
NATURE OF ITEM

TOTAL UNWEIGHTED1 

VALUE 

(AVERAGE)

TOTAL WEIGHTED2 

VALUE 

(AVERAGE)

STOCK OF HIGH-QUALITY LIQUID ASSETS (HQLA)

1.       TOTAL STOCK OF HQLA 672,077,967,355.46

EXPECTED CASH OUTFLOWS

2.       Deposits, of which: 1,487,536,309,541.90 318,972,303,834.08

3.       Retail funding 914,877,571,155.23 107,156,871,412.70

4.       Wholesale funding, of which: 572,658,738,386.67 211,815,432,421.38

5.       Operational deposits 412,772,076,429.08 123,831,622,928.72

6.       Non-operational deposits (all counterparties) 159,886,661,957.59 87,983,809,492.66

7.       Unsecured wholesale funding (all counterparties) 9,826,315,904.91 9,433,508,017.11

8.       Secured funding 352,622,126.15

9.       Derivatives contracts, of which: 212,181,696,208.86 212,181,696,208.86

10.     Outflows related to derivatives exposures (net) 212,181,696,208.86 212,181,696,208.86

11.     Outflows related to collateral requirements 0.00 0.00

12.     Structured financing instruments 0.00 0.00

13.     Committed business facilities (all counterparties) 58,854,206,343.07 16,580,669,956.91

14.     Other contractual obligations within a 30-day period 14,620,792,433.52 14,620,792,433.52

15.     Other contingent funding obligations 224,427,217,765.74 6,732,816,532.97

16.     TOTAL EXPECTED CASH OUTFLOWS 578,874,409,109.60

EXPECTED CASH INFLOWS

17.     Secured Lending 0.00 0.00

18.     Fully performing exposures (all counterparties) 258,181,778,823.65 145,184,572,715.75

19.     Other cash inflows 228,311,122,381.77 228,311,122,381.77

20.     TOTAL EXPECTED CASH INFLOWS 486,492,901,205.42 373,495,695,097.52

Total Adjusted3

Value

21.     TOTAL STOCK OF HQLA 672,077,967,355.46

22.     TOTAL EXPECTED NET CASH OUTFLOWS 205,378,714,012.09

23.     LIQUIDITY COVERAGE RATIO (%) 326.93%

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, 2020, June 30, 2020, September 30, 2020, and 

December 31, 2020.
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