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! Liabilities

2 Assets

3 Liquidity Management
4 Discretionary

® Nondiscretionary
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! Basel Committee on Banking Supervion, 2000.
2 Contingency Plans
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1 Asset and Liabilities Committee (ALCO)
2 Risk Management Committee

3 Risk Control Department

4 Treasury Department

® Certificate of Deposit (CD)
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! Repurchase Agreements (Repos)
2 Treasury Bills
3 Treasury Bills (TBs)
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! Interbank market
2 Commercial Papers (CPs)
3 Banker's Acceptance (BA)
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! Confidence-sensitive money
2 Liquidity gap
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! Funding concentration
2 Liquidity at Risk models
3 Maturity ladder

4 Gap analysis

® Contingent liabilities

® Term liabilities



Ya Sl 5o (Ko S pe 5 S el 5 sl

Sy bl 9031 5 55lwgs sl —1-F-Y

iy 45 S Sl (5 gy o it ilos Sl Ll 33l 5 (53bog o
S 3 25l Sl ot €5 e 3l Ysene (4235 Jlo) silog b 50 les S
5 09050 8 bRl Ly gy S Gl Ll (93] 50 S 05 e eoliul SIL
S35 o S 9ds oy Ol Laalpd 5 L3S g Lalis (1L SSL 9,05 09 T el
g ole byl ph 4§ il 4 Gbge |y aSOL  (Suos Sy Co o 95002, ;0 (VWWAS)
sl 03,8 (ol Ll 503D 23l sl

ol 00 e (gole Lyl 3 Kok Sy, o slacidpinn b 4z 5105 args il
5 5ol ol Jeds il adly (al38 anhdS @ o Gl llyd p0 Sy ol wuls (S
oSy iz gyl ol Ll yl 50 ooy ol S0 @ oSSl 5 ok e (Sl
AL dee (S5 Sy 5 Slas S (Kol Sen) ik Seny skl Sy e
AL e gy il

K00 5 et 4y b g, b acSol bl a3 ccilie Lyl goy i 2l (ol
Wl go SO il L e SOl (Sua a5l 5l Gt S S Sz o N3l 9>
A 53 550! 31 S s (bliiml 5 00 (300l oS 93 @ 1) 395 (Kl 053
ool SOl (Ko 5ls reeds slp odee b9y sz S o0 Joo e ik slaS s
S S pasls 3805 Jle lie il 0K, e i 5 Bilas 9,505, ol oas
T3k slacadle o ,Sss,

sl ol Bolas 5 Jlo golis (e (Kiais B glie » (Jlo polie § Bl 3,505,
)90 0593 )3 od g g Laply (ed Jol al>po 000 3529 9,505, (nl )0 al> o du o
dsloe pow al> o 50590 (nl )3 WBos s 5 Laply Dl ot dilons pgs al> o el i
@ 09h oS 5 by, Jelod slagts, b Wlgson 9,509, Gal el 5ls 990 (Sl al>
s a5 b s Py i e 0 ] Lnod s 5 Laply i sy 45 o 0

! Sources and uses of funds approach
2 Structure of funds approach

3 Liquidity indicator approach

4 Market signals approach

® Trend

® Seasonal

7 Cyclical
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