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ANNEX VII 

‘ANNEX XIX 

INSTRUCTIONS FOR COMPLETING THE ADDITIONAL MONITORING TOOLS TEMPLATE OF ANNEX XVIII 

1. Additional Monitoring Tools 

1.1. General 

1. In order to monitor an institution’s liquidity risk that falls outside of the scope of the reports on Liquidity 
Coverage and Stable Funding, institutions shall complete the template in Annex XVIII in accordance with the 
instructions in this Annex. 

2. Total funding shall be all financial liabilities other than derivatives and short positions; 

3. Funding with open maturity including on sight deposits shall be considered as maturing overnight. 

4. Original maturity shall represent the time between the date of origination and the date of maturity of funding. 
The date of the maturity of the funding shall be determined in accordance with paragraph 12 of Annex XXIII. 
This means that in case of optionality such as in the case of paragraph 12 of Annex XXIII, the original maturity 
of a funding item can be shorter than the time elapsed since its origination. 

5. Residual maturity shall represent the time between the end of the reporting period and the date of maturity of 
funding. The date of the maturity of the funding shall be determined in accordance with paragraph 12 of Annex 
XXIII. 

6. For the purposes of calculating the original or residual weighted average maturity, deposits maturing overnight 
shall be considered to have a one day maturity. 

7. For the purposes of calculating the original and residual maturity, where there is funding with a notice period or 
a cancellation or early withdrawal clause for the institution’s counterparty, a withdrawal at the first possible date 
shall be assumed. 

8. For perpetual liabilities, except where subject to optionality as referred to in paragraph 12 of Annex XXIII, a fixed 
20 years original and residual maturity shall be assumed. 

9. For calculating the threshold according to reporting templates C 67.00 and C 68.00 by significant currency, 
institutions shall use a threshold of 1 % of total liabilities in all currencies. 

1.2. Concentration of funding by counterparty (C 67.00) 

1. In order to collect information about the reporting institutions’ concentration of funding by counterparty in 
template C 67.00, institutions shall apply the instructions contained in this section. 

2. Institutions shall report the top ten largest counterparties or a group of connected clients according to 
Article 4(39) of Regulation (EU) No 575/2013, where the funding obtained from each counterparty or group 
of connected clients exceeds a threshold of 1 % of total liabilities in the sublines of section 1 of the template. The 
counterparty reported in item 1.01 shall be the largest amount of funding received from one counterparty or 
group of connected clients which is above the 1 % threshold as at the reporting date; item 1.02 shall be the 
second largest above the 1 % threshold; and similarly with the remaining items. 

3. Where a counterparty belongs to several groups of connected clients, it shall be reported only once in the group 
with the highest amount of funding. 

4. Institutions shall report the total of all other remaining funding in section 2. 

5. The totals of section 1 and section 2 shall equal an institution’s total funding as per its balance sheet reported 
under the financial reporting framework (FINREP).
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