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When a bank is getting into liquidity problems often the following pattern will become visible in RTGS data
Problems funding in the market (higher rates, lower volumes)
Shift to central bank borrowing (tenders)
Increase intraday credit
Delay payments
Bank run



Questions for discussion
-1 OO

Calibration?

How big change is relevant?
Can it be quantified?

Possible data availability issues?
Timeframe?

Short term and long term analysis?
Detection of problems in time to allow response?



WHEN THE FOLKS AT THE WEATHER OFFICES
SEE. YOU REFRESHING THE RADAR T00 OFTEN,
THEY START TEASING YOU.

Source: xkecd comics, http://xkcd.com/831/

Thank youl!
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