
IRM 2022 PBC Tan45 (Draft - Preliminary Results 8/17/2021)

y = 0.3025x2 - 12.122x + 201.32
R² = 0.9996

78

79

80

81

82

83

84

85

86

16 17 18 19 20 21 22

Lo
ca

tio
na

l C
ap

ac
ity

 R
eq

ui
re

m
en

t (
%

)

Reserve Margin (%)

NYC [IRM = 18.6%, LCR = 80.6%]

y = 0.3661x2 - 14.693x + 242.62
R² = 0.9993
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