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1. Liquidity Planning. 
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1.�Measuring a Bank’s Liquidity Exposure.  2. Sources and Uses of Liquidity. 

3. Peer Group Ratio Comparisons.  4. Liquidity Index. 

5. Financing Gap and the Financing Requirement. 

6. BIS Approach: Maturity Ladder/ Scenario Analysis. 7. Bhaduri. 

8. Withdrawal Options.   9. Hedge fund return puts.

10. Hedge fund return swaps.   11. Hedge fund return swaption. 

12. Liquidity Options. 
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1.�Purchased  liquidity management.  2. Stored liquidity management. 
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1.�Lock up.    2. Hedge Fund. 

3. Investment Units. 
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1.�Premium. 
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1.�Straddle Option.    2. Markov Process. 

3. Derman.     
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1. Mismatching.    2. Bank Run. 

3. Liquidity Crisis.� � � � �
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1.�Cost-Benefit Analysis. 
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1 �Q Call Option.    2. Put Option. 
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