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ANNEX I

Formulae for the determination of the liquidity buffer composition

1. Credit institution shall use the formulae laid down in this...

2. Calculation of the liquidity buffer: as of the calculation date,...

3. ‘Excess liquid assets’ amount: this amount shall be comprised of...

4, Calculation of the ‘excess liquid assets amount’: this amount shall...

5. The composition of the liquidity buffer after taking into account...
ANNEX 11

Formula for the calculation of the net liquidity outflow

NLO Net liquidity outflow TO Total outflows TI Total inflows...
Net liquidity outflows equals total outflows less the reduction
for...

NLO = TO — MIN(FEI, TO) — MIN(IHC, 0,9*MAX(TO —...
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- Art. 33(4)(b) substituted by S.I. 2018/1401 reg. 247(c)

- Art. 33(4)(b) words substituted in earlier amending provision S.I. 2018/1401, reg.
247(c) by S.1. 2020/1301 reg. 3Sch. para. 11(k)

- Art. 34(1)(b) words omitted by S.I. 2018/1401 reg. 248(c)

- Art. 34(1)(b) words substituted by S.I. 2018/1401 reg. 248(b)

- Art. 34(1)(d) words substituted by S.I. 2018/1401 reg. 248(d)
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