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Table 6: Illustrative example of first approach to illiquidity measurement

T=0 T=1 T=2 T=3
Base Case 100 100 100
Cumulative 300 200 100 0
Stressed Case 75 200 50
Cumulative 325 250 50 0
Predictable part 300 200 50 0
of the liabilities =min(300,325) =min({200, 250) |=min(100,50)
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Table 7: Illustrative example of second approach to illiquidity measurement

T=0 T=1 T=2 T=3
Base Case 100 100 100
Cumulative 0 100 200 300
Stressed Case 75 200 50
Cumulative 0 75 275 325
Predictable part 300 200 25 0
of the liabilities (TPo) =(TPy-max(100,75))" | =(TPp-max(200,275))" =(TPo-max(300,325))"
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