From: Gonzélez Gonzélez Javier [mailto:jgonzalezg@cnbv.gob.mx]

Sent: 02 July 2012 21:25

To: Basel Committee, Service

Subject: Comments on Consultative Document "Monitoring indicators for intraday liquidity
management"

Dear Basel Committee,

I would like to contribute with a few comments regarding “Monitoring indicators for intraday
liquidity management”.
I noticed that patterns in the calendar year could be taken into account when assessing liquidity
requirements. For instance, is the US Black Friday may pose significantly different liquidity
requirements which could be anticipated by having information from previous years. Likewise, banks
with an agricultural emphasis would take liquidity cycles into consideration.

This could be used in conjunction with the other proposed indicators in the consultative document.
| hope my comments are useful in some way.
Best regards,

Javier Gonzalez
Adjunct General Director in Economics Studies
National Banking Commssion, Mexico (CNBV)
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