PART |. CALCULATION OF BASEL i LEVERAGE RATIO

BDO PRIVATE BANK, INC.
~inme of Fmanscal instituton
BASC. il LEVERAGE RATIO REPORT
As of December 31, 2020

CONTROL PROCFLIST

jn-m Nature of Rem {Reference Account Code unt
A, CAPITAL MEASURE g et 3D0000C0000CI0CO00 i $,022,511,933.61
A.1 Twr 1 Capital {2asel | CAS Repst Version 3) (lem A7) 3000000000009 10000 6,022 511 53361 : &
8. EXPOSURE MEASURE (SumcfB 1, 82 83 and 8.4} 5 1000600CC000300000 42334611,075.18
|B.1 [Total On-balance sheet exposures (8 1.1 minus B.1.2) 10005C 500000500080 3E,453,061,792.38 .
IB.11 {Dnbe'ance sheet tems 10008C500500800008 36 490,068,833.35
IB.‘. 2l - Jstments = 3850000000005 70000 37,007,040.37
8.2 |TotaiDervative exposures {Sumof 8.21:0 823} Pan il 435000000000900000 4,32C,722,288 81
!BZ‘! apslacs Cost with ail dervaiives iransactions Patil-fter S - Columnt 4350000000008 10000 2.318,134,804 87
!5.2.2 ACC-Cn 2mouUnts Tof p fuure exg wih all cenvaive Yansactions Patli-tem S -Columna £35000000000520000 2,002,587 584.24
lB 23 |Adiusted eflectve noticnal amount of weitten credit dervatives Pat il - Sum of ltems 4.2, and 4 5.6 - Columna 435000000000530000 0.o0
{B3  [Totai Securities Financing Trarsaction (SFT) exposures (Sum of B3 1 and 8.32)  |Pan il 1 954020000000C0000 3,593,323.505.00
B 2.1 |Gross SFT assets (with ne recogniton of netting) Par lii- item 2 Columns 1 §52020000050C000C 2,583,323,509.00
B 32 |CCR exposures for SFT assets Part il - tem 2 - Colurrn b 18520260001 3000000 0.00
B.4 |Of-talance Shee! Exposures Part IV - tem Z - UBS Exposures tolumn £ 0008060000 3000000 28,903 48495
C. BASEL I LEVERAGE RATIO (Ratic of A 1c B) & 5 SR SEON0CCO0C0T900000 13.88%
" Gross of Gererel Loan Loss Provision (GLLP) and exciuding derivatives and SFTs
¥ Decuctons from Basel it Tier 1 capial are sizivded frorm the h age rato e e measure
We hereby ceriy that all maners set forn in this Sasel Il Leverage Ratio Regort 27¢ 'ue and comect, 1o e best of my knowiedge and befiel. ,

Fracce

VP MARIA LOURDES M. SEVILLA
Head- Financial Control




BDO PRIVATE BANK, INC.

Summary Comparison of Accounting Assets vs. Leverage Ratio Exposure
As of 12/31/2020

Amounts in Million Pesos

Item

Leverage Ratio Framework

1 |Total consolidated assets as per published financial statements "’

2 |Adjustment for investments in banking, financial, insurance or commercial entities that are consolidated
for accounting purposes but outside the scope of regulatory consolidation #

3 |Adjustment for fiduciary assets recognized on the balance sheet pursuant to the operative accounting
framework but excluded from the leverage ratio exposure measure g

41,391.935

4 |Adjustments for derivative financial instruments 2,002.588

5 |Adjustments for securities financial transactions (i.e., repos and similar secured lending) 0.000

6 |Adjustments for off-balance sheet items (i.e., conversion to credit equivalent amounts of off-balance sheet 26.903
exposures)

7 |Other adjustments -27.416

8 |Leverage ratio exposure ¥ s  43,394.011

1 Refers to total on-balance sheet assets per quarterly published balance sheet
2 Not included under the framework

3 Sum of Items 1 to 7. Should be consistent with item 21 of the Basel |1l Leverage Ratio Common Disclosure Template




BDO PRIVATE BANK, INC.

Basel lll Leverage Ratio Common Disclosure Template
As of 12/31/2020

Amounts in Million Pesos; Ratios in Percent

Item Leverage Ratio Framework
On-balance sheet items 36,490.069
2 (Asset amounts deduc!ed in determining Basel Ill Tier 1 Capital) -37 007
' Xposures (axcludlng derivatives and SFTs) (sum d

Rlacemenl Cost associated with all derivatives transactions
5 |Add-on amounts for Potential Future Exposure associated with all derivative transactions 2,002.588
6 |Gross-up for derivatives collateral provided where deducted from the balance sheet assets pursuant to

the operative accounting framework &

7 |(Deductions of receivables assets for cash variation margin provided in derivatives transactions) *

8 |(Exempted CCP leg of client-cleared trade exposures) *
9 |Adjusted effective notional amount of written credit derivatives 0.000

10 |(Adjusted effective offsets and add-on deductions for wrltten credit derwalwes)
ur lim 4to 10)

Gross SFT assets (with no recognition of nettlng)
13 [(Netted amounts of cash payables and cash receivables of gross SFT assets)2/
14 |CCR exposures for SFT assets

15 |Agent transaction exposures ¥

16 |Total securities financing transaction exposures (sum of lines 12 to - 2,593.324
17 |Off-balance sheet exposure at gross notional amount 269.035

18 |(Adjustments for conversion to credlt equivalent amounts)
19 |Off-balance sheet item -

26,903

2

' Gross of General Loan Loss Provision (GLLP) and excluding derivatives and SFTs
2 Not included under the framework

% When a bank/non-bank acting as an agent in an SFT provides an indemnity or guarantee to a customer or
counterparty for any difference between the value of the security or cash the customer has lent and the
value of the collateral the borrower has provided



Explanatory Table for Common Disclosure Template "

Item ¥ |Explanation ¥

1 On-balance sheet assets according to ltem A.2.b.1.

2 Deductions from Basel Il Tier 1 capital determined by Item A.1 paragraph 2 excluded from the
leverage ratio exposure measure, reported as negative amounts.

Sum of lines 1 and 2.

Replacement Cost (RC) determined by ltem A.2.b 2.

Add-on amount for all derivative exposures according to Item A.2.b.2 paragraphs 2-4.

Ol jw

Adjusted effective notional amount (i.e., the effective notional amount reduced by any negative
change in fair value) for written credit derivatives according to Item A.2.b.2 paragraphs 5-6.

10 [Adjusted effective notional offsets of written credit derivatives according to paragraph ltem A.2.b.2

paragraphs 5-6 and deducted add-on amounts relating to written credit derivatives according to
ltem A.2.b.2 paragraph 7, reported as negative amounts, if applicable.

11  [Sum of lines 4 - 10.

12 |Gross SFT assets with no recognition of netting other than novation as set out in footnote 9,
removing certain securities received as determined by ltem A2.b.3.a.

13 |Cash payables and cash receivables of gross SFT assets netted according to ltem A.2.b.3.3,
reported as negative amounts.

14 |Measure of counterparty credit risk for SFTs as determined by ltem A.2.b.3.a.

15 |Agent transaction exposure amount determined according to Item A.2.b.3.b.

16 |Sum of lines 12-15.

17 |Total off-balance sheet exposure amounts on a gross notional basis, before any adjustment for
credit conversion factors according to ltem A2 b 4.

18 |Reduction in gross amount of off-balance sheet exposures due to the application of credit
conversion factors in Item A.2.b.4.

19 |Sum of lines 17-18.

20 |Tier 1 capital as determined by Item A.1.

21  |Sum of lines 3, 11, 16 and 19.

22 |Basel lll leverage ratio according to ltem A.

2/

3/

Individual banks/QBs need not disclose the explanatory table.

Only items which are applicable are retained from the BIS prescribed template. However, row numbering

remains unchanged for easy mapping with the BIS prescribed template.

Refers to appropriate items in the Guidelines on the Implementation of the Basel lll Leverage Ratio
Framework (Appendix 111 of the MORB).




