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Impact of liquidity risk and network effects in the BoC Macro-Financial Risk
Assessment Framework - lllustration

o0  Asgregate 2013 Canada FSAP - macro stress test results
' ?;tsi':(syc)“l An illustration of the incremental impact of liquidity risk and network effects
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Sources: Bank of Canada and major banks
Note: MFRAF was applied over 2014 and 2015. The entire stress horizon was 2013-2017.
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