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The pricing of the risk factor of liquidity is becoming increasingly important for institutes - both on the economic and on the regulatory side.
Regulatory due to the new requirements of the 4th MaRisk amendment, which requires that the size of the institute be taken into account,
from transfer prices to mature transfer price models. Economically due to the cost pressure resulting, among other things, from the Basel
specifications, whereby the profitability of the individual products is brought to the fore. In our seminar you will get an insight into the liquidity
risk as a cost factor and deal with the regulatory requirements for a transfer pricing system. You will learn how to determine the liquidity cost
curve and which approaches to pricing the liquidity risk are possible.
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