The Bank of New York Mellon, Hong Kong Branch {96 &ER1TE &N 1T

Financial Disclosure Statement for the quarter ended March 31, 2020

HE_E-_EF-AS+-HLEFENBEMREENAS

In accordance with the Hong Kong Monetary Authority's disclosure BEESSRE RS/ E M TS B35
standard for overseas incorporated authorised institutions, the BRHEEAZE, MOERRTEENMTEECZS
required financial information as specified by the Hong Kong ZEEZAZ+—HIMEEREEH.

Monetary Authority is detailed below in respect of The Bank of New
York Mellon, Hong Kong Branch for the quarter ended March 31,

2020.

LIQUIDITY INFORMATION DISCLOSURES MREEHEE For the quarter ended ()
3/31/2020 12/31/2019

The Average Liquidity Maintenance Ratio ('LMR') Ratio Y REN R 589.64% 538.77%

Statement of Compliance g R

This Disclosure Statement has fully complied with the Banking AERAEMEZNEN, T2TERTEES)

(Disclosure) Rules and the disclosure standard set out in the RAIREEEMERBEEEBERF MO ZR

"Guideline on the Banking (Disclosure) Rules" under the TEER) R ERTES MR,

Supervisory Policy Manual issued by Hong Kong Monetary

Authority.

Sammi Cho

Chief Executive of The Bank of New York Mellon, Hong Kong Branch

MIERBITERSMTITBEER

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, May 25, 2020
&% —F-FEFRA=-+EA

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://www.bnymellon.com/hk/en/index.jsp for public inspection.
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