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® 999 Significant currency

Amou |Appli|Value
nt cable [accor di
/Mark |weig |ngto
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value 9
010 030 (040
TOTAL 0 (0,00 0,00
UNADJU 1(
STED [Total 010,00 0,00
LIQUID |unadjust 2(
ASSETS led levellTotal unadjusted 00,00 0,00
1 level 1 assets 30
ASSETS lexcluding extremely|Coins and banknotes 00,00 [0,00 [0,00
high quality 4
covered bonds Withdrawable central bank reserves 010,00 |0,00 |0,00
5(
Central bank assets 0(0,00 10,00 |0,00
6(
Central government assets 0(0,00 0,00 |0,00
7(
Regional government / local authoritiesassets 010,00 (0,00 10,00
8(
Public Sector Entity assets 0(0,00 0,00 |0,00
A
Recognisable domestic and foreign currency(1 (0,00 ]0,00 |0,00
central government and central bank assets 0
Credit institution (protected by Member State]l |0,00 [0,00 0,00
gover nment, promotional lender) assets 1(
Multilateral development  bank  and|1|0,00 (0,00 (0,00
inter national or ganisations assets 2(]
Qualifying CIU shared/units: underlying ig1 /0,00 [0,00 0,00
coingbanknotes and/or central bank exposure |[3(
Qualifying CIU shares/units: underlying ig1]0,00 [0,00 [0,00
Level 1 assets excluding extremely high quality|4d
covered bonds
Alternative Liquidity Approaches. Central|l (0,00 ]0,00 |0,00
bank credit facility 5(
Central institutions: Level 1 assets excl. EHQ|1 /0,00 10,00 |0,00
CB which are considered liquid assets for the6(
depositing credit institution
Alternative Liquidity Approaches: Inclusion of{1 {0,00 ]0,00 |0,00
L evel 2A assetsrecognised asLevel 1 7(
Total unadjusted 110,00 [0,00 [0,00
level 1 extremely 8(
high quality|Extremely high quality covered bonds 1]0,00 (0,00 |0,00
cover ed bonds aq
Qualifying CIU shares/units: underlying ig2 0,00 [0,00 [0,00
extremely high quality covered bonds 0(
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Central institutions. Level 1 EHQ covered|2]0,00 [0,00 [0,00
bonds which are considered liquid assets for|1(
the depositing credit institution
Total 210,00 (0,00 0,00
unadjust 2(
ed levell[Total unadjusted 210,00 10,00 |0,00
2 level 2A assets 30
ASSETS Regional government / local authorities or{2 (0,00 ]0,00 |0,00
Public Sector Entity assets (Member State,|4(
RW20%)
Central bank or central / regional government|2 0,00 [0,00 0,00
or local authorities or Public Sector Entity|5(Q
assets (Third Country, RW20%)
High quality covered bonds (CQS2) 20,00 (0,00 (0,00
6(
High quality covered bonds (Third Country,[2 (0,00 ]0,00 |0,00
CQS1) 7(
Corporate debt securities (CQSL) 210,00 (0,00 (0,00
8(
Qualifying CIU shared/units: underlying ig2 0,00 [0,00 [0,00
L evel 2A assets A
Central institutions: Level 2A assets which arg|3 0,00 [0,00 0,00
considered liquid assets for the depositing|0d
credit institution
Total unadjusted 3(0,00 10,00 |0,00
level 2B assets 10
Asset-backed securities (residential, CQS1) 30,00 (0,00 (0,00
2(
Asset-backed securities (auto, CQSL1) 3(0,00 ]0,00 |0,00
3(
High quality covered bonds (RW35%) 310,00 (0,00 (0,00
4(
Asset-backed securities (commercial or|3{0,00 ]0,00 |0,00
individuals, Member State, CQS1) 5(
Corporate debt securities (CQS2/3) 3(0,00 0,00 |0,00
6(
Corporate debt securities - non-interest|3]0,00 [0,00 [0,00
bearing assets (held by credit institutions for|7(
religiousreasons) (CQS1/2/3
Shares (major stock index) 3(0,00 ]0,00 |0,00
8(
Non-interest bearing assets (held by credit(3 (0,00 ]0,00 |0,00
institutionsfor religious reasons) (CQS3-5) 9
Restricted-use central bank committed|4]0,00 (0,00 0,00
liquidity facilities 0
Qualifying CIU shares/units: underlying ig4 0,00 [0,00 0,00
asset-backed securities (residential or auto,|1d
CQSl)
Qualifying CIU shares/units: underlying ig4 10,00 [0,00 0,00
high quality covered bonds (RW35%) 2(
Qualifying CIU shared/units: underlying ig4 0,00 [0,00 [0,00
asset-backed securities (commercial or|3(
individuals, Member State, CQS1)
FIeXFInance © FERNBACH Financial Software S.A. 2|3

powered by () FERNBACH




C 72.00 - Liquidity Coverage. Liquid

assets

FlexFinance

powered by( ) FERNBACH

Qualifying CIU shared/units: underlying id
corporate debt securities (CQS2/3), shared
(major stock index) or non-interest bearing
assets (held by credit institutions for religious
reasons) (CQS3-5)

4

0,00

0,00

0,00

Deposits by network member with central
institution (no obligated investment)

4
5(

0,00

0,00

0,00

Liquidity funding available to network
member from central institution (non-specified
collater alisation)

4
6(

0,00

0,00

0,00

Central institutions: Level 2B assets which ar¢g
considered liquid assets for the depositing
credit institution

0,00

0,00

0,00

Memora
ndum

Alternative Liquidity Approaches. Additional Level 1/2A/2B assets
included dueto currency consistency not applying for ALA reasons

0,00

Deposits by network member with central institution (obligated
investment in Level 1 excl. EHQ CB)

0,00

Deposits by network member with central institution (obligated
investment in Level 1 EHQ CB assets)

0,00

Deposits by network member with central institution (obligated
investment in L evel 2A assets)

0,00

Deposits by network member with central institution (obligated
investment in L evel 2B assets)

0,00

Adjustments made to assets due to net liquidity outflows from early
close-out of hedges

0,00

Adjustments made to assets due to net liquidity inflows from early
close-out of hedges

0,00

Member State-sponsored guaranteed bank assets subject to
grandfathering

0,00

Member State-sponsored impaired asset management agencies
subject to transitional provision

0,00

Securitisations backed by residential loans subject to transitional
provision

0,00

Level 1/2A/2B assets excluded dueto currency reasons

0,00

Level 1/2A/2B assets excluded for operational reasons except for
Currency reasons

0,00

Level 1 Non-interest bearing assets (held by credit institutions for
religious r easons)

6

0,00

Level 2A Non-interest bearing assets (held by credit institutions for

religious reasons)

6

14

0,00
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