1. Record Nr.

Autore
Titolo

Pubbl/distr/stampa

ISBN

Edizione
Descrizione fisica

Collana

Disciplina

Soggetti

Lingua di pubblicazione
Formato

Livello bibliografico
Note generali

Nota di bibliografia
Nota di contenuto

Sommario/riassunto

UNINA9910790922903321

Petersen Mark A.

Basel IlI liquidity regulation and its implications / / Mark A. Petersen
and Janine Mukuddem-Petersen

New York, New York (222 East 46th Street, New York, NY 10017) : , :
Business Expert Press, , 2014

1-60649-873-8

[First edition.]

1 online resource (192 p.)
Economics collection, , 2163-7628

332.10681
Bank liquidity

Inglese

Materiale a stampa

Monografia

Part of: 2014 digital library.

Includes bibliographical references (pages 159-164) and index.

1. An overview of the Basel capital accords -- 2. Introduction to Basel IlI
liquidity regulation -- 3. Basel Il liquidity regulation and bank failure

-- 4. Basel lll liquidity creation and bank capital -- 5. Basel Il liquidity
regulation and the economy -- Notes -- References -- Index.

Liguidity involves the degree to which an asset can be bought or sold in
the market without affecting its price. The 2007 to 2009 financial crisis
was characterized by a decrease in liquidity and necessitated the
introduction of Basel Il capital and liquidity regulation in 2010. In this
book, we apply such regulation on a broad cross-section of countries
in order to understand and demonstrate the implications of Basel lll.
This book summarizes the defining features of the Basel |, Il, and llI
Accords and their perceived shortcomings as well as the role of the
Basel Committee on Banking Supervision (BCBS) in promulgating
international banking regulation. In addition, we compare the accords
in terms of their ability to determine the capital adequacy of banks and
assign risk-weights to assets.



