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Abstract

This essay shall comb through the content, features, impact of liquidity risk
regulatory under the Basel Il regulatory framework. It aims at examining and
evaluating China’s banking liquidity risk regulatory, propose some improvement as
well as clarifying some problems encountered during the author’s research.

Chapter 1 addresses the definition and characteristics of liquidity risk Then
analyze problems about regulatory and the development direction of Liquidity risk ,
the new tendency of international banking liquidity risk supervision after The
international financial crisis.

In Chapter 2, | briefly investigates the main content and characteristics of
liquidity risk regulation in Basel Committee on Banking Supervision Basel 11l

The third chapter discusses the impact on the international banking about
liquidity risk regulation , and other negative effects bringed. Then I shall introduce
and comment on the impact to China’s liquidity regulation for commercial bank

The fourth chapter points out that need to pay attention to in the content of the
concrete practice process and the problem of new liquidity risk supervision indicators.
It's necessary to establish liquidity risk regulatory system of commercial bank under

the framework of macro-prudential management.

Key Words: Liquidity risk regulatory; Impact ; Comments on new regulatory
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