
Comments:

1. The values reported as per the LCR disclosure requirement for March 2020 is a quarterly average of the monthly observations from 
the previous 3 months.

2. Total High Quality Liquid Assets (HQLA) is made up of unrestricted cash held with the Bank of Mauritius and marketable securities 
that qualifty as Level 1 assets as defined by the LCR framework. The average LCR ratio for the quarter stood at 124.5% with total High 
Quality Liquid Assets standing at USD 111.65mn.


