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AGENDA

Managing liquidity risk with an internal model
Michael Schneider (DZ Bank) will provide a presentation on his institution’s internal model for
managing liquidity risk.

Document: Presentation on DZ Bank’s internal model for liquidity risks

The Basle Committee’s proposal for an international liquidity risk framework

Evangelia Rentzou (ECB) will provide an overview of the Basel Committee’s recent proposal for an

international liquidity risk framework.

Document: Presentation on the Basle Committee’s proposal for an international liquidity risk
framework

Review of the latest market developments

Ralph Weidenfeller (ECB) will review the main developments in the euro money market since the

last meeting, followed by the usual discussion.

Documents: Presentation on the latest money market developments (15 November — 5 February)

Other items

- Possible joint workshop with COGESI on structural repo market developments
- De-briefing from the last OMG meeting
- Planning of the next meeting



