Security (EM)

Security Required against UCR

£18.0

£16.0 Total Security Required =
£65.9M
(5.5% of Y+2 to Y+16 holding)

£14.0

£12.0

£10.0

£8.0

£6.0

£2.0

£0.0
0% 10% 20% 30% 40% 50% 60% 70% 80% 90%

User Credit Risk

Users with
Assumed BB-
Credit Rating

100%




