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 Open Maturity  < 6 months  6 months to < 

1 year 

 >= 1 year Perpetual

1 Capital and securities: 2                        56,148              21,377              237,328            225,635            475,419            

2 NSFR regulatory capital elements -                     965                    1,605                2,487                211,815            216,872            

3 Other capital elements and securities 2                        55,183              19,772              234,841            13,820              258,547            

4 Retail  funding: 386,134            33,543              3,376                1,515                -                     359,478            

5 Stable deposits 85,032              -                     -                     -                     -                     80,780              

6 Less stable deposits 241,662            30,247              1,371                7                        -                     245,958            

7 Sweep deposits, brokered reciprocal deposits, and brokered deposits 59,390              3,296                2,005                1,508                -                     32,715              

8 Other retail  funding 50                      -                     -                     -                     -                     25                      

9 Wholesale funding: 843,354            411,099            28,745              11,819              -                     419,957            

10 Operational deposits 443,143            39                      -                     -                     -                     221,591            

11 Other wholesale funding 400,211            411,060            28,745              11,819              -                     198,366            

Other l iabilities: 229,241            11,792              2,151                14,244              -                     1,084                

12 NSFR derivatives l iability amount

13 Total derivatives l iability amount

14 All other l iabilities not included in categories 1 through 13 of this 

table

229,241            11,792              2,151                14,244              -                     1,084                

15 Total ASF1 1,183,760        

16 Total high-quality l iquid assets (HQLA) 232,765            147,661            78,427              546,926            11,980              44,046              

17 Level 1 l iquid assets 232,765            145,860            77,693              401,672            12                      10,065              

18 Level 2A liquid assets -                     778                    400                    136,981            18                      22,777              

19 Level 2B liquid assets -                     1,023                334                    8,273                11,950              11,204              

20 Zero percent RSF assets that are not level 1 l iquid assets or loans to 

financial sector entities or their consolidated subsidiaries

6,277                16,125              -                     -                     -                     -                     

21 Operational deposits placed at financial sector entities or their 

consolidated subsidiaries

10,814              -                     -                     -                     -                     5,407                

22 Loans and securities2: 65,004              548,730            59,296              567,643            72,499              655,631            

23 Loans to financial sector entities secured by level 1 l iquid assets 7,530                322,219            -                     22,704              -                     22,704              

24 Loans to financial sector entities secured by assets other than level 1 

l iquid assets and unsecured loans to financial sector entities 

24,364              104,291            22,765              31,371              -                     62,051              

25 Loans to wholesale customers or counterparties that are not 

financial sector entities and loans to retail  customers or 

counterparties 

32,893              111,628            28,173              319,049            -                     353,379            

26 Of which: With a risk weight no greater than 20 percent under 

Regulation Q (12 CFR 217)

82                      20,628              3,228                20,797              -                     25,487              

27 Retail  mortgages -                     -                     -                     128,217            -                     87,210              

28 Of which: With a risk weight of no greater than 50 percent under 

Regulation Q (12 CFR 217)

-                     -                     -                     108,872            -                     70,767              

29 Securities that do not qualify as HQLA 217                    10,592              8,358                66,302              72,499              130,287            

Other assets: 48,500              51,732              16,475              30,766              983,698            284,199            

30 Commodities 6,296                

31 Assets provided as initial margin for derivative transactions and 

contributions to CCP's mutualized loss-sharing arrangements 

48,435              -                     -                     4,789                507                    41,965              

32 NSFR derivatives assets amount 16,528              

33 Total derivatives assets amount

34 RSF for potential derivatives portfolio valuation changes 34,847              

35 All other assets not included in the categories 16-33 of this table, 

including nonperforming assets

                       64                51,732                16,475                25,977 141,878            184,562            

36 Undrawn commitments 21,064              

37 TOTAL RSF prior to application of required stable funding adjustment 

percentage 

1,010,347        

38 Required stable funding adjustment percentage 100%

39 TOTAL adjusted RSF 1,010,347        

40 NET STABLE FUNDING RATIO 117.2%

ASF ITEM

Consolidated Citigroup Average NSFR for the quarter ended June 30, 2024

In millions of U.S. Dollars

6/30/2024

Average Unweighted Amount  Average 

Weighted 

Amount 

120,428                                                                                                                                     

178,688                                                                                                                                     

RSF ITEM

7,407                                                                                                                                          

136,956                                                                                                                                     

189,961                                                                                                                                     

696,950                                                                                                                                     

421,275                                                                                                                                     

1 The amounts reported in row 15 Total ASF may not equal to the sum of individual rows in the ASF section due to non-transferrable subsidiary excess stable funding which is 

excluded from row 15 Total ASF.
2 The amounts reported in row 22 Loans and Securities may not equal to the sum of individual rows 23-29 due to row 26 and row 28 which are subset of row 25 and row 27.
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 Open Maturity  < 6 months  6 months to < 

1 year 

 >= 1 year Perpetual

1 Capital and securities: -                     54,322              18,776              238,433            227,315            475,966            

2 NSFR regulatory capital elements -                     646                    370                    18,407              213,816            233,238            

3 Other capital elements and securities -                     53,676              18,406              220,026            13,499              242,728            

4 Retail  funding: 391,110            29,051              4,075                1,205                -                     360,512            

5 Stable deposits 82,889              -                     -                     -                     -                     78,744              

6 Less stable deposits 249,399            26,182              1,314                10                      -                     249,213            

7 Sweep deposits, brokered reciprocal deposits, and brokered deposits 58,777              2,869                2,761                1,195                -                     32,532              

8 Other retail  funding 45                      -                     -                     -                     -                     23                      

9 Wholesale funding: 848,309            391,415            34,346              11,214              -                     426,446            

10 Operational deposits 439,092            39                      -                     -                     -                     219,566            

11 Other wholesale funding 409,217            391,376            34,346              11,214              -                     206,880            

Other l iabilities: 237,070            15,737              2,445                16,133              -                     1,263                

12 NSFR derivatives l iability amount

13 Total derivatives l iability amount

14 All other l iabilities not included in categories 1 through 13 of this 

table

237,070            15,737              2,445                16,133              -                     1,263                

15 Total ASF1 1,192,892        

16 Total high-quality l iquid assets (HQLA) 234,668            132,843            77,117              557,104            11,945              42,508              

17 Level 1 l iquid assets 234,667            131,631            75,237              412,735            57                      9,727                

18 Level 2A liquid assets -                     658                    1,448                136,611            -                     22,054              

19 Level 2B liquid assets 1                        554                    432                    7,758                11,888              10,727              

20 Zero percent RSF assets that are not level 1 l iquid assets or loans to 

financial sector entities or their consolidated subsidiaries

6,479                13,360              -                     -                     -                     -                     

21 Operational deposits placed at financial sector entities or their 

consolidated subsidiaries

10,823              -                     -                     -                     -                     5,412                

22 Loans and securities2: 62,683              546,754            52,048              562,053            73,326              650,907            

23 Loans to financial sector entities secured by level 1 l iquid assets 7,344                318,441            -                     22,180              -                     22,180              

24 Loans to financial sector entities secured by assets other than level 1 

l iquid assets and unsecured loans to financial sector entities 

23,549              98,897              23,268              28,736              -                     58,737              

25 Loans to wholesale customers or counterparties that are not 

financial sector entities and loans to retail  customers or 

counterparties 

31,713              114,190            24,092              316,963            -                     350,366            

26 Of which: With a risk weight no greater than 20 percent under 

Regulation Q (12 CFR 217)

78                      17,695              2,345                20,250              -                     23,222              

27 Retail  mortgages -                     -                     -                     127,418            -                     86,635              

28 Of which: With a risk weight of no greater than 50 percent under 

Regulation Q (12 CFR 217)

-                     -                     -                     108,352            -                     70,428              

29 Securities that do not qualify as HQLA 77                      15,226              4,688                66,756              73,326              132,989            

Other assets: 48,915              49,991              17,756              32,880              1,004,809        290,163            

30 Commodities 5,809                

31 Assets provided as initial margin for derivative transactions and 

contributions to CCP's mutualized loss-sharing arrangements 

48,833              -                     -                     4,193                447                    42,204              

32 NSFR derivatives assets amount 17,843              

33 Total derivatives assets amount

34 RSF for potential derivatives portfolio valuation changes 36,083              

35 All other assets not included in the categories 16-33 of this table, 

including nonperforming assets

                       82                49,991                17,756                28,687 142,521            188,224            

36 Undrawn commitments 21,178              

37 TOTAL RSF prior to application of required stable funding adjustment 

percentage 

1,010,168        

38 Required stable funding adjustment percentage 100%

39 TOTAL adjusted RSF 1,010,168        

40 NET STABLE FUNDING RATIO 118.1%

ASF ITEM

Average Unweighted Amount  Average 

Weighted 

Amount 

133,355                                                                                                                                     

6,834                                                                                                                                          

423,565                                                                                                                                     

1 The amounts reported in row 15 Total ASF may not equal to the sum of individual rows in the ASF section due to non-transferrable subsidiary excess stable funding which is 

excluded from row 15 Total ASF.
2 The amounts reported in row 22 Loans and Securities may not equal to the sum of individual rows 23-29 due to row 26 and row 28 which are subset of row 25 and row 27.

187,033                                                                                                                                     

721,653                                                                                                                                     

RSF ITEM

178,007                                                                                                                                     

Consolidated Citigroup Average NSFR for the quarter ended March 31, 2024

In millions of U.S. Dollars

3/31/2024

115,512                                                                                                                                     
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1 The Total ASF amount may not equal to the sum of individual ASF components due to non-transferrable subsidiary excess 
stable funding which is excluded from Total ASF. 
2 Prior to the exclusion of the non-transferrable subsidiary excess stable funding. 

Unweighted

Average

Weighted

Average

Unweighted

Average

Weighted

Average

Capital and securities 540,490              475,419              538,846              475,966              

Retail funding 424,568              359,478              425,441              360,512              

Wholesale funding 1,295,017          419,957              1,285,284          426,446              

Other liabilities 257,428              1,084                  271,385              1,263                  

Total ASF1 1,183,760          1,192,892          

ASF for the Quarter ended 6/30/2024 and 3/31/2024 

In millions of U.S. dollars

6/30/2024 3/31/2024

Unweighted

Average

Weighted

Average

Unweighted

Average

Weighted

Average

Total high-quality l iquid assets (HQLA) 1,017,759          44,046                1,013,677          42,508                

Zero percent RSF assets that are not level 1 liquid assets 

or loans to financial sector entities or their 

consolidated subsidiaries

22,402                -                       19,839                -                       

Operational deposits placed at financial sector entities 

or their consolidated subsidiaries

10,814                5,407                  10,823                5,412                  

Loans and securities 1,313,172          655,631              1,296,864          650,907              

Other assets 1,131,171          284,199              1,154,351          290,163              

Undrawn commitments 421,275              21,064                423,565              21,178                

Total RSF 1,010,347          1,010,168          

RSF for the Quarter ended 6/30/2024 and 3/31/2024 

In millions of U.S. dollars

6/30/2024 3/31/2024
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