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Stock of HQLA
(in full amount IDR)

June 30, 2015

Cash Inflows
(in full amount IDR)

June 30, 2015

Uji coba pengungkapan Liquidity Coverage Ratio (LCR) berdasarkan atas Surat Otoritas Jasa Keuangan Nomor S-195/PB-11/2014 tanggal 15 Desember 2014 perihal Pelaksanaan Uji Coba Perhitungan dan Pengungkapan Liquidity Coverage Ratio

 A. Level 1 assets: 

  -  Coins and bank notes 496,649,567,504  496,649,567,504  
  -    Qualifying marketable securities from sovereigns,
   central banks, PSEs, and multilateral development banks 0  0 
  -    Qualifying central banks reserves 7,626,388,203,508  7,626,388,203,508  
  -    Domestic sovereign or central bank debt for non-0% 
    risk-weighted sovereigns 9,514,575,450,467  9,514,575,450,467  

 B. Level 2 assets (maximum of 40% of HQLA):

  Level 2A assets 

  -    Sovereign, central bank, multilateral development banks, 
   and PSE assets qualifying for 20% risk weighting 0  0 
  -    Qualifying corporate debt securities rated AA- or higher 0  0 
  -    Qualifying covered bonds rated AA- or higher 0  0 

  Level 2B assets(maximum of 15% of HQLA)

  -    Qualifying RMBS 0  0 

  -    Qualifying corporate debt securities rated between
   A+ and BBB-  0  0 
  -    Qualifying common equity shares 0  0 

   Total value of stock  HQLA 17,637,613,221,479  17,637,613,221,479  

Maturing secured lending transactions backed by the following collateral:

Level 1 assets  47,141,000,000   0 

Level 2A assets 0  0 

Level 2B assets   

-   Eligible RMBS 0  0 

-    Other assets 0  0 

Margin lending backed by all other collateral 0  0 

All other assets

Credit or liquidity facilities provided to the reporting bank 0  0 

Operational deposits held at other inancial institutions (include deposits  

held at centralised institution of network of co-operative banks) 564,027,087,737   0 

Other in lows by counterparty:   

-    Amounts to be received from retail counterparties 9,548,623,886,311   4,774,311,943,155 

-    Amounts to be received from non- inancial wholesale conterparties,

 from transactions other than those listed in above in low categories 8,537,444,011,249  4,268,722,005,625 

-    Amounts to be received from inancial institutions and central banks,

 from transactions other than those listed on above in low categories. 3,788,362,627,827  3,788,362,627,827  

Net derivative cash inf lows 38,633,363,225  38,633,363,225 

Other contractual cash inf lows  

Total cash inf lows 22,524,231,976,349  12,870,029,939,832  

Total net cash outf lows = Total cash outf lows minus min

[total cash inf   4,766,470,881,541   

LCR = Stock of HQLA / Total net cash outf lows  370.04%

  POS - POS   Unweighted   Weighted

Cash Outf lows
(in full amount IDR)

June 30, 2015

 A. Retail deposits:

  Demand deposits and term deposits (less than 30 days maturity)   
  -    Stable deposits (deposit insurance scheme meets aditional criteria) 0  0 
  -    Stable deposits 5,539,425,991,794  276,971,299,590  
  -    Less stable retail deposits 4,896,046,969,505  489,604,696,951  

  Term deposits with residual maturity greater than 30 days 7,482,840,473,060   0 

 B. Unsecured wholesale funding:

  Demand and term deposits (less than 30 days maturity) provided
  by small business customers:   
  -  Stable deposits 0  0 
  -    Less stable deposits 0  0 

  Operational deposits generated by clearing, custody and cash
  management activities 3,048,276,020,661  762,069,005,165  
  -    Portion covered by deposit insurance 11,227,880,953  561,394,048  

  Cooperative banks in an institutional network (qualifying deposits
  with the centralised institution) 286,586,118,526  71,646,529,632  

  Non- inancial corporates, sovereigns, central banks, multilateral
  development banks, and PSEs 30,066,357,742,990  12,026,543,097,196  

  -    If the entire amount fully covered by deposit insurance scheme 810,418,128,232  162,083,625,646  

  Other legal entity customers

 C. Secured funding: 
  -    Secured funding transactions with a central bank counterparty
   or backed by Level 1 assets with any counterparty. 0  0 
  -    Secured funding transactions backed by Level 2A assets, 
   with any counterparty 0  0 
  -   Secured funding transactions backed by non-Level 1 
   or non-Level 2A assets, with domestic sovereigns, multilateral 
   development banks, or domestic PSEs as a counterparty 0  0 
  -    Backed by RMBS eligible for inclusion in Level 2B 0  0 
  -    Backed by other Level 2B assets 0  0 
  -    All other secured funding transactions 0  0 

 D. Additional requirements:

  Liquidity needs (eg collateral calls) related to inancing transactions, 
  derivatives and other contracts 0  0

  Market valuation changes on derivatives transactions
  (largest absolute net 30-day collateral lows realised during the
  preceding 24 months) 0  0

  Valuation change in non-Level 1 posted collateral securing derivatives 0  0 

  Excess collateral held by a bank related to derivative transactions
  that could contractually be called at any time by its counterparty 0  0 

  Liquidity needs related to collateral contractually due from the reporting
  bank on derivatives transactions 0  0 

  Increased liquidity needs related to derivative transactions that allow
  collateral substitution to non-HQLA assets 0  0 

  ABCP, SIVs, conduits, SPVs, etc:   
  -    Liabilities from maturing ABCP, SIVs, SPVs, etc (applied to
   maturing  amounts and returnable assets. 0  0 
  -    Asset Backed Securities (including covered bonds) applied
   to maturing amounts. 0  0 

  Currently undrawn committed credit and liquidity facilities provided to:   
  -    retail and small business clients 20,976,892,638,231  1,048,844,631,912  
  -    non- inancial corporates, sovereigns and central banks, 
   multilateral development banks, and PSEs 4,225,890,963,533  422,589,096,353   
  -    banks subject to prudential supervision 0  0 
  -    other inancial institutions (include securities irms, insurance
   companies)  44,141,871,323  17,656,748,529  
  -    other legal entity customers, credit and liquidity facilities 0  0 

  Other contingent funding liabilities (such as guarantees, letters of
  credit, revocable credit and liquidity facilities, etc)   
  -    Trade inance  506,249,368,883  25,312,468,444  
  -    Customer short positions covered by other customer, collateral 0  0 

  Any additional contractual outf lows 0  0 

  Net derivative cash outf lows 51,095,818,844  51,095,818,844  

  Any other contractual cash outf lows 2,281,522,409,064  2,281,522,409,063   

  Total cash outf lows 80,226,972,395,599  17,636,500,821,373   
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LCR Common Disclosure Template  
(in full amount IDR)

June 30, 2015

a    Unweighted values must be calculated as outstanding balances maturing or callable within 30 days (for in lows 
and out lows).

b     Weighted values must be calculated after the application of respective haircuts (for HQLA) or in low and              
out low rates (for in lows and out lows).

c    Adjusted values must be calculated after the application of both (i) haircuts and in low and out low rates and 
(ii) any applicable caps (ie cap on Level 2B and Level 2 assets for HQLA and cap on in lows).

HIGH-QUALITY LIQUID ASSETS

 1. Total high-quality liquid assets (HQLA) 17,637,613,221,479  17,637,613,221,479  

CASH OUTFLOWS

 2. Retail deposits and deposits from small business customers, of which:   

 3. Stable deposits 5,539,425,991,794  276,971,299,590  

 4. Less stable deposits 4,896,046,969,505  489,604,696,951  

 5. Unsecured wholesale funding, of which:   

 6. Operational deposits (all counterparties) and deposits in networks

  of cooperative banks 3,059,503,901,614   762,630,399,213  

 7. Non-operational deposits (all counterparties) 31,163,361,989,748  12,260,273,252,474  

 8. Unsecured debt 0  0 

 9. Secured wholesale funding   

 10. Additional requirements, of which:   

 11. Out lows related to derivative exposures and other collateral

  requirements 51,095,818,844  51,095,818,844  

 12. Out lows related to loss of funding on debt products 0  0 

 13. Credit and liquidity facilities 25,246,925,473,087  1,489,090,476,794   

 14. Other contractual funding obligations 2,281,522,409,064  2,281,522,409,063   

 15. Other contingent funding obligations 506,249,368,883  25,312,468,444  

 16. TOTAL CASH OUTFLOWS 72,744,131,922,539  17,636,500,821,373     

CASH INFLOWS

 17. Secured lending (eg reverse repos) 47,141,000,000  0 

 18. In lows from fully performing exposures 22,477,090,976,349  12,870,029,939,832  

 19. Other cash in lows 0  0 

 20. TOTAL CASH INFLOWS 22,524,231,976,349  12,870,029,939,832  

TOTAL ADJUSTED VALUE

 21. TOTAL HQLA 0 17,637,613,221,479  

 22. TOTAL NET CASH OUTFLOWS 0 4,766,470,881,541    

 23. LIQUIDITY COVERAGE RATIO (%) 0 370.04%

Total Unweighted Value 
(average)

Total Weighted Value  
(average)


