
Margin State 1 2 3 4 5 6 7 8 9 10
Total 8.04684 5.69793 5.49944 3.91819 3.07968 2.67530 2.56665 0.21484 0.09711 0.09711

For review and approval at the 8/22/2022 NYSRC ICS Meeting

IRM 2023-2024 Preliminary Base Case Tan45

EOP Calls per Margin State

y = 0.310339x2 - 13.240927x + 220.805741
R² = 0.9999
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NYC [IRM = 20.1%, J LCR = 80.1%]

y = 0.415838x2 - 17.947918x + 297.100438
R² = 0.9998
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LI [IRM = 20.1%, K LCR = 104.4%]


