
NATURE OF ITEM

TOTAL UNWEIGHTED
1 

VALUE 

(AVERAGE)

TOTAL WEIGHTED
2 

VALUE 

(AVERAGE)

STOCK OF HIGH-QUALITY LIQUID ASSETS (HQLA)

1.       TOTAL STOCK OF HQLA 535,542,055,623.01

EXPECTED CASH OUTFLOWS

2.       Deposits, of which: 1,571,434,315,041.71 379,489,283,317.03

3.       Retail funding 934,485,281,369.97 108,358,691,896.37

4.       Wholesale funding, of which: 636,949,033,671.74 271,130,591,420.66

5.       Operational deposits 333,575,492,602.44 100,072,647,780.73

6.       Non-operational deposits (all counterparties) 303,373,541,069.30 171,057,943,639.93

7.       Unsecured wholesale funding (all counterparties) 53,936,019,666.22 48,985,343,860.78

8.       Secured funding 0.00

9.       Derivatives contracts, of which: 241,637,925,397.96 241,637,925,397.96

10.     Outflows related to derivatives exposures (net) 241,637,925,397.96 241,637,925,397.96

11.     Outflows related to collateral requirements 0.00 0.00

12.     Structured financing instruments 0.00 0.00

13.     Committed business facilities (all counterparties) 45,312,024,405.88 9,935,131,118.48

14.     Other contractual obligations within a 30-day period 11,111,633,568.38 11,111,633,568.38

15.     Other contingent funding obligations 250,867,514,394.24 7,526,025,431.83

16.     TOTAL EXPECTED CASH OUTFLOWS 698,685,342,694.46

EXPECTED CASH INFLOWS

17.     Secured Lending 19,388,318.34 0.00

18.     Fully performing exposures (all counterparties) 296,459,054,118.39 159,974,962,399.99

19.     Other cash inflows 277,962,570,871.19 277,962,570,871.19

20.     TOTAL EXPECTED CASH INFLOWS 574,441,013,307.92 437,937,533,271.18

Total Adjusted3

Value

21.     TOTAL STOCK OF HQLA 535,542,055,623.01

22.     TOTAL EXPECTED NET CASH OUTFLOWS 260,747,809,423.29

23.     LIQUIDITY COVERAGE RATIO (%) 207.42%

Datapoints used were the simple average of the quarterly CONSO report as of March 31, 2019, June 30, 2019, September 30, 2019, 

and December 31, 2019.

As of December 31, 2019

(In Single Currency, Absolute Amount)

METROPOLITAN BANK & TRUST COMPANY

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).

LIQUIDITY COVERAGE RATIO DISCLOSURE TEMPLATE - CONSOLIDATED


