Basel Ill Liquidity Coverage Ratio (LCR) of BDO Unibank Group as of June 30, 2024 per Bangko Sentral ng Pilipinas (BSP) required disclosure.

LIQUIDITY COVERAGE RATIO DISCLOSURE TEMPLATE - CONSOLIDATED
(In Single Currency, Absolute Amount)

NATURE OF ITEM

TOTAL UNWEIGHTED *
VALUE
(AVERAGE)

TOTAL WEIGHTED 2
VALUE
(AVERAGE)

STOCK OF HIGH-QUALITY LIQUID ASSETS (HQLA)

1.

TOTAL STOCK OF HQLA

EXPECTED CASH OUTFLOWS

1,078,980,934,342.67

2.

Deposits, of which:

3,663,934,048,964.75

979,426,198,662.21

3.

Retail funding

2,049,314,865,957.98

223,491,644,480.25

4. Wholesale Funding of which:

1,614,619,183,006.77

755,934,554,181.96

5. Operational deposits

902,846,394,428.44

270,853,918,328.53

6.

Non-operational deposits (all counterparties)

711,772,788,578.33

485,080,635,853.43

7. Unsecured wholesale funding (all counterparties) 13,056,323,967.21 12,105,634,789.75
8. Secured Funding 0.00
9. Derivatives contracts, of which: 246,436,396,023.39 246,436,396,023.39
10. Outflows related to derivatives exposures (net) 246,436,396,023.39 246,436,396,023.39
11. Outflows related to collateral requirements 0.00 0.00
12. Structured financing instruments 0.00 0.00

13

. Committed business facilities (all counterparties)

34,431,541,642.00

3,443,126,164.20

14

. Other contractual obligations within a 30-day period

37,316,345,765.77

37,316,345,765.77

15

. Other contingent funding obligations

3,339,229,560,904.11

16

TOTAL EXPECTED CASH OUTFLOWS

100,289,889,814.18

EXPECTED CASH INFLOWS

1,379,017,591,219.50

17

. Secured lending

22,471,605.39

2,177,533.68

18

. Fully performing exposures (all counterparties)

414,584,634,411.61

256,105,873,882.86

19

. Other cash inflows

260,650,123,417.61

260,650,123,417.61

20

. TOTAL EXPECTED CASH INFLOWS

675,257,229,434.61

516,758,174,834.15

Total Adjusted 3
Value

21

. TOTAL STOCK OF HQLA

1,078,980,934,342.67

22

. TOTAL EXPECTED NET CASH OUTFLOWS

862,259,416,385.35

23

. LIQUIDITY COVERAGE RATIO (%)

125.13%

! Unweighted values must be calculated as outstanding balances maturing or callable within 30 days (for inflows and outflows).

2 Weighted values must be calculated after the application of respective haircuts (for HQLA) or inflow and outflow rates (for inflows and outflows).

s Adjusted values must be calculated after the application of both: (i) haircuts (for Total HQLA) and inflow and outflow rates (for Total Net Cash Outflows);
and (i) applicable cap and ceiling (i.e., cap on Level 2 assets for HQLA and ceiling on inflows).

Datapoints used were the simple average of the quarterly consolidated report as of March 31, 2024 and June 30, 2024.




