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Dec 2014 Mar 2015 Jun 2015 Sep 2015 Dec 2015

ADIs subject to liquidity coverage ratio (LCR) requirements

LCR liquid assets

High quality liquid assets (HQLA) 999 999 999 999 999

HQLA1 999 999 999 999 999

HQLA2 999 999 999 999 999

Adjustment to the amount of HQLA for the inclusion of other liquid assets as 

approved by APRA 

999 999 999 999 999

Total HQLA 999 999 999 999 999

RBNZ eligible securities 999 999 999 999 999

Alternative liquid assets (ALAs) 999 999 999 999 999

Total LCR liquid assets 999 999 999 999 999

of which: Denominated in Australian dollars 999 999 999 999 999

Expected cash outflows

Retail deposits 999 999 999 999 999

Unsecured wholesale funding 999 999 999 999 999

Unsecured debt issued 999 999 999 999 999

Secured funding 999 999 999 999 999

Increased liquidity needs related to derivatives and other transactions 999 999 999 999 999

Committed facilities 999 999 999 999 999

Other contingent funding obligations 999 999 999 999 999

Other cash outflow items 999 999 999 999 999

Total cash outflows 999 999 999 999 999

of which: Denominated in Australian dollars 999 999 999 999 999

Expected cash inflows

Secured lending 999 999 999 999 999

Other inflows by counterparty: 999 999 999 999 999

Derivatives 999 999 999 999 999

Other inflows 999 999 999 999 999

Total cash inflows 999 999 999 999 999

of which: Denominated in Australian dollars 999 999 999 999 999

Total cash inflows after applying inflow cap 999 999 999 999 999

of which: Denominated in Australian dollars 999 999 999 999 999

Net cash outflows 999 999 999 999 999

of which: Denominated in Australian dollars 999 999 999 999 999

Liquidity coverage ratio (LCR) 100.0% 100.0% 100.0% 100.0% 100.0%

AUD only 100.0% 100.0% 100.0% 100.0% 100.0%

Minimum LCR requirement 100.0% 100.0% 100.0% 100.0% 100.0%

Number of entities 999 999 999 999 999

Liquidity - LCR 

 ($ million, Level 2)

Quarter end
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Dec 2014 Mar 2015 Jun 2015 Sep 2015 Dec 2015

ADIs subject to minimum liquidity holdings (MLH) ratio requirements

Calculation of MLH

Notes and coins 999 999 999 999 999

Settlement funds due 999 999 999 999 999

Australian Commonwealth, State or Territory securities 999 999 999 999 999

Eligible deposits invested on a call basis held with

Banks 999 999 999 999 999

Other ADIs 999 999 999 999 999

Eligible bank bills 999 999 999 999 999

Eligible certificates of deposit 999 999 999 999 999

Debt securities issued by ADIs 999 999 999 999 999

Other eligible deposits not invested on a call basis held with:

Banks 999 999 999 999 999

Other ADIs 999 999 999 999 999

Other eligible or APRA approved securities 999 999 999 999 999

Total MLH 999 999 999 999 999

Less placements 999 999 999 999 999

Total adjusted MLH 999 999 999 999 999

Calculation of the adjusted liability base

Total liabilities 999 999 999 999 999

Liabilities of SPVs 999 999 999 999 999

Less placements 999 999 999 999 999

Liability base 999 999 999 999 999

Off-balance sheet irrevocable commitments 999 999 999 999 999

Adjusted liability base 999 999 999 999 999

MLH ratio 9.0% 9.0% 9.0% 9.0% 9.0%

Minimum MLH requirement 9.0% 9.0% 9.0% 9.0% 9.0%

Number of entities  999 999 999 999 999

Liquidity - MLH  

($ million, Level 2)

Quarter end
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