
EBA’s proposed approaches when a bank’s liquidity and funding position is insufficient
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*As defined in EBA/GL/2022/03 p. 188 ff.  ** Availabe stable funding  

Ensure your ILAAP defines all material risks and that stress calculations are sufficiently 

severe to avoid specific liquidity requirements

RISK TYPE ADDITIONAL REQUIREMENT TYPES

https://www.eba.europa.eu/sites/default/documents/files/document_library/Publications/Guidelines/2022/EBA-GL-2022-03 Revised SREP Guidelines/1028500/Final Report on Guidelines on common procedures and methodologies for SREP and supervisory stress testing.pdf

