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Monthly Reporting Requirements?!

Bank and Financial Institutions could generate records of daily maximum intraday liquidity
usage, gross payments and receipts, time specific obligations and minimum liquidity available
at the start of the business day based on the records of payment made and payment received
each time during the business day through the RTGS system. RTGS participating institutions
could keep the records of transactions in the following form and generate rest of the data;

Time Sent Received Net

1. Daily maximum intraday liquidity usage:

Monthly

average

Largest Positive net
cumulative position
Date of the Position
Largest Negative
net cumulative
position

Date of the Position

2. Available intraday liquidity at the start of the business day:

Heads Min Zid S AT Sth Monthly

min min average

Total value of
available intraday
liquidity at the start of
the business day
Date of the position
Sources of intraday
liquidity

-Cash

-CRR

-Government
securities
-Interbank Lending
-Credit Lines

1 Required by Principles for Sound Liquidity Risk Management and Supervision
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Total Payments:

Max Zas g 4t Monthly

max max max average
Gross payment
sent

Date of the
position

Gross Payment
Received

Date of the
position

Time Specific Obligations:

Heads Max AL 3rd 4th Sth Monthly
max max max max average
Total value of
TimeSpecific
Obligation
Date of the
Position
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