
























































Name of Bank/QB
Name of Bank/QB
Basel Il LCR Report
(Solo / Consolidated)
As of (Month/Quarter-End)

(Indicate if for "SINGLE CURRENCY" or for "PHP" or for "USD"/"EUR"/"CNY"/"JPY", etc.)

PART Il. TOTAL STOCK OF HIGH-QUALITY LIQUID ASSETS (HQLAs)

(In Absolute Amount)

Item Nature of Item"

Amount”
(a)

Factor

(b)

Weighted Amount

(axb)

A. Stock of Level 1 Assets [Sum of A(1) to A(4)] 0.00
(1) Cash on hand 0.00 100% 0.00
(2) Bank reserves in the BSP (including excess reserves) 0.00 100% 0.00
(3) Overnight and term deposits with the BSP, including reverse repurchase transactions 0.00 100% 0.00

where the BSP is the counterparty

(4) Eligible securities” that are — [Sum of A(4)(a) and A(4)(b)]

(a) Issued or guaranteed by the Philippine National Government (NG) and the BSP¥
[Sum of A(4)(a)(i) to A(4)(a)(ii)]

(i) Peso - Denominated

(ii) Foreign Currency - Denominated®

(b) With a 0% Basel |l credit risk weight issued or guaranteed by —
[Sum of A(4)(b)(i) to A(4)(b)(i})]

(i) Sovereigns, central banks or public sector entities (PSEs) of foreign countries

0.00

100%

(i) Multilateral organizations®

Add / Deduct:

A.1 Adjustments to Stock of Level 1 Assets [Net of A.1(1) and A.1(2)]

Level 1 assets lent or placed as collateral under short-term” secured funding,
secured lending or collateral swap transactions [Sum of A.1(1)(a) & A.1(1)(b)]

(1) Add:

(a) Cash or deposits with the central bank

0.00

_ 000
0.00

0.00

100%

100%

(b) Level 1 eligible securities

0.00

(2) Deduct: Level 1 assets borrowed or received as collateral under short-term” secured funding,
secured lending or collateral swap transactions [Sum of A.1(2)(a) & A.1(2)(b)]

0.00

100%

(a) Cash or deposits with the central bank 100%
(b) Level 1 eligible securities 0.00 100% 0.00
A.2 Adjusted Stock of Level 1 Assets® [Sum or Net of A and A.1] _0.00 0.00
B. Stock of Level 2 Assets [Sum of B(1) to B(4)] 000 0.00
(1) Eligible securities® with a 20% Basel Il credit risk weight issued or guaranteed by — 000 0.00
[Sum of B(1)(a) to B(1)(c)] =
(a) Government-Owned and Controlled Corporations (GOCCs) and Local Government Units (LGUs) 0.00 85% 0.00
(b) Sovereigns, central banks or PSEs of foreign countries 0.00 85% 0.00
(c) Multilateral development banks (MDBs) 0.00 85% 0.00
(2) Eligible securities3/ with a 50% Basel Il credit risk weight issued or guaranteed by — ' 0.00 | 0.00
[Sum of B(2)(a) to B(2)(c)] .
(a) Government-Owned and Controlled Corporations (GOCCs) and Local Government Units (LGUs) 0.00 50% 0.00
(b) Sovereigns, central banks or PSEs of foreign countries 0.00 50% 0.00
(c) Multilateral development banks (MDBs) 0.00 50% 0.00
(3) Eligible corporate securities” with long-term credit rating of — [Sum of B(3)(a) and B(3)(b)] __D.oo - 0.00
(a) At least AA— or its equivalent 0.00 85% 0.00
(b) Between A+ and BBB- or their equivalent 0.00 50% 0.00
(4) Eligible common equity shares® that are included in the main index of an organized exchange 0.00 50% 0.00
Add / Deduct:
B.1 Adjustments to Stock of Level 2 Assets [Net of B.1(1) and B.1(2)] 0.00 0.00
(1) Add: Level 2 assets lent or placed as collateral under short-term” secured funding, 000 0.00
secured lending or collateral swap transactions [Sum of B.1(1)(a) to B.1(1)(d)] .
(a) Eligible securities” with a 20% Basel Il credit risk weight 0.00 85% 0.00
(b) Eligible securities” with a 50% Basel Il credit risk weight 0.00 50% 0.00
(c) Eligible corporate securities® rated at least AA— or its equivalent 0.00 85% 0.00
(d) Eligible corporate securities” rated between A+ and BBB- or their equivalent 0.00 50% 0.00
(e) Eligible common equity shares® that are included in the main index of an organized exchange 0.00
(2) Deduct: Level 2 assets borrowed or received as collateral under short-term” secured funding, 0.00
secured lending or collateral swap transactions [Sum of B.1(2)(a) to B.1(2)(d)]
(a) Eligible securities” with a 20% Basel Il credit risk weight 0.00 85% 0.00
(b) Eligible securities® with a 50% Basel Il credit risk weight 0.00 50% 0.00
(c) Eligible corporate securities” rated at least AA— or its equivalent 0.00 85% 0.00
(d) Eligible corporate securities” rated between A+ and BBB- or their equivalent 0.00 50% 0.00
(e) Eligible common equity shares” that are included in the main index of an organized exchange 0.00
B.2 Adjusted Stock of Level 2 Assets® [Sum or Net of B and B.1] 0.00
C. Total Stock of High Quality Liquid Assets Before Cap Adjustment [Sum of A and B] 0.00
D. Adjustment for 40% Cap on Level 2 Assets [Max {B.2 - %:*A.2, 0}] 0.00
E. Total Stock of High Quality Liquid Assets After Cap Adjustment [Net of C and D] 0.00
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2/

3/

4/

5/

6/

7/
8/

To be included in the stock of HQLA, the assets owned and the collaterals received under reverse repos/securities
borrowings/derivatives transactions must meet the following eligibility criteria as prescribed under Section 11.B(1) of the LCR
standard:

a. Asset and market liquidity characteristics; and

b. Operational requirements for monetization.

Refers to the outstanding balance of the account as of measurement date, except for debt and equity securities which shall be
reported using their current market values.

In addition to satisfying the HQLA eligibility criteria, the asset must not be an obligation by a bank or any of a bank’s financial
allied undertakings in order to be included in the stock.

Securities which are guaranteed by the Philippine NG but were issued and remain as liabilities of a bank will not qualify for the
stock of HQLA. The only exception is when the bank also qualifies as a GOCC with the highest credit quality, in which case, the
securities issued by said bank could qualify for Level 2 assets if all necessary conditions are satisfied.

Eligible only up to the amount of the net cash outflows in that specific foreign currency. This only applies to single-currency and
consolidated LCR.

Include the Bank of International Settlements, the International Monetary Fund, the European Central Bank and European
Community and the muiltilateral development banks (MDBs).

Pertains to maturity date up to and including 30 calendar days.

The adjusted amount of Level 1 and 2 assets are computed for purposes of calculation of the 40% cap on Level 2 assets to
take into account the impact on the stock of HQLA of the amounts of Level 1 and Level 2 assets involved in secured funding,
secured lending and collateral swap transactions maturing within 30 calendar days. Please refer to Annex B of the Appendix
74a for details.
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(Name of Bank/QB)
Name of Bank/QB
Basel lll LCR Report
(Solo / Consolidated)
As of (Month/Quarter-End)

(Indicate if for "SINGLE CURRENCY" or for "PHP" or for "USD"/"EUR"/"CNY"/"JPY", etc.)

PART lll. TOTAL EXPECTED CASH OUTFLOWS

(In Absolute Amount)

Item Nature of Item"

A.

Deposits [Sum of A.1 to A.4]

1.

Retail funding [Sum of A.1.ato A.1.c]

a. Php 500,000.00 and below

Weighted Amount
(axb)

b. Php 500,000.01 — Php 4,000,000.00

c. Over Php 4,000,000.00

2. Wholesale funding [Sum of A.2.a. to A.2.c]
a. Operational deposits
b. Non-operational deposits (including deposits received under correspondent banking and brokering
services) [Sum of A.2.b.ito A.2.b.iv]
i. Fully insured by the PDIC [Sum of A.2.b.i.(1) and A.2.b.i.(2)]
(1) Philippine NG; LGUs; GOCCs; BSP; sovereigns, central banks, PSEs of foreign countries; MDBs ; ;
(2) Non-financial corporates 0.00 20% 0.00
ii. Not fully insured by the PDIC [Sum of A.2.b.ii.(1) & A.2.b.ii.(2)] 0.00 _0.00
(1) Philippine NG; LGUs; GOCCs; BSP; sovereigns, central banks, PSEs of foreign countries; MDBs 0.00 40% 0.00
(2) Non-financial corporates 0.00 40% 0.00
iii. Financial entities (i.e., bank, financial corporates, trust & other fiduciaries, benificiaries, conduits, SPVs 0.00 100% 0.00
and affiliated entities of the bank)
iv. Other wholesale clients not included in the above related categories 0.00 100% 0.00

3. Restricted term deposits” 0.00 0% 0.00

4. Deposits pledged as collateral or under hold-out arrangemems‘“ 0.00 0% 0.00

B. Unsecured Wholesale Funding [Sum of B.1 to B.4] 0.00 - 0.00

1. Philippine NG; LGUs; GOCCs; BSP; sovereigns, central banks, PSEs of foreign countries; MDBs 0.00 40% 0.00

2. Non-financial corporates 0.00 40% 0.00

3. Financial entities 0.00 100% 0.00

4. Other wholesale clients not included in the above related categories 100%

C. Secured Funding® [Sum of C.1 to C.5]

1. Backed by Level 1 assets OR funding provided by the BSP

2. Backed by Level 2 ts with 15% haircut 0.00 15% 0.00

3. Backed by non-HQLA AND funding provided by the Philippine NG or by LGUs 0.00 25% 0.00

that are assigned with 20% credit risk weight or lower, or by MDBs

4. Backed by Level 2 ts with 50% haircut 0.00 50% 0.00

5. All other maturing secured funding transactions not specified in the above related categories

D. Derivatives Contracts [Sum of D.1 to D.2]

1. Contractual derivatives cash outflows®

2. Additional liquidity requirements related to — [Sum of D.2.a to D.2.f]

a. Potential valuation changes on non-Level 1 posted collateral securing derivatives and other transactions’’ :

b. Market valuation changes on derivatives or other transactions® 0.00 100% 0.00
c. Downgrade triggers embedded in financing transactions, derivatives and other contracts® 0.00 100% 0.00
d. Excess non-segregated collateral held by the bank' 0.00 100% 0.00
e. Contractually required collateral which posting is not yet demanded'" 0.00 100% 0.00
f. Collateral substitution to lower-quality HQLA or non-HQLA'? 0.00 100% 0.00

E. Structured Financing Instruments (SFls) [Sum of E.1 and E.2] 0.00 0.00

1. Asset-backed securities'” and other SFls 0.00 100% 0.00

2. Asset-backed commercial paper, conduits, securities investment vehicles and other such financing facilities 0.00 0.00

[Sum of E.2.i and E. 2.ii]
a. Debt maturing within the LCR period' 0.00 100% 0.00
b. With embedded options in financing arrangements that allow for the retum of assets or 0.00 100% 0.00
potential liquidity support'

F. Committed Business Facilities'® [Sum of F.1 to F.6]

1. Retail clients 0.00 5% 0.00

2. Philippine NG; LGUs; GOCCs; sovereigns, central banks, PSEs of foreign countries; MDBs 0.00 10% 0.00

3. Non-financial corporates 0.00 10% 0.00

4. Banks and quasi-banks subject to prudential supervision 0.00 40% 0.00

5. Other financial entities (excluding bank’s own structured financing facilities) 0.00 100% 0.00

6. Other entities not included in the above related categories 0.00 100% 0.00

G. Other Contractual Obligations Within a 30-day Period [Sum of G.1 to G.4] 0.00 0.00

1. Other contractual lending obligations to financial institutions not captured in the prior related categories 0.00 100% 0.00

2. Excess of contractual obligations to retail and non-financial entity clients which are not captured in the prior 0.00 100% 0.00

related categories over total contractual inflows from said clients'”

3. Forward transactions that start within and mature beyond the LCR period [Sum of G.3.c to G.3.d] 0.00 0.00
a. Reverse repurchase agreements’ 0.00 100% 0.00
b. Collateral swaps™ 0.00 100% 0.00

4. Total other contractual cash outflows not captured in the above related categories® 0.00 100% 0.00

(Please enumerate, if any. See table below.)
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PART lll. TOTAL EXPECTED CASH OUTFLOWS
(In Absolute Amount)

Outflow
Item Nature of Item" Amount? Rates Weighted Amount
(a) (b) (axb)
H. Other Contingent Funding Obligations [Sum of H.1 to H.6] 0.00 0.00
1. Unused portions of commitments to extend credit through credit cards 0.00 3% 0.00
2. Guarantees issued related to trade finance obligations directly underpinned by the movement of goods and/or 000 000
the provision of services [Sum of H.2.a to H.2.f] -
a. Sight letters of credit (LCs) outstanding 0.00 3% 0.00
b. Usance LCs outstanding 0.00 3% 0.00
c. Deferred LCs outstanding 0.00 3% 0.00
d. Revolving LCs outstanding 0.00 3% 0.00
e. Export LCs of credit confirmed 0.00 3% 0.00
f. Shipside bond / airway bills 0.00 3% 0.00
3. Unconditionally revocable uncommitted credit lines and business facilities*" 0.00 3% 0.00
4. Total other contingent funding obligations not captured in the above related categories 0.00 3% 0.00
(Please enumerate, if any. See table below.)
5. Total contingent liabilities that will materialize during the LCR period®? 0.00 100% 0.00
(Please enumerate, if any. See table below.)
6. Customer short positions covered by other customers’ non-HQLA collateral 0.00 50% 0.00
I. Total Expected Cash Outflows [Sum of A to H] [ . 0.00 0.00
ADDITIONAL ITEMS NOT CAPTURED IN THE ABOVE RELATED CATEGORIES: Amount
G.4 |Other contractual cash outflows [Sum of G.4(1) to G.4(—)] 0.00
)
(2)
3)
(4)
(5)
H.4 |Other contingent funding obligati — [Sum of H.4(1) to H.4(--)] - 0.00
(1)
(2)
(3)
(4)
(5)
H.5 |Conting liabilities that will materialize during the LCR period — ESum of H.5(1) to H.5(---)] 000
(1)
(2)
(3)
(4)
(©)]
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1/

2/

3/

4/

5/

6/

7/

8/

9/
10/

11/
12/

13/
14/
15/
16/

17/

18/

19/

20/

21/
22/

The calculation of expected cash outflows per category shall be based on the assumptions and provisions set forth under
Section III.C of the standard. Where applicable, cash outflows include interests and installments that are expected to be paid
during the LCR period.

Refers to the outstanding balance (including interests and instaliments that are expected to be paid during the LCR period) of
the account or instrument as of measurement date, except when otherwise stated herein.

Refers to term deposits maturing beyond the 30-day LCR period and are contractually/legally restricted for withdrawal within
the LCR period (e.g., LTNCTDs maturing beyond the 30-day LCR period).

Refers to deposits pledged/held-out securing credit facility or loan which will mature or be settled beyond the LCR period and
are contractually/legally restricted to be withdrawn until said loan is fully paid/settled.

The cash outflow shall be calculated based on the amount of funds raised through the transaction and not on the value of the
underlying collateral. In case of collateral swaps or collateral lending transactions, the outflow amount shall be based on the
current market value of the asset received.

Using the bank's existing valuation methodologies, derivatives cash flows shall be calculated as follows:

a. On a gross basis (i.e., inflows cannot offset outflows) by counterparty, except for contracts that inherently require net
settlement (e.g., non-deliverable forward foreign exchange contract) which may reflect a net cash flow figure.

b. Where derivative payments are collateralized by HQLA, net of any corresponding cash payment or collateral inflows that
would result, all other things being equal, from contractual obligations for cash payment or collateral to be provided to the bank;
provided, the bank will be legally entitled and operationally capable to re-use the collateral in new cash raising transactions
once the collateral is received.

In case of “in the money” options, said options shall be assumed to be exercised when they are “in the money” to the option
buyer.

The outflow shall be calculated based on the notional amount required to be posted as collateral after applying the relevant
haircut prescribed for Level 2 assets and as agreed for non-HQLA assets; and net of collateral received on a counterparty
basis (provided that the collateral received is not subject to restrictions on re-use or rehypothecation).

Refers to the largest fluctuation in the amount of collateral posted for the last 24 months preceding the LCR measurement date,
calculated as follows:

a. For each day, sum up the current market value of all collaterals posted by the bank for its derivatives contracts and other
transactions; then,

b. For every 30-day period (apply a 30-day moving window), find the difference between the highest and the lowest amount of
accumulated collateral posted; then,

¢. Among the approximately 730 observed differences, determine the largest amount of difference in collateral posted.

The outflow shall be equivalent to the additional collateral or contractual cash outflow required in the contract that will have to
be posted or funded.

The outflow shall be based on the market value of the collateral held.

The outflow shall be based on the market value of the collateral that will have to be posted.

If HQLA collateral (e.g., Level 1 assets) may be substituted for Level 2 assets (e.g., Level 2 assets), the outflow amount shall
be based on the market value of the received HQLA collateral after applying the respective haircut in the LCR. For substitution
for other HQLA collateral of a lower liquidity value, an outflow amounting to the market value of the received collateral
multiplied by the difference between the haircuts of the received collateral and the potential substitute collateral should be
applied.

The outflow shall be based on the total outstanding amount of these instruments maturing within the 30-day period.

The outflow shall be based on the amount of the maturing debt.

The outflow shall be based on the amount of assets that could potentially be returned, or on the liquidity required.

The outflow shall be calculated using the currently undrawn portion of each committed obligation, net of HQLA collateral, if any,
provided (i) the bank is legally entitled and operationally capable to re-use the collateral in new cash raising transactions once
the facility is drawn; and (ii) there is no undue correlation between the probability of drawing the facility and the market value of
the collateral. The collateral can be netted against the outstanding amount of the committed obligation to the extent that this
collateral is not already counted in the stock of HQLA.

Provided the total of all contractual obligations to extend funds to retail and non-financial corporates within the next 30 calendar
days (not captured in the prior categories) exceeds 50% of the total contractual inflows due in the next 30 calendar days from
these clients.

For forward reverse repos (with a binding obligation to accept), the cash outflow should be netted against the market value of
the collateral received after deducting the applicable haircuts.

In case of forward collateral swaps, the net amount between the market values of the assets extended and received after
deducting the haircuts applied to the respective assets in the LCR counts towards “other contractual outflows” or “other
contractual inflows” depending on which amount is higher.

Any other contractual cash outflows such as outflows to cover unsecured collateral borrowings, uncovered short positions,
dividends or contractual interest payments. Also includes: (i) cash flows arising from purchase of non-HQLA that are executed
but not yet settled at the LCR measurement date; and (ii) outflows of HQLA-type assets that are or will be excluded from the
bank's stock of HQLA due to operational requirements.

The outfiow shall be calculated using the undrawn portion of each unconditionally revocable uncommitted obligation.

The drawdown shall be calculated based on the contracted amount, on the undrawn portion of the facility, or on the value of the
fund or debt instruments, whichever is applicable
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(Name of Bank/QB)
Name of Bank/QB
Basel Il LCR Report
(Solo / Consolidated)
As of (Month/Quarter-End)
(Indicate if for "SINGLE CURRENCY" or for "PHP" or for "USD"/"EUR"/"CNY"/"JPY", etc.)

PART IV. TOTAL EXPECTED CASH INFLOWS
(In Absolute Amount)

Inflow
Item Nature of Item" Amount Rates Weighted Amount
a b axb

A. Secured Lending? ¥ [Sum of A.1 to A.5] f 0.00 . . : 0.00
1. Level 1 asset e 0.00 0% 0.00
2. Level 2 ts with 15% haircut 0.00 15% 0.00
3. Level 2 with 50% haircut 0.00 50% 0.00
4. Margin lending backed by all other collateral 0.00 50% 0.00
5. All other collaterals 0.00 100% 0.00
B. Loans, Receivables and Other Credit Facilities® * [Sum of B.1 to B.4] . 0.00 ’ . 000
1. Retail clients 0.00 50% 0.00
2. Philippine NG; LGUs; GOCCs; sovereigns, PSEs of foreign countries; MDBs 0.00 50% 0.00
3. Non-financial corporates 0.00 50% 0.00
4. Banks; financial corporates; trust and other fiduciaries; beneficiaries; BSP; and central banks of foreign countries 0.00 100% 0.00
C. Other Cash Inflows [Sum of C.1 to C.8] E .
1. Deposits held with other financial institutions for non-operational purposes 0.00 100% 0.00
2. Deposits pledged against an undrawn credit line or business facility 0.00 100% 0.00
3. Cash balances arising from the provision of brokering services and similar arrangements 0.00 100% 0.00
4. Cash balances released from segregated accounts held for the protection of customer trading assets” 0.00 100% 0.00
5. Cash inflows associated with non-HQLAs”
6. Forward transactions that start within and mature beyond the LCR period

a. Repurchase agreements”’

b. Collateral swaps® 0.00 100% 0.00
7. Net derivatives cash inflows” 0.00 100% 0.00
8. Other cash inflows not captured in above inflow categories (Please enumerate, if any. See table below.)

D. Total Expected Cash Inflows Before Ceiling [Sum of A to C]

E. Adjustment for 75% Ceiling [Max {D — Part lll.I'75%, 0}]

F. Total Expected Cash Inflows After Ceiling [Net of D and E]

ADDITIONAL ITEMS NOT CAPTURED IN THE ABOVE RELATED CATEGORIES: Amount

C.8 |Other cash inflows — [Sum of C.8(1) to C.8(---)] : . 0.00

(1)

(2)

(3)

(4)

®)
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1/

2/

3/
4/
5/
6/

7/
8/

9/

Cash inflows considered include only inflows from outstanding exposures that are contractually due within the LCR period, are
fully performing, and for which the bank has no reason to expect a default within the LCR period. This shall exclude those
instruments or transactions enumerated under Section ill.C paragraph 69 of the LCR standard.

With respect to determining the maturity, unless specifically prescribed, the instruments or transactions included in the
calculation of expected cash inflows follows the assumptions set forth under Section IIl.C paragraph 22 of the LCR standard.

Includes reverse repos, securities borrowings and collateral swaps with maturities within the LCR period, except those which
collateral is re-used (i.e., rehypothecated) and is used to cover short positions that could extend beyond 30 days. Short
positions include both instances where in its ‘matched book’ the bank sold short a security outright as part of a trading or
hedging strategy and instances where the bank is short a security in the ‘matched’ repo book (i.e., it has borrowed a security
for a given period and lent the security out for a longer period).

Where applicable, cash inflows include interests and installments that are expected to be received during the LCR period.
This also includes checks and other cash items.

Except revolving credit facilities, includes all credit transactions, either secured or unsecured, that are fully performing and are
contractually due within the LCR period. Thus, non-performing loans and past due loans should be excluded.

Provided these segregated balances are maintained in HQLA.

Also include: (i) cash flows arising from sale of non-HQLA that are executed but not yet settled at LCR measurement date; (ii)
interest income from non-HQLA expected to be received within the LCR period; and (iii) HQLA-type assets that are or will be
excluded from the bank’s stock of HQLA due to operational requirement.

The cash inflow to be recognized should be net of the market value of the collateral extended after deducting the applicable hai
In case of forward collateral swaps, the net amount between the market values of the assets extended and received after
deducting the haircuts applied to the respective assets in the LCR counts towards “other contractual outflows” or “other
contractual inflows” depending on which amount is higher.

Calculated in accordance with the methodology described in Section Il.C paragraphs 42 — 45. Where derivatives are
collateralized by HQLA, cash inflows are calculated net of any corresponding cash or contractual collateral outflows that would
result, all other things being equal, from contractual obligations for cash or collateral to be posted by the bank, given these
contractual obligations would reduce the stock of HQLA.
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AVAILABLE UNENCUMBERED LIQUID ASSETS

(Name of Bank/QB)
Name of Bank/QB
As of (Month/Quarter-End)
Particulars Amount Esti d Haircut E d Monetised
(In Absolute Gross Amount) Asset Asset Location Required by the | Value of the Collateral
Counterparty - Peso Type Class (Custodial account/ Country) Secondary Market (In PhP Absolute
Name of Issuer / Borrower) ot cY Foreign Currency i % Amount

_Sheet
4 R
5 0.00
|Total
7 0.00
2 0.00
3 0.00
; 0.00
5 0.00
To(al
; 0.00
2 0.00
3 0.00
4 0.00
5 0.00
g Total
1
2 0.00
: 0.00
4 0.00
5 0.00
_[Total
2
4
5
Total
3 =
2
3
4
5
Total
AV
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Part lll.A - Deposits

{Name of Bank/QB}
Name of Bank/QB

As of (Month/Quarter-End)

Net Due to Head Office/
i i -Fi ] - Branches/Agencies
Account Description Government|  Banks" C::::a‘::zln” :‘:?::p'::aat?:r:?’l Individuals" Dep::tu:;nt" R e:i?i:nt" {Philippine B?:ncl:lu of Du; ::k(:ﬁ',’er Others® Total
Foreign Banks)
1. Retail Fundingi 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
a. 500,000.00 and below 0.00
b. 500,000.01 to 4,000,000.00 0.00
c. 4,000,000.01 and above 0.00
2. Wholesale Funding ¥ 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
a. Operational deposits 0.00
b. Non-operational deposits 0.00
3. Restricted term deposits 0.00
4. Deposits pledged as collateral or under hold-out arrangements 0.00
Total Deposits 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

1/ Amounts should reconcile with FRP Schedule 22

2/ Net of Restricted term deposits and Deposits pledged as collateral or under hold-out arrangements
3/ Amount should reconcile with the net difference of Due To Head Office/Branches/Agencies (Philippine branch of a foreign bank) (excluding Unremitted Profits) and Due From Head Office/Branches/Agencies (Philippine branch of a foreign bank) (excluding

Losses in Operation) of the FRP Balance Sheet. Amount should be zero if difference is Net Due From Head Office/Branches/Agencies (Philippine branch of a foreign bank).

4/ Reconcile with FRP Schedules 39 and 39A maturing within one month

5/ Includes interests expected to be paid to deposit liabilities during the 30-day LCR period
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Part lIl.B & C - Wholesale Funding
(Name of Bank/QB

Name of Bank/QB
As of (Month/Quarter-End)
Financlal Liabitities Financial Liablilities Accrued Interest
Unaecured Derivatives with
Fi Li D at Fair Redeemable Asaociated with Expense on Finance Lease
Account Description Y v Subordinated Negative Fair Value 2 Total
pti Held for Trading” Valua through Bills Payable Bonds Payable s Preferred Shares” Transferred Hogld tor Foatoes Financial Payment Payable" Others’
Profit or Loss" Assets" ging Liabilities"

U d Funding g within one month 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
1. Philippine NG; LGUs; GOCCs; BSP; sovereigns, central banks, PSEs 0.00
of foreign countries; MDBs
2. Non-financial corporates 0.00
3. Financial entities 0.00
4. Other wholesale clients not included in the above related categories 0.00
S d Funding maturing within one month 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
1. Backed by Level 1 assets OR funding provided by the BSP 0.00
2. Backed by Level 2 assets with 15% haircut 0.00
3. Backed by non-HQLA AND funding provided by the Philippine NG or 0.00
by LGUs that are assigned with 20% credit risk weight or lower, or by
4. Backed by Level 2 assets with 50% haircut 0.00
5. All other maturing secured funding transactions not specified in the 0.00
above related categories
Contractual Derivatives Cash Outflows® 0.00
Excluded from Cash Outflow / Reported in Other 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Please specify.

1 0.00

2 0.00

3 0.00
Total 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
1R ile with FRP 39 and 30A ing within one month

2/includes instaliments expected to be paid within the 30-day LCR period to liabilities with residual maturities beyond one month
3/ Should be reported under Part lI-Cash Outflow, ltem D.1 (Contractual derivatives cash outflows) plus the notional amount of derivatives due within the 30-day LCR period, if any.
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PartIV.A & B - Lending

{Name of Bank/QB}
Name of Bank/QB
As of (Month/Quarter-End)
Financial Assets. | Desigraten ot P for-Sal v Debt ReconaiesUnder
inancial at Fair uoted
Descri Due from Other | Heldfor Trading | Value through | Financial Assets | Held- y . Loans and Repurchase Derivatives with | o . contract | Accrued intorest
Account jption " Agreements and | Positive Fair Value " Income from Others? Total
Banks (excludingequity | ProfitorLoss | (excludingequity | Financial Assets” | Classified as Recelvables” [ g ' ool Lending | Held f ing" | Receivable Financiat )
securities)” (excluding equity sacurities)” Loans and Borrowing or Hedging nancial
securities)” 1 iana”

A. Secured Lending within one month 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
1. Level 1 assets 0.00
2. Level 2 assets with 15% haircut 0.00
3. Level 2 assets with 50% haircut 0.00
[4_Margin lending backed by all other 0.00
5. Al other 0.00
B. Loans, and Other Credit Facilities g within one month 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
1. Retail chents 0.00
2. Philippine NG; LGUs; GOCCs; igns, PSEs of foreign ies; MDBs 0.00
3. Non-financial corporates 0.00
4. Banks; financial corporates; trust and other fiduciaries; beneficiaries; BSP; and 0.00
central banks of foreign countries
C. Other Cash Inflows 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
1. Deposits held with other financial institutions for 0.00
2. Deposits pledged against an undrawn credit line or business facility 0.00
3. Cash balances arising from the provision of brokering services and similar 0.00
arval ents
4. Cash balances released from segregated accounts hekd for the protection of 0.00
customer trading assets
5. Cash inflows associated with non-HQLAs 0.00
6. Forward jons that start within and mature beyond the LCR period 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

a. Repurchase agreements 0.00

b. Collateral swaps 0.00
7. Nel derivatives cash inflows™ 006
8. Other cash inflows not captured in above inflow 0.00
D. Excluded from Cash Inflow / Recog d as HQLA 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Please specify:

1 0.00

2 0.00

3 0.00
Total 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

1/ Reconcile with FRP Schedules 38 and 39A maturing within one month

2/ inchudes instaiments expected to be received within the 30-day LCR period from assets with residual maturities beyond one month

3/ Shoukt be reported under Part IV-Cash Inflow, tem C.7 (Net derivatives cash inflows) plus the notional amount of desivatives due within the 30-day LCR period, if any.
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Attachment 4

Appendix 74c/Q-44d
(Appendix to Subsec. X176.3/4176Q.3)

SWORN CERTIFICATION OF COMPLIANCE WITH
THE MINIMUM LIQUIDITY RATIO REQUIREMENT

<Name of Bank or Quasi-Bank>
CERTIFICATION

Pursuant to Subsection X176.3/4176Q.3 of the Manual of Regulations for
Banks/Non-Bank Financial Institutions, I/we hereby certify that —

I:I The Bank/QB has fully complied with the twenty percent (20%) Minimum Liquidity
Ratio (MLR) Requirement on all banking/business days of the month/quarter ended
<Year>.

D The Bank/QB incurred shortfalls on the following days of the month/quarter ended
<Year>:

I/We further certify to the best of my/our knowledge that the above statement is
true and correct.

(Signature over Printed Name of
President, or Executive Vice President and
Compliance Officer/Chief Accountant/Comptroller)

SUBSCRIBED AND SWORN TO before me this day of 20, at,
Philippines affiant/s exhibiting their government-issued identification cards as follows:

NAME GOVERNMENT- DATE OF ISSUE PLACE OF ISSUE
ISSUED ID

Witness my hand and notarial seal on the date and place above-written.

NOTARY PUBLIC
Doc. No. ___;
Page No. __;
Book No. __;

Series of 20__



Attachment 5
(Page 1 of 2)

DEADLINE : 15 banking days after

end of reference month

SUBMISSION : Original copy to the

Supervisory Data Center

FOR STAND-ALONE THRIFT, RURAL AND COOPERATIVE BANKS AND NON-BANK FINANCIAL INSTITUTIONS WITH
QUASI-BANKING AUTHORITY

(Name of Bank) {Code)

(Address)

COMPUTATION OF MINIMUM LIQUIDITY RATIO
Solo Basis

As of

{Month-End)

REPUBLIC OF THE PHILIPPINES)
) S.S.

I/We solemnly swear that all matters set forth in this report and all its supporting schedules are true and
correct, to the best of my/our knowledge and belief.

(Signature over Printed Name of
President, or Executive Vice President and Chief
Accountant/Comptroller)

SUBSCRIBED AND SWORN TO BEFORE ME this

day of
20___, affiant exhibiting to me their Government-issued identification cards as follows:
Name Government-Issued {D Date of Issue Place of Issue
Notary Public
Until December 31, 20
PTR No.
Place:
Doc. No.
Page No.
Book No.

Series of




Name of Bank/Quasi-Bank
Minimum Liquidity Ratio
As of (Month-End)

(in PHP, Absolute Amounts)

Attachment 5
(Page 2 of 2)

PART I. MINIMUM LIQUIDITY RATIO (MLR)

Item Nature of Item Reference Amount
A. Stock of Liquid Assets Part |, ltem B
B. Qualifying Liabilities Part Ill, ltem B
C. MLR [A divided by B]
PART Il. STOCK OF LIQUID ASSETS
Item Nature of Item Amount
A. Stock of Liquid Assets

(1) Cash on hand

(2) Bank reserves in the BSP

(3) Overnight and term deposits with the BSP

(4) Reverse repos with the BSP

(5) Debt securities representing claims on or guaranteed by -

(a)

The Philippine national government (NG) and the Bangko Sentral

NEE e

(b)

Sovereigns and central banks of foreign countries with external credit ratings
of at least AA- or its equivalent

(c)

Multilateral organizations with external credit ratings of at least AA- or its
equivalent

(6) Deposits in other banks [Sum of 6(a), 6(b) and 6(c)]

(a)

Deposits in universal and commercial banks

Of which, P are deposited with related parties®/
(b) Deposits in thrift banks
Of which, P are deposited with related parties”
(c) Deposits in rural and cooperative banks
Of which, P are deposited with related parties”
B. Total [Sum of A(1) to A(6)]
PART lll. QUALIFYING LIABILITIES
Item Nature of Item Amount
A.  Qualifying Liabilities .
(1) Total On-Balance Sheet Liabilities
Of which, P are deposits by related parties”
Of which, P are unsecured subordinated debt

(2) Irrevocable obligations under off-balance sheet items: [Sum of 2(a) to 2(e)]

(a)

Guarantees issued

(b)

Trade related guarantees

(c)

Letters of credit

(d)

Other committed credit lines

(e) Others
B. Total [Sum of A(1) and A(2)] 2
1/ Refer to item "n" of Subsection X141.1 of the MORB/item "(5)(a)" of Subsection 4141Q.3 of the MORNBEI for the

definition of related parties.



Attachment 6

APPENDIX 15a

SWORN CERTIFICATION OF COMPLIANCE WITH
THE FCDU/EFCDU COVER REQUIREMENT

<Name of Bank>

CERTIFICATION

Pursuant to Section 73 of the Manual of Regulations on Foreign Exchange
Transactions, as amended, we hereby certify that we have fully complied with the 100%
Asset Cover Requirement for FCDU/EFCDU Liabilities on all banking days of the quarter

ended

<Year>.

We further certify to the best of our knowledge that the above statement is true and

correct.

President

TIN:

Compliance Officer Head of Treasury

TIN:

Department
TIN:

SUBSCRIBED AND SWORN TO before me this day of 20, at,
Philippines affiant/s exhibiting their government-issued identification cards as follows:

NAME

GOVERNMENT-
ISSUED ID

DATE OF ISSUE PLACE OF ISSUE

Witness my hand and notarial seal on the date and place above-written.

Doc. No. __;
Page No. ___;
Book No. __;
Series of 20__

NOTARY PUBLIC



