JPMORGAN CHASE BANK N.A. MANILA BRANCH

LIQUIDITY COVERAGE RATIO DISCLOSURE TEMPLATE - SOLO

(In Single Currency, Absolute Amount)
As of December 31, 2023

NATURE OF ITEM

STOCK OF HIGH-QUALITY LIQUID ASSETS (HQLA)
1. TOTAL STOCK OF H
EXPECTED CASH OUTFLOWS
2. Deposits, of which:

TOTAL UNWEIGHTED VALUE®
(AVERAGE)

50,063,467,910.41

TOTAL WEIGHTED VALUE*

(AVERAGE)

53,836,254,603.06

15,079,102,661.34

3. Retail funding

4. Wholesale funding, of which:

50,063,467,910.41

15,079,102,661.34

5. Operational deposits

49,595,380,430.18

14,878,614,129.05

6. Non-operational deposits (all counterparties)

468,087,480.23

200,488,532.29

7. Unsecured wholesale funding (all counterparties) 579,593,462.50 579,593,462.50
8. Secured funding -
9. Derivatives contracts, of which: 238,432,846.83 238,432,846.83

10. Outflows related to derivatives exposures (net)

238,432,846.83

238,432,846.83

11. Outflows related to collateral requirements

12. Structured financing instruments

16. TOTAL EXPECTED CASH OUTFLOWS
EXPECTED CASH INFLOWS
17. Secured lending

13. Committed business facilities (all counterparties) 1,380,049,984.62 138,004,998.46
14. Other contractual obligations within 30-day period = =
15. Other contingent funding obligations 5,011,022,263.39 150,330,667.90

14,260,669,033.47

16,185,464,637.04

18. Fully performing exposures (all counterparties) 266,156,250.00 133,078,125.00
19. Other cash inflows 865,551,906.48 865,551,906.48
20. TOTAL EXPECTED CASH INFLOWS 15,392,377,189.95 998,630,031.48

21. TOTAL STOCK OF HQLA

Total Adjusted Value®

22. TOTAL EXPECTED NET CASH OUTFLOWS

53,836,254,603.06

23. LIQUIDITY COVERAGE RATIO (%)

15,186,834,605.56

354.48%

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, 2023, June 30, 2023, September 30, 2023, and December 31,

2023.




