
NATURE OF ITEM
TOTAL UNWEIGHTED VALUE

1 

(AVERAGE)

TOTAL WEIGHTED VALUE
2 

(AVERAGE)

STOCK OF HIGH-QUALITY LIQUID ASSETS (HQLA)

1. TOTAL STOCK OF HQLA 46,781,634,439.99                       

EXPECTED CASH OUTFLOWS

2. Deposits, of which: 43,214,882,396.54                  12,980,254,781.14                 

3. Retail funding -                                                 -                                                

4. Wholesale funding, of which: 43,214,882,396.54                        12,980,254,781.14                       

5. Operational deposits 43,079,898,187.86                        12,923,969,456.36                       

6. Non-operational deposits (all counterparties) 134,984,208.68                             56,285,324.78                              

7. Unsecured wholesale funding (all counterparties) 18,219,498.80                          18,219,498.80                         

8. Secured funding -                                            

9. Derivatives contracts, of which: 815,527,653.02                        815,527,653.02                       

10. Outflows related to derivatives exposures (net) 815,527,653.02                             815,527,653.02                            

11. Outflows related to collateral requirements -                                                 -                                                

12. Structured financing instruments -                                             -                                            

13. Committed business facilities (all counterparties) 726,698,325.00                        72,669,832.50                         

14. Other contractual obligations within 30-day period -                                             -                                            

15. Other contingent funding obligations 3,566,921,110.68                    107,007,633.32                       

16. TOTAL EXPECTED CASH OUTFLOWS 13,993,679,398.78                 

EXPECTED CASH INFLOWS

17. Secured lending 11,362,249,798.77                  -                                            

18. Fully performing exposures (all counterparties) 896,829,976.14                        448,414,988.07                       

19. Other cash inflows 812,644,522.27                        812,644,522.27                       

20. TOTAL EXPECTED CASH INFLOWS 13,071,724,297.18                  1,261,059,510.34                    

Total Adjusted Value
3

21. TOTAL STOCK OF HQLA 46,781,634,439.99                    

22. TOTAL EXPECTED NET CASH OUTFLOWS 12,732,619,888.44                    

23. LIQUIDITY COVERAGE RATIO (%) 369.18%

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.

LIQUIDITY COVERAGE RATIO DISCLOSURE TEMPLATE - SOLO

(ln Single Currency, Absolute Amount)
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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). 

2/ Weighted values must be calculated after the application of respective haircuts (for HQLA) or inflow and outflow rates (for inflows and outflows). 

1/ Unweighted values must be calculated as outstanding balances maturing or callable within 30 days (for inflows and outflows). 


