BASEL Il Liquidity Coverage Ratio (LCR) of BDO Private Bank as of March 31, 2024 per Bangko Sentral ng Pilipinas (BSP) required disclosure

LIQUIDITY COVERAGE RATIO DISCLOSURE TEMPLATE - SOLO
(In Single Currency, Absolute amount)

TOTAL UNWEIGHTED

1

VALUE
(AVERAGE)

TOTAL WEIGHTED

2

VALUE
(AVERAGE)

STOCK OF HIGH-QUALITY LIQUID ASSETS (HQLA)

1.

TOTAL STOCK OF HQLA

10,448,601,445.67

EXPECTED CASH OUTFLOWS
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Deposits, of which:

Retail Funding

Wholesale funding of which:

Operational deposits

Non-operational deposits (all counterparties)
Unsecured wholesale funding (all counterparties)
Secured funding

Derivatives contracts, of which:

Outflows related to derivatives exposures (net)

. Outflows related to collateral requirements

Structured financing instruments

Committed business facilities (all conterparties)
Other contractual obligations within a 30-day period
Other contingent funding obligations

19,009,811,721.78
6,862,057,544.56
12,147,754,177.23
126,205,702.84
12,021,548,474.39
296,356,280.97

5,591,598,621.66
5,591,598,621.66

10,921,870,455.59
862,500,851.82
10,059,369,603.77
37,861,710.85
10,021,507,892.92
296,356,280.97
5,591,598,621.66
5,591,598,621.66

16.

TOTAL EXPECTED CASH OUTFLOWS

16,809,825,358.22

EXPECTED CASH INFLOWS

17.
18.
19.

Secured lending
Fully performing exposures (all counterparties)
Other cash inflows

8,892,861.01
168,154,996.38
8,042,992,588.18

1,800,851.76
84,077,498.19
8,042,992,588.18

20.

TOTAL EXPECTED CASH INFLOWS

8,220,040,445.57

8,128,870,938.13

Total Adjusted Value”

21.

TOTAL STOCK OF HQLA

10,448,601,445.67

22.

TOTAL EXPECTED NET CASH OUTFLOWS

8,680,954,420.09

23.

LIQUIDITY COVERAGE RATIO (%)

120.36%

' 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 inflows and outflow rates (for inflows and outflows)

3 Adjusted values must be calculated after the application of both: (i) haircuts (for Total HQLA) and inflows and outflow rates (for Total Net

Cash Outflows): and (ii) applicable cap and ceiling (i.e. cap on Level 2 assets for HQLA and ceiling on inflows)




