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Sample Reporting to Reflect Liquidity Allocation Below 0% 
 
Diagram 1 provides a sample of how the current Board reporting vehicle (Monthly 
Update – Performance & Risk) can be mocked up to show when the actual Liquidty 
allocation declines below 0. 
  

• Borrowed Liquidity will be reflected as a separate line on the monthly risk & 
performance report when a transaction is in place. 

• Brackets will highlight both the Liquidity source bucket and the other asset class 
or program receiving the inflow for the duration of the transaction. 
   

Diagram 1 (Sample Only – Does Not Reflect Actual Values) 

 


