
 

 

 

Practical aspects of the bank’s liquidity risk management in light of 
the financial crisis

One of the main challenges of modern banking is to control liquidity risk. The recent crisis 
emphasized the need to develop systems that are used to risk assess and control. It is important that 
these systems take into account the dependencies between various types of risk. In its recommenda-
tions, the Basel Committee recommends the implementation of quantitative methods and analysis of 
the effects of catastrophic events. In this article the author presents the problem of liquidity analysis 
in banks with particular emphasis placed on the role of their organs in risk management process. 
Reference was made to a number of practical issues related to the liquidity control, such as the is-
sue of open position calculation or communication within the organizational structure of the bank.


