Basel Ill Liquidity Coverage Ratio (LCR) of BDO Unibank Inc. as of March 31, 2022 per Bangko Sentral ng Pilipinas (BSP) required disclosure.

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

NATURE OF ITEM

TOTAL UNWEIGHTED *
VALUE
(AVERAGE)

TOTAL WEIGHTED ?

VALUE
(AVERAGE)

STOCK OF HIGH-QUALITY LIQUID ASSETS (HQLA)

1.

TOTAL STOCK OF HQLA

795,695,027,340.24

EXPECTED CASH OUTFLOWS

2.

Deposits, of which:

2,694,796,593,479.80

573,242,903,676.84

3.

Retail funding

1,559,089,801,893.40

164,545,827,150.62

4. Wholesale Funding of which:

1,135,706,791,586.40

408,697,076,526.22

5. Operational deposits

881,998,935,101.76

264,599,680,530.53

6.

Non-operational deposits (all counterparties)

253,707,856,484.64

144,097,395,995.69

7. Unsecured wholesale funding (all counterparties)

42,479,947,724.77

42,298,943,924.59

8. Secured Funding

0.00

9. Derivatives contracts, of which: 172,927,017,663.35 172,927,017,663.35
10. Outflows related to derivatives exposures (net) 172,927,017,663.35 172,927,017,663.35
11. Outflows related to collateral requirements 0.00 0.00
12. Structured financing instruments 0.00 0.00

13

. Committed business facilities (all counterparties)

30,626,400,000.00

3,062,640,000.00

14

. Other contractual obligations within a 30-day period

25,110,458,704.26

25,110,458,704.26

15

. Other contingent funding obligations

3,073,080,505,711.52

92,192,415,171.35

16

TOTAL EXPECTED CASH OUTFLOWS

908,834,379,140.39

EXPECTED CASH INFLOWS

17

. Secured lending

0.00

0.00

18

. Fully performing exposures (all counterparties)

250,996,704,945.92

148,528,655,164.89

19

. Other cash inflows

180,530,930,728.27

180,530,930,728.27

20

. TOTAL EXPECTED CASH INFLOWS

431,527,635,674.19

329,059,585,893.16

Total Adjusted 3
Value

21

. TOTAL STOCK OF HQLA

795,695,027,340.24

22

. TOTAL EXPECTED NET CASH OUTFLOWS

579,774,793,247.23

23

. LIQUIDITY COVERAGE RATIO (%)

137.24%

! 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).

Datapoint used was the simple average of the quarterly solo report as of March 31, 2022.




