPLIANCE

This Disclosure Statement has fully complied with the Banking
(Disclosure) Rules and the disclosure standard set out in the
"Guideline on the Banking (Disclosure) Rules" under the Supervisory
Policy Manual issued by Hong Kong Monetary Authority.

Sammi Cho
Chief Executive of The Bank of New York Mellon, Hong Kong Branch
HEIIBRERITE B D 1TITINEES

. ARERESR OB AYE

ERNARIBREIRITAZGAARMGESIEE - A8
ABRAKISERTAEEMOBRERSER
- BRMER AL T2 BB RTAT M &M 2
Fil -

EFXREITEERE
RERAFTEILE

FERATBILRARBIEE S H)21RE (BE
BEAGRE) 58 - YA SEHEARNER

RERE LB

Rt &H

HEMRER

AHEAER

BREBMAEE (BRRfEERRERE - 6/
30/2020 : 302 (B&*TT) *

12/31/2019 : 122 (B&E 7))

BPEREA

FRELATAE

. EHER AR

FRIBEMBBENAR  T2HSRTELE)
RAREEEREIEBERSBRFMAM 2R
TR RAIMIE RS AR -

The Bank of New York Mellon, Hong Kong Branch (a banking corporation organized and existing under the laws of the State of New York with limited liability)

Hong Kong, September 11, 2020
&8 B TEAR+—H

A copy of the Disclosure Statement has been lodged with the Hong Kong Monetary Authority's Public Registry and is available on the website

https:/Avww.bnymellon.com/hk/enfindex.jsp for public inspection.
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6/30/2020 12/31/2019
16.307 14.40/
6/30/2020 12/31/2019
US$ million US$ million
BEET BEER
43,966 41,728
6/30/2020 12/31/2019
US$ million US$ million
BEET BEET
/ v
442,316 381,508
398,350/ 339,780/
55,095/ 54,831,
305,470 259,466

Six months ended 30 June (E7/5fEH)

2020 __2019

US$ million US$ million
BEET BEET
2,408/ 24787



