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SLRa : 25 XM PR ATREN LR - By LCR IVEEREAR - Fy HL AR
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PRIFERS LCR1 FlrfReast SERGIZAYIE BT  SLRa W HHEE 2 JHE AL -
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ERCRIEEMEIRTT (G-SIBs) - M#RTT B HUEP ST A LE B RS
71T (SVB) (ERIPARTAITEDL « RfifLani - [RestE M ERITHIE 2 B s
i TN ) R SE M 0 -

{23 afE Bank A |Bank B
Em B TREITEEE (HQLA)(a) 22 | BREETERK ()| 30 8
Hh&HEZF (b) 15 |[PREEIMFFK (2)| 30 74
FBEGK (c) 8| MG () | 20 6
HANF GBI SARER G (d) |25 | REI&E[HE G | 12 4
HAEZE (e) 30| HERSEA () 8 8

{EeEs AHRBR I SR T AR H B i@ R I D+ B2 ANMERR A & o B TS
e (HQLA) - thERGH AR 7+ 8 f5 B HGRIE R iE IR « BesMhoesifT
INSCEFE F HAER G R BB M 38k (ELA) RUSELR - FT{ER
JETE HQLA Y 10% | " HAMAF S ELA BHEIHGK 4 1Y 50% A% o Bfiifk
a5+ fiza% SLRa B SLRb & B AR5 7 ks LCR1 By f5EL =1 -
At » LCR1 ~ SLRa 8 SLRb TR AU -

(a) X 90%

LR = 75X 5% ¥ (9) x 25% + (h) X 30%

(@) X 90% + (b) x 80% + (c) x 70%
T () x 10% + (g) X 50% + (h) X 60%

SLRa =

(@) % 90% + (b) X 80% + (¢) % 70% + (d) % 50%

SLRb = () X 15% + (g) X 75% + (h) X 90%
Liquidity ratios Without prepositioning With prepositioning
Bank A (%) Bank B (%) Bank A (%) Bank B (%)
LCR1 132 96 132 96
SLRa 66 48 125 90
SLRb 44 32 111 80
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