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Annex 1
inwmIanpoiie Al #smavéanugiwmn
Monthly Report on Liquidity Coverage Ratio
TNHEHNINE
Name of the Institution :
MUTIGES
Reporting Date :
HFNUISTH 9 S0NIFETH (Exchange rate 1 USD) = KHR
BSSEAIMABSNSEN BSSERAIMANMIEY
ﬁﬁmmsﬁ]m (In milion riels) Non weighted amounts Weighted amounts faiu
Other Other Total
KHR usD _ KHR usbD _
currencies currencies
18 0jeuny
ASSETS
NG Bm i
1 1 Notes and coins 0 0 0
Hhun{mAvEIMaRGisi mmimﬁ%smgm
12 1 Reserves requirement with the NBC > minimum reserve requirement 0 0 0
AuamaghgmmAyu isisnminaisaym
b 1 Reserves requirement with the NBC in KHR
(AT ERMAYRGIMA §ANIMIEIn tmﬁmmimﬁ%sm‘;m
1 > Reserves requirement with the NBC in USD
wshagmividisianmimiisnym ibniunaanigag SunnnfmAmsumiiugs
[gajfanged §§lﬁiﬁ futs 1 1 Amounts deposited at the NBC excluding settlement account and capital guarantee account 0 0 0
HANMNGHI . o
' " YUUHIMGHMHINS (S0 LUiﬁGijﬂJ’ULﬁiﬁjﬁiSi]ﬁ) 16NN mﬁmm:mmsmglm
HaLA 10 1 NCDs (and any other securities) issued by the NBC 0 0 0
agfgprisyoptanumsimginedshimngigiva ymihw antsuiivinmg Shunminnmeu
IUMSEAMARA AAA 161 AA- §11 BOIMITNUMIGNHHZINS yulifwigngima BV MIA M TS A
17 1 |nudfju onmndiio fhnaminfigs inumsdamathn AAA
Market value of unencumbered marketable debt securities on or guaranteed by sovereigns and central banks,
with rating comprised between AAA and AA- included BIS, IMF, ECB, EU, and MDBs when rated AAA
0 0 0
(U] 9 = RIUYH (9.99 HT 9.90)
Total 1 = £ (1.11 ; 1.17) 0 0 0




agfiprisyuuEtanumsimginsdsmimngRgiva ymnw andsuivinty] Shnnminnumeu

-t

BUMSSAMARH A+ 161 A-

2 o8 Market value of unencumbered marketable debt securities on or guaranteed by sovereigns and central banks,
with rating between A+ and A-
ﬁ”gﬁﬁ@i%squLﬁﬁnpmmﬁgmﬁu:msﬁsmﬁmﬁgﬁgmﬁh UMW LN ETHAM NN MINN: M0
nfitgl§ iMufmsynuMuIsinh 9.90 IMUMSEAMANNgAMH U 1] A-

8 nJﬁJﬁtjﬁJ§§w e o8 Market value of unencumbered marketable debt securities on or guaranteed by Public Sector Entities (PSESs)
IﬁJﬂtG:]ﬁ and MDBs not included in 1.17 with rating higher or equal to A-
OLA HUURTANUMGHMGINSTShumagRgid uMGsgUwRm s (EHNSUU{RMANEHY) 84 Covered Bonds

UM SEAMARNAZATNY U 18] AA-

1.23 0.85
Unencumbered eligible debt securities (including commercial paper) and covered bonds, with rating higher or
equal to AA-
vfg

1.24 0.75
Gold for own account
f{U U = HUJUIN is [OLA ; 40% (HQLA+OLA)]
Total 2 = Minimum [OLA ; 40% (HQLA+OLA)]

[§A] Ry AIU

Total ASSETS

AU M = §JJU 9 + fIJU 1V
Total 3 = Total 1 + Total 2

NET CASH OUTFLOWS

= expected cash outflows - expected cash inflows

wunsmagisansmiigmuiihen = wunsmisansimiituiingn - puguisansimaituiingn

UG
OUTFLOWS

WG IS [MATIING (GSARASUIERIMA) SHIMAUIITAIUIMAIQIRGGSAEGE (FEMA T 177
900.000 GANIENIEIR [ AEG)

Retail cash outflows (regardless of amount) and qualifying SME deposits (less than or equal to USD
100,000 or equivalent)

2.11

0.05

MATHNBIS {gime

Stable deposits

212

0.15

[MATINYS i s agiman

Less stable deposits

[UANg8EESNSAIMS

Unsecured wholesale funding

2.21

0.25

imivifuivim quangsEsmemimisumsiwnnygna iqnen 8 (RUELNGIMA)

operational deposits (unsecured funding generated by clearing, custody and cash management activities)

2.22

0.4

imfvifdsivspivimi fjpuvisdsivstiimin idudspinwmiangh V.99 Fi5 V.9V

non operational deposits from non-financial corp.not qualifying for reporting in 2.11 to 2.12

2.23

0.4

inruifdsiusuivimi faptsufivinw] QMR SHNMHEIMNN@DIAN:

non operational deposits from sovereigns, central banks, and PSEs




wuyite misansym
CASH OUTFLOWS

2.24

imauifdsiusivimilif:apsnnmiSatiimin jonsishphauugs v)

o
1

non operational deposits from banks and financial institutions (as defined in Annex 2)

2.25

imAvifSsivspRuimii SaynuiGhig)s

non operational deposits from all other legal entities

2.26

BANgSETSMSMIMNIGNIG)H (8 NGUTIRTAN M

any other unsecured wholesale funding including debt securities

[UFi886 8 mim st

Secured funding

2.31

[URUAMIUANG SMNINW{S NjAIRYAISSWikUMSHANMNGaS

secured funding transactions backed by HQLA

2.32

0.15

[URUAMIUANSSM NS NjuRgaISS Wwigjhig) s iplivne

secured funding transactions backed by OLA other than Gold

2.33

0.25

[URUAMIUANGSMNIN WY &S

secured funding transactions backed by Gold for own account

2.34

[URUAMIUANG SiH U SMIMNIINIG) 6

all other secured funding transactions

BIEIMIAIS S WMAIAFASHIURUGMIGUAIANS AJLS SAIURUFMITGIATG]H

Increased liquidity needs related to derivatives and other transactions

2.41

aURINNS agjgiaoh

derivative payables

242

wunsMAvipupunigdgpisig nmimigunian8agjs

outflows from market valuation changes of collateral for derivative transactions

2.43

UG Mis anGIMARURURMIZURIANS AgFSItIIE)H

other derivative cash outflows

RGeS

Committed facilities

ABHES SIS T IMATIS G ATSPAANASSHasg Stumn

for the undrawn portion of committed credit and liquidity facilities

GHNHBG TSNS UM AT QGGG ST

fo retails and SMEs

2.51

0.05

AGAISNRANGAS

credit facilities

2.52

0.05

figeugnagiwman

liquidity facilities

GIM:EUISTSTGSUINIG aNUSHEUIS W] §41 51MIfMIU

to non financial corporates, sovereigns and central banks

2.53

0.1

AGAISNRANAS

credit facilities

2.54

0.3

figaIsNagSSwmi

liquidity facilities




GIN:ff NS aS1aSAVIIE (JONSIGAFHGUAIES 1)

to banks and financial institutions (as defined in Annex 2)

2.55

0.4

AGAISNRANAS

credit facilities

2.56

0.4

figrosNagSSwmi

liquidity facilities

A BNSUTNIGIGA1G]6

fo other financial institutions

2.57

0.4

AGAISNRANAS

credit facilities

2.58

figaIsNagSSwmi

liquidity facilities

SEupnIgHIg)He

to other legal entities

2.59

fgaasnRnNss

credit facilities

2.60

RgaasnaugSwman

liquidity facilities

MAGRGHGSWOIMMIGII T (18AGAISNSIMSRGISH)

Other contingent funding obligations (whether contractual or not)

2.71

0.1

figrusnagSwmnSisangisidumouiiunmSiwnsunenn

unconditional revocable credit and liquidity facilities' agreements

2.72

> U U Bl

mugRgnashfhviimuinsmingny mwminhdgemunuisHu)isMagisansimiuoiienhig]

N 9visgMIMU )

trade finance related obligations (report average of monthly net outflows in last 12 month period)

2.73

0.5

mimfhlgasanas ipimagignisufhviimuinsmangny Mwmiansgshunjuis MU m
A giS aNGIMARHAGHINL 9VigGHIfMIW )
Guarantees and letters of credit other than trade finance related obligations (report average of monthly net

outflows in last 12 month period)

2.81

WG IS ANGIMA MEMIAISIGHIIG) 6

Other contractual outflows

(U0 G = RUYH (9.99 KT 19.G9)
Total 4 = £ (2.11 ; 2.81)

u)iG

INFLOWS

AIYAY] Reverse Repo SARGYIUIATAINSARNITASS MOl

Outstanding Reverse repos and securities borrowing with remaining maturities within 30 days

[GATUATIRIIMS S GV SHGSIAIM SIS AiUgTIISTATT

where the collateral received is not re-hypothecated




UigRITS anGma
CASH INFLOWS

3.11

=]

MUN WIS Ny g Wit UMSHANMNG

a

covered by HQLA

3.12

0.25

MANNWIG HJMﬁ§m§§w1ﬁjh19]ﬁ
covered by OLA

3.13

MU WG NjARYIRHIG)H

covered by other assets

[SATUTIEIMS S G0 SHIAIMSIT NG QUgTISTI)

where the collateral received is re-hypothecated

3.14

MNWE NjrRyaIg S Wik uMSHNNMNGaT
covered by HQLA

3.15

M{INW{FjIREIg 8 [iﬁﬁjﬂié]ﬁ
covered by OLA

3.16

M NG N nYIRHIg)H

covered by other assets

RGAISPESASHTIMAT A[f2anSEINISHVIINIE JONSAANGHHGUATHS 19

Undrawn committed facilities from banks and financial institutions as defined in Annex 2

3.21

Rgaagpiii:ansnmiShtiimin inudsmsnwmiangh m.vY

Committed facilities from banks and financial institutions other than those reported in 3.22

3.22

Rgeusnirugsiinnmiy

Committed fund facilities with parent bank

WG IARGAISNIGH 9 FUaISMImE GESENSMIMS FHItT:- 1A MOTG

Other contractual inflows, either secured or unsecured, within 30 days

3.31

0.5

Hfsnenw

from retail customers

3.32

0.5

ﬁﬁjtﬂLmﬁj@ﬁfjﬁ§ﬁﬁﬁjﬁ
from SMEs

3.33

0.5

vt sBsivsiimis

o
1

from non financial corporates

3.34

nsMinameu

from central banks

3.35

o

DR ansummIShilimin gomsichnhguugg v

3

from banks and financial institutions as defined in Annex 2

3.36

0.5

al [=3

AR ansuinninigiig)s gomsishanguugs v

from other financial institutions as defined in Annex 2

3.37

0.5

Asfunuighig)s

from other legal entities

3.38

0.5

flant suiiuint

from sovereigns

3.39

mivifisii:apsunmiShiimin gomsichghguags v

deposits with banks and financial institutions as defined in Annex 2




WIGuis anGimanguaiansagg

derivative cash inflows

U)iGUAIGIS aNGIMA N gURIANS AgjgMURGAISNIW: 1N MOTY
3.50 1
net contractual derivative cash inflows within 30 days 0 0 0

Wi ANGIMA TR GAI SN IULRIGIAIG)BHHIS: R MOTE
3.60 1 !
Contractual inflows from other securities maturing within 30 days 0 0 0

WG anGImA TR AIgNIGHIIg) B E A 10T MOTG
3.70 0 '
Any other contractual inflows aue in the next 30 days 0 0 0

(UJU & = BUYH (.99 BT M.AO)
Total 5 =% (3.11 ; 3.70) 0 0 0

UG AIgIs ANGIMI (U B = fUJU G - HUJUIWIES (WU & 4 ME% IS WU G)
TOTAL NET CASH OUTFLOWS Total 6 = Total 4 - Min (Total 5 ; 75% Total 4) 0 0 0

Hgmuudanugiwmn HYMAHTSANISR WM = fIjU M / FITU D

LIQUIDITY COVERAGE RATIO LCR= Total 3/Total 6 #DIV/0! | #DIV/0! #DIV/0! #DIV/0!

nimEfing 156 ie

=,

HE QW kil guigmni
General Manager/CEO Verified By Prepared by
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