PHILIPPINE BANK OF COMMUNICATIONS
LIQUIDITY COVERAGE RATIO DISCLOSURE TEMPLATE - SOLO
(In Single Currency, Absolute Amount)

As of December 31, 2022

NATURE OF ITEM

TOTAL UNWEIGHTED *
VALUE (AVERAGE)

TOTAL UNWEIGHTED *
VALUE (AVERAGE)

STOCK OF HIGH-QUALITY LIQUID ASSETS (HQLA)

1. TOTAL STOCK OF HQLA

EXPECTED CASH OUTFLOWS

29,824,827,679.43

. Deposits, of which:

87,601,583,095.48

20,253,108,709.99

. Retail funding

45,088,795,519.04

5,710,627,594.94

. Wholesale funding, of which:

42,512,787,576.43

14,542,481,115.05

. Operational deposits

32,221,695,049.09

9,666,508,514.73

. Non-operational deposits (all counterparties)

10,291,092,527.35

4,875,972,600.33

. Unsecured wholesale funding (all counterparties)

1,119,032,368.02

. Secured funding

1,112,849,667.50
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. Derivatives contracts, of which:

53,361,614.46

10. Outflows related to derivatives exposures (net)

11. Outflows related to collateral requirements

12. Structured financing instruments

13. Committed business facilities (all counterparties)

14. Other contractual obligations within a 30-day period

15. Other contingent funding obligations

2,673,775,101.98

80,213,253.06

16. TOTAL EXPECTED CASH OUTFLOWS

91,394,390,565.47

EXPECTED CASH INFLOWS

21,446,171,630.55

17. Secured Lending

1,885,936,425.72

32,903.75

18. Fully performing exposures (all counterparties)

10,610,746,258.59

5,416,139,054.98

19. Other cash inflows

283,898,902.30

283,898,902.30

20. TOTAL EXPECTED CASH INFLOWS

12,780,581,586.61

5,700,070,861.03

21. TOTAL STOCK OF HQLA

TOTAL ADJUSTED °
VALUE

22. TOTAL EXPECTED NET CASH OUTFLOWS

29,824,827,679.43

23. LIQUIDITY COVERAGE RATIO (%)

15,746,100,769.53

189.41%

1/ 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).

3/ 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 (ii) 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 SOLO report as of March 31, 2022, June 30, 2022, September 30, 2022, and December 31, 2022.




