<< Review ET_’-

e

RE:
Fundamental 2011

“ ”

Collateral "

Xi#iE:
hE S #ES: F83l MERFRIRES: A

—. XEERELKEMHIHA
FiEMmm”

2021 9

High Quality
Liquid Assets HQLA

ST, I SR 2ABER A RO R AT« T R A Bt R AT SECRITTIT A 5 B, R R e
DT SBIEHT T BT T 5. ‘

O FBRHHSRATIIE R TIZE s (BCBS) 76 (ERZ/RII I ) PP TimahfE KIS TE B T “ @Bt s %™ (High Quality
Liquid Assets, HQLA )" HUMES: « “QURVE REABAE (R L (EARE RUTTHE I AESE LU OB, B 20X et T AR i a5
HIRENH (HQLA ), SX B e R JUMRAR T UARAA LB, i EA 2 HHIU PR SRR B3 " S Basel Committee on Banking
Supervision (2010)

2022-02 EfRER
INTERNATIONAL FINANCE



Ej' 'I;F Review >>>

= "R HENSESER

Limited

Idiosyncratic Risks

Tranching

Gopinath and Stein 2018

Bocola and Lorenzoni 2017

=, “BARERR EMETRAHRX
RERS

O E2EREEATINEZR A 2013 450 CEAERIML ) #E4T TETT, e BT I sh e I S A AEAT T AR BT T oA iil], Bk A
% I, Basel Committee on Banking Supervision (2013) 5 7-8 Til,

@ ABTIACFR, JACR S bR RS 58T AU T DA F Sl \

® Zﬁi glz;;(m SOPRAFE ) W3 D Ason R AL (e, SRR 9% S Al Il LA BT B A ], U0, B o
AU

4 EfrE&R 2022-02
INTERNATIONAL FINANCE



<< Review

L

7500

S EZ L ACT]

Yuanization

SEH:

[1]Basel Committee on Banking Supervision (BCBS).
Basel III:International Framework for Liquidity Risk
Measurement, Standards and Monitoring[S].Basel: Bank for
International Settlements, December 2010

[2]Basel Committee on Banking Supervision (BCBS).
Basel III:The Liquidity Coverage Ratio and Liquidity Risk
Monitoring tools[S].Basel:Bank for International Settlements,
January 2013

[3]1Bocola,L.,Lorenzoni,G.Financial Crises,
Dollarization,and Lending of Last Resort in Open
Economies|R].NBER Working Paper,No.23984,2017

[4] Gopinath,G.,Stein,J.C.Trade Invoicing,Bank
Funding,and Central Bank Reserve Holdings[R]. AEA Papers
and Proceedings, Vol.108,2018,pp. 542—546

2022-02 EfRER
INTERNATIONAL FINANCE




