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KINAYNOZ PEYZTOTHTAZ & KINAYNOZ XPHMATOAOTHZHZ
Liquidity & funding risk

ZEMIVAPIO EEEISIKEUPEVWV YVWDOEDV

[ 1
9 & 11 MaprTiou 2021

O Kivduvog peucToTNTac £xel avadelXBei we anuAavTikog TPanedikog Kivouvog wG anoTEAETHa
OIKOVOUIKNG avatapaxng Kerd Ttn Oiebvry kpion 2007-08. O kivduvog peuoToTNTAG EiXE
unoTiN®ei Pe Bacn Tnv avriAnyn OTI UNAPXEl «AMAETN PEUCTOTNTA®» OTO OUCTNHUA Kal Ogv
dnuioupyeiTal NoTé kavéva npofAnua. AuTr opwe n Bewpnon anodeixdnke AavBaopévn apou
odrynoe o XaAdpwaon Twv MIGTOJOTIKWY KpITnpiwv kal npotunwv. MapdAnia, arla&e kal To
EMNIXEIPNUATIKO PovTEAO Twv Tpanelwv (originate and distribute model) oTo onoio unfpxav
NTUXEG TOU KIVOUVOU PEUOTOTNTAG nou Oev €ylvav anoAuTa KATavonTec. Zhuepa €ival nia
oageg OTI N peUCTOTNTA €ival {WTIKAC onuaciag TOoo yia YEPOVWUEVOUG OUMUETEXOVTEC OTNV
ayopd (Tpdnelec) 600 Kal yia OAOKANPO TO XpNHUATONIOTWTIKO cUoTNHa. O ENONTIKEG APXEG
avTedpaoav e TNV €l0aywyn VEOU KavovioTIkoU nAaigiou TOoO yia Tn diaxeipion Tou kivouvou

PEUCTOTNTAG OGO Kal TN dnKioupyia anoBepdTwy pEUCTOTNTAG.

ZUMHETEXOVTEG:

2TeAEXn Twv Napakdtw Aemoupyimv Oa w@eAnBolv 1dlaiTepa and autd TO OEUIVAPIO:
Aiaxeipion KivdUvwv, EowTepikog 'EAeyxoc, 'EAeyxoc kai Avagopd Kivduvwv, Alaxeipion
KivdUvou PeuaTdTnTac, Alaxeipion AiaBecipwyv, KavoviaTikh ZUPHOpQwan.

EionynTAG:

daidwv KakpaoyAou, AidakTwp OIkovopik®v EnioTnuwy, Senior Economist

Ailapkeia: 8 wpec.
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Xpovog disEaymyngc:

e 9 Mapriou 2021 (wpeg 16:30 — 20.15)
e 11 Maprtiou 2021 (wpeg 16:30 — 20.15)
AidakTpa: 260 €.

H dlopyavwon Tou osuivapiou 8a rpayuaronoinBel oro nepiBaAAov nAEKTPOVIKIC ENaiOevons
Tou ETI rou @iAoéeveitar orn diadiktuakr OleUuBuvon https.//elearning.eti.gr/, o€ EIKOVIKI]
aiBouoa e1dika OIGUOPPWLEVI Yid TO EV AOYw EKNAIDEUTIKO EPYO Kai LUEOW BIVTED OIGOKEWNC.
H npooBaon ornv nAar@opua npayuaToroiEital UEcw Tou OIa0IKTUOU, LE TN XPron
QUAAoueTonTi (Wweb browser) and nAekTpoviko urodoyioTii (desktop /laptop) 1 popnTii
OUOKEUI] (poTEIVOUEVO tablet kai o kivTo TNAEQwVO).

lia v oupueToxr oac rpensl va OIBETETE TayuTnNTa OUVOEDNG 4Mbps kai avw, KAuEpa
(MPOaIPETIKA) KaI GKOUOTIKA Ij NYEla OUVOEOELEVA 1] EVOWLATWUEVA OTO TEPLATIKO 0dG.

ApIOHOG CUHHETEXOVTWV: MExpl 25, KaTa NPOTEPAIOTNTA dNAWOEWY GUHKETOXNG.

Tonog dieEaywyng: EAnviko TpaneQikd IvomimouTo, https://elearning.eti.gr/ .

ra SNAWOEIG GUMHETOXNG, CULNANPWHATIKEG NANPOPOPIEC,
napakahoUpe TNAepwvnoTe oTo 210 33.86.429 (ka Mapia ManouTor))
AkUpwon evtdg 5 pydcipwv NUEPWV and Tnv nUepopnvia évapéng
ouvenayeTal eniBapuvon ion Pe To 1/2 Twv SIdAKTPWV.
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KINAYNOZ PEYZTOTHTAZ & KINAYNOZ XPHMATOAOTHZHZ
Liquidity & funding risk

OgpaTtoloyia

PEUOTOTNTA KAl KivOUVOG PEUCTOTNTAG

Mnyeg peuoToTNTAG

e PeugTOTnTa Ao Tnv kevTpikn Tpdnela (Central bank liquidity)

e PeuoTtoTnTa ano tnv ayopd (Market liquidity)

e 'ExTakTn peuoTotnTa (Emergency liquidity)

o Kivduvog avayxpnuaTtodotnong (Funding liquidity risk)

e Kivduvoc EMelpng peuaToTnTac TnG ayopdc (Market liquidity risk)
e Evdexopevog kivduvoc peautoTnTag (Contingent liquidity risk)

Aiaxeipion KivdUvou pgucToOTNTAG

Baoikeg apyeg

BaBuoc avoxng otov kivduvo (risk appetite)

e KaBopiopog avaykwv xpnuatodoTtnong (funding needs)
e KAipaka peuoToTnTag (maturity ladder)

e EuaioBnaia nnyawv peuatdTtnTac (funding vulnerabilities)
e Evdo-nuepnoia peuatotnta (Intraday Liquidity)

e Alaxeipion eEao@alioswv (Collateral Management)

e Alaxeipion kpioewv (crisis management)

‘'Opia peucTOTNTAG

e Liquidity coverage ratio

e Net stable funding ratio

ILAAP kai liquidity Stress testing

e H £vvoia Tou SREP-ILAAP

Baoikéc apyec ILAAP (ECB)

Liquidity Stress testing

>Tolxeia Tou Liquidity Stress Testing

MeBodohoyia kai dnuioupyia cevapiwv
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KINAYNOZ PEYZTOTHTAZ & KINAYNOZ XPHMATOAOTHZHZ
Liquidity & funding risk
H eknaideuTikny Oladikaocia OUVIOTA OXEon dAPQIOPOUNG OUCIACTIKNG  EMIKOIVGVIAG €KNAIDEUTH  Kal
OUMMETEXOVTWV. H anoTeAeopaTikOTNTA TNG ENIKOIVWVIAG auThg kaBopileTal o Jeyalo BaBuod and To OXETIKO
ME TO ogIvapio unopadpo, TIG avaykeg Kal TIG NPOTDOKIEG TWV CUHHETEXOVTWV.

Suykekpipéva, {nTrHaTa Onwe n €pyaciakr] PNeipia, To eKNaIdEUTIKO UNOBaABpo kal Ta eIdIKOTEPA OPEAN Mou
NPoodOKOUV Ol CUMHETEXOVTEC VA AMOKOMIoOUV and To eKNAIDEUTIKO NPpOYpappa ouvioToUv KaBoploTikoUug
napdyovTeg, Mou MPEMEl va CUVEKTIMWVTAI yid TNV anoTeEAECUATIKR npogapuoyn Tng peBodoloyiag nou Ba
XPNOIKOMOINCEl 0 EI0NYNTAG.

Ta napakdTtw oToixeia eival anoAUTWE ENMICTEUTIKG Kal Ba xpnaigonoinfouv pévo anod 1o ETI. O nAnpo@opieg
autég Ba PonBrjcouv Tov elonynTr va OIQUOPPWOEl TO KATAMNAO eKnaIDeUTIKO «peiyda» nou Ba
MeyIoTOMOINCEl TO OIKO 0aC OPENOC,.

MPO®IA EKIMAIAEYOMENOY

OVOHATEN®MVUHO: Tpaneda/sTaipeia:

Movada:

InMEPIVA eEnayyeARATIKG KaOnkovTa (oUVToun Nepypagn):

Xpovia npoiinnpeoiag; ......... MponyoUpeveg O£0EIG epyaaniag (evTog ) ekTOC Tpane(ikou
Xwpou):

ZnoudEg — EIBIKOTNTEG:

OfpaTa OXETIKA HE TO NPOYpaAUHa Nou yvwpileTe ME onolovdnnoTte Tpono (n.x.
eunelpia, ekNaideuon, avayvwaoTika evolapEépovTa):

EKnaideuTikG npoypappaTa nou €XeTe napakoAouBnoel yia To idI0 N NAPEPPEPEG
Oépa:

OeHATIKEG EVOTNTEG OTIC onoiec 6a emOupoloaTe va dWoel HEYAAUTEPN £Pgpaocn o
€10NynNTAG:

MapakaAoUHE OTEIATE TO CUHNANPWHEVO EpWTNHATOAOYIO HEXPI TIG 2/3/2021
oTo e-mail: mpapoutsi@hba.gr ) oTo fax: 210-3646122

EuxapioToUpe yia Tn cuhBOAr oac otnv apTIOTEPN NPOETOIYATia Tou NPoypAPUAToC.

Topéac Enmkoivwviac ETI
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