C 76.00 - Liquidity Coverage. Calculations
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® 010 Total currencies
® 999 Significant currency

CRD

Value/
Per centage
010
CALCULA |Numerator, LIQUIDITY BUFFER 010/0,00
TIONS denominator, ratio NET LIQUIDTY OUTFLOW 0200,00
LIQUIDITY COVERAGE RATIO (%) 030/0,00
Numerator calculations |L1 excl. EHQCB liquidity buffer (value according tol0400,00
Article 9): unadjusted
L1 excl. EHQCB collateral 30 day outflows 0500,00
L1 excl. EHQCB collateral 30 day inflows 0600,00
Secured cash 30 day ouflows 0700,00
Secur ed cash 30 day inflows 08010,00
L1 excl. EHQCB "adjusted amount before cap|{0900,00
application"
L1 EHQCB value according to Article 9: unadjusted 1000,00
L1 EHQCB collateral 30 day outflows 110/0,00
L1 EHQCB collateral 30 day inflows 1200,00
L1 EHQCB "adjusted amount before cap application"  |13000,00
L1 EHQCB "adjusted amount after cap application" 140/0,00
L1 EHQCB " excessliquid assets amount" 150/0,00
L 2A according to Article 9: unadjusted 160/0,00
L 2A collateral 30 day outflows 170/0,00
L 2A collateral 30 day inflows 180/0,00
L 2A " adjusted amount before cap application” 190/0,00
L 2A " adjusted amount after cap application" 200/0,00
L 2A "excessliquid assets amount" 210[0,00
L 2B according to Article 9: unadjusted 22000,00
L 2B collateral 30 day outflows 230/0,00
L 2B collateral 30 day inflows 2400,00
L 2B " adjusted amount before cap application” 250/0,00
L 2B " adjusted amount after cap application" 2600,00
L 2B " excess liquid assets amount” 270[0,00
Excess liquid asset amount 280/0,00
LIQUIDITY BUFFER 2900,00
Denominator Total Outflows 300/0,00
calculations Fully Exempt Inflows 310[0,00
I nflows Subject to 90% Cap 3200,00
I nflows Subject to 75% Cap 3300,00
Reduction for Fully Exempt Inflows 3400,00
Reduction for Inflows Subject to 90% Cap 3500,00
Reduction for I nflows Subject to 75% Cap 3600,00
NET LIQUIDITY OUTFLOW 3700,00
Pillar 2 PILLAR 2 REQUIREMENT as set out in Article 105(3800,00
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