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1. Intraday liquidity risk
2- Trans-European automated real-time gross express transfer2 (TARGET 2)
3- formerly known as the Federal Reserve Wire Network (Fedwire)
4- The Clearing House Automated Payment System (CHAPS) is real-time gross settlement payment system used
for sterling transactions in the United Kingdom.
5- Net Bank of Japan Financial Network System (Boj—NET)
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https://en.wikipedia.org/wiki/Real-time_gross_settlement
https://en.wikipedia.org/wiki/Payment_system
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2 Expected Shortfall

3. Variance-covariance

4. Historical simulation (HS)
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1.Central limit theorem

2.Block maxima

3. The Peak Over Threshold (POT) Method

4. Generalized Extreme Value Theory (GEV Theory)
5. Peak Over Threshold (POT
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Abstract

In this study, in order to measure the liquidity risk in interbank payment systems, the time
series of daily data balances of an Iranian bank's payment systems from 01/01/94 to 31/5/98
and then We examined stationary time series with Dickey Fuller and Philips Peron tests and
compared the expected value and risk value of payment systems data with the historical
method and compared with the Pareto method. The results of the Kopik and Christofferson
tests showed that Pareto's generalized approach to better manage banks' liquidity risk is better
than historical method based on daily data of payment systems. The bank can then provide
liquidity management operations to manage the liquidity risk in the payment system.

Keywords: Liquidity Risk Management, Risk Appetite, Liquidity Buffer, Over Threshold
Method, Interbank Payment Systems.
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