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The Maturity Gap Report is used as the basis for the display, cf. Maturity Gap Report. In this case, the liquidity gap analysis is enhanced by scenarios for
each deal type that reflect a bank’s expectations. For example, a holding period for 92% of the volume of savings accounts, which are usually shown as
due on the next posting date, is simulated on the 3-year band on the basis of the bank's experience with shift scenarios. These scenarios can be
configured individually without having to change the report. More information on the scenarios that can be used in this case can be found in Business
Scenarios.
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Customer Data Mart: Scenario Data Mart | Posting Date: Aug 31,2018 | Report: Gap Analysis

Filter: ‘Meta Scenario’ equals ‘Gap Analysis'
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Capital and interest (balance sheet Bank Segment Description ~ 4 Asset/Liability Bank Segment Description
urrency) ~ A Fixed Assets 223404.43 35074,698.11 14,970,738.83 9304034952 133489218.16 96,529

Investments in Subsidiaries 226357157 269522 1139932825 1752
Interest (balance sheet currency) ~ Investments-Unencumbered 798.91 613,649.27 625,076.44 1490634.58 243560227 1,142
Loans & Advances 003881338 1,259,058 27 135402682 2102847053 49,008636.84 78,081
Other Assets 1565842 106,996 87 46738.53 35240855 307967266 291
9.278,675.14 39.317,974.09 16,996,580.62 115914,558.40 200312,458.18 178401

AL Acceptances -432,877,588.49

Current Accounts -37,48023491

Margin Accounts -179.762.364.52

Reserve Requirement 2,136,924239.97

Saving Accounts 74878442 51

Time Deposits -3,003,930,086.78

-5,865,852,957.18
Totals -5856,574,282.04 -5817,256,307.95 -5800,259727.33 -5684,345168.93 -5484032710.75 -5305531
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