Bank of Montreal, Hong Kong Branch
W FTRIT, BT

Liquidity information

Average Liquidity Maintenance
Ratio ("LMR") for the quarter
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2020 - 4th Quarter
2020 - 25 Y 2
31-Oct-2020
20204-10H31H

52.96%

2020 - 3rd Quarter
2020 -5 = F
31-Jul-2020
2020427H31H

42.17%

2020 - 2nd Quarter
2020 - 55 — 7
30-Apr-2020
2020424 H30H

44.25%

2020 - 1st Quarter
2020 - H— F
31-Jan-2020
202041 H31H

51.22%

2019 - 4th Quarter
2019 - 25 Y 2=
31-Jul-2019
20194F10H31H

45.20%

The average LMR for the respective period is the arithmetic mean of the average value of its LMR for each calendar month as reported in the Liquidity postion returns for the reporting period.
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