DZ Bank AG Hong Kong Branch
Liquidity Information Disclosures — Year 2015 to Year 2017

Reporting Period Quarterly Average LMR
2015 Q1 78.36%
2015 Q2 83.34%
2015 Q3 79.27%
2015 Q4 94.66%
2016 Q1 73.56%
2016 Q2 88.55%
2016 Q3 93.18%
2016 Q4 90.12%
2017 Q1 78.16%
2017 Q2 64.95%
2017 Q3 79.98%
2017 Q4 142.48%

The above ratios are calculated based on the arithmetic mean of the average values of
each calendar month for each quarter.
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