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    A  B  C  D  E  

  € million T T1 T2 T3 T4
        

 

12 
CET1 available after meeting the total SREP own 
funds requirements (%) 4,412.4 4,525.2 4,113.7 3,769.0 3,553.1

  Leverage ratio      
13 Leverage ratio total exposure measure 67,225.1 66,283.8 66,701.7 70,836.5 68,927.5
14 Leverage ratio 14.12% 14.44% 13.72% 12.30% 12.64%

  

Additional own funds requirements to address risks 
of excessive leverage (as a percentage of leverage 
ratio total exposure amount)      

EU 14a Additional CET1 leverage ratio requirements (%)  0.00% n/a n/a n/a n/a
EU 14b Additional AT1 leverage ratio requirements (%) 0.00% n/a n/a n/a n/a
EU 14c Additional T2 leverage ratio requirements (%) 3.00% n/a n/a n/a n/a
EU 14d Total SREP leverage ratio requirements (%) 0.00% n/a n/a n/a n/a
EU 14e Applicable leverage buffer 3.00% n/a n/a n/a n/a
EU 14f Overall leverage ratio requirements (%) n/a n/a n/a n/a n/a
  Liquidity Coverage Ratio      

15 
Total highquality liquid assets (HQLA) (Weighted 
value  average) 10,547.1 10,058.4 10,007.6 14,973.9 10,633.0

EU 16a Cash outflows  Total weighted value  7,971.2 7,754.5 7,773.5 10,843.4 9,547.8
EU 16b Cash inflows  Total weighted value  2,884.7 2,898.3 3,605.7 2,725.8 2,805.7
16 Total net cash outflows (adjusted value) 0.0 0.0 0.0 0.0 0.0
17 Liquidity coverage ratio (%) 195.06% 207.13% 240.12% 184.46% 157.71%
  Net Stable Funding Ratio      
18 Total available stable funding 54,996.5 n/a n/a n/a n/a
19 Total required stable funding 42,644.4 n/a n/a n/a n/a
20 NSFR ratio (%) 128.58% n/a n/a n/a n/a 

To monitor its capital ratios, Volkswagen Bank has a capital planning process which ensures compliance with 
the minimum regulatory ratios including in the event of increasing business volumes. Observance of the li
quidity ratios is monitored and safeguarded through liquidity management. 
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http://www.firesys.de/
https://www.vwfs.com/investor-relations/volkswagen-bank-gmbh/disclosure-reports.html
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