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Default of largest participant 

Completed payments 

Note: Specific day during the period. 
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Default of largest participant 

Use of intraday credit 

 

Note: Specific day during the period. 
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Simulation results 

Liquidity dry-up of largest participant 

Cancelled payments at end of day 
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Maximum credit position at end of day 
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Liquidity dry-up of largest participant 

Completed payments 

Note: Specific day during the period. 
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Liquidity dry-up of largest participant 

Use of intraday credit 

 

Note: Specific day during the period. 
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Precautionary demand 

Cancelled payments at end of day 
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Precautionary demand 

Maximum credit position at end of day 
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Simulation results 

Precautionary demand 

Completed payments 

Note: Specific day during the period. 
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Precautionary demand 

Use of intraday credit 

 

Note: Specific day during the period. 
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