


















X

——. 2008. “Liquidity-Risk Management in the Business of Banking.” Speech Delivered at the Institute
of International Bankers. Washington, D. C. March.

——. 2008. “The Importance of Fundamentals in Risk Management.” Speech Delivered at the American
Bankers Association Spring Summit Meeting. Washington D. C. March 11.

Kupiec, P. 2001. “The New Basel Capital Accord: The Devil is in the (Calibration) Details.” IMF Working
Paper, 01/113.

Leeladhar, V. 2006. “Demystifying Basel II.” RBI Bulletin. October

——. 2007. “Basel II and Credit Risk Management.” RBI Bulletin. October.

Long, D. 2004. Credit Derivatives: Analyzing New Developments and Risks . Available on http://
www.ppllc.com/OurNews/Articles/2004_07_Garp_CDS.pdf

Lowe, P. 2002. “Credit Risk Measurement and Pro-cyclicality.” BIS Working Papers 116, September.

McKinsey & Co. 2007. Indian Banking: Towards Global Best Practices-Insights from Industry Benchmark
Surveys. Financial Services Practice. November.

Mingo, J. 1975. “Regulatory Influence on Bank Capital Investment.” Journal of Finance , 30: 1111–1121.

Mohan, R. 2006. “Central Banks and Risk Management: Pursuing Financial Stability.” RBI Bulletin,
December.

——. 2007. “Risk Management in an Open Market Economy.” RBI Bulletin, July.

Muniappan, G. 2002. “Indian Banking: Paradigm Shift-A Regulatory Point of View.” RBI Bulletin , January.

Nachane, D., A. Narain, S. Ghosh and S. Sahoo. 2000. “Capital Adequacy Requirements and the
Behaviour of Commercial Banks in India: An Analytical and Empirical Study.” DRG Study No. 22.
Reserve Bank of India. Mumbai.

Patnaik, I. and A. Shah. 2004. “Interest Rate Volatility and Risk in Indian Banking.” IMF Working Paper
WP/04/17, January.

Peek, J. and E. Rosengren. 1995. “Capital Crunch: Neither a Borrower Not a Lender Be.” Journal of
Money, Credit and Banking, 27: 625-38.

Peltzman, S. 1970. “Capital Regulation in Commercial Banking and its Relation to Portfolio Regulation.”
Journal of Political Economy, 78: 1–26.

Pennacchi, G. 2004. “Risk-Based Capital Standards, Deposit Insurance, and Procyclicality.” FDIC Center
for Financial Research Working Paper No. 2004-05, November.

Proctor, C. 2006. Basel II: Credit Risk Mitigation. October, available on http://www.twobirds
publications/articles/Basel_II_Credit_Risk_Mitigation.cfm

Rangarajan, C. 2007. The Indian Banking System – Challenges Ahead . First R.K. Talwar Memorial
Lecture. Indian Institute of Banking & Finance.

Reserve Bank of India. Report on Trend and Progress of Banking in India , Various issues.

Reserve Bank of India. 2008. Supervisory Review Process under the New Capital Adequacy Framework
– Guidelines for Pillar 2.  March 26.

——. 2007. Prudential Guidelines on Capital Adequacy and Market Discipline –Implementation of the
New Capital Adequacy Framework. April.

——. 2007. Report of the Working Group on Introduction of Credit Derivatives in India . May 16. Available
on http://rbidocs.rbi.org.in/rdocs/PublicationRepor t/Pdfs/35293.pdf












