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In our seminar you will get an insight into the different dimensions of liquidity risk. We then deal in detail with the regulatory

requirements. The focus here is on the European implementation of Basel lll, i.e. the CRR. Furthermore, the MaRisk and the requirements to
be derived from it for the liquidity risk are discussed. In the further course, the focus is on the practical implementation of the requirements. In
this part, adequate stress tests are defined and contingency plans are drawn up. In addition, risk management and control are

considered. You will also learn which approaches to pricing the liquidity risk are possible. Finally, there are observations on the market
liquidity risk. In addition to examples, options for measuring risk are also discussed here.
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