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In Article 2(1) 

for: '1. The additional outflow corresponding to collateral needs resulting from the impact of an 
adverse market scenario on an institution’s derivatives transactions considered as material in 
application of Article 1 of this Regulation, shall be the largest absolute net 30-day collateral flow 
realised during the 24 months preceding the date of calculation of the liquidity coverage requirement 
referred to in Article 412(5) of Regulation (EU) No 575/2013.' 

read: '1. The additional outflow corresponding to collateral needs resulting from the impact of an 
adverse market scenario on an institution’s derivatives transactions considered as material in 
application of Article 1 of this Regulation, shall be the largest absolute net 30-day collateral flow 
realised during the 24 months preceding the date of calculation of the liquidity coverage requirement 
referred to in Article 412(1) of Regulation (EU) No 575/2013.' 
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