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Introduction 
 
 
The current “Bibliography” refers to the “Basel I, II and III” framework. The framework is named 
under the homonymous Swiss city, where the head office of the Bank for International Settlements is 
located, and is based on the Basel Committee on Banking Supervision. The Committee was established 
in 1974 and it aims to formulate supervisory standards and guidelines for the operation of the banking 
system.  
 
In 1988 the Committee introduced a capital measurement system, commonly referred to as the Basel 
Capital Accord. In 1998 the first framework for the supervision of the international banking system was 
adopted under the name Basel I. It focused on the management of credit risk by introducing minimum 
capital requirements. 
 
At the beginning of the 2000s the framework Basel II, which replaced the Basel I, is aimed at ensuring 
a more comprehensive measurement of the risks assumed by credit institutions and at better aligning 
capital requirements with these risks. Recently, the framework Basel III focuses on regulatory 
standards concerning the capital adequacy and liquidity of the banking system. 
 
Detailed information and documents are available at the website of the Bank for International 
Settlements and especially under the sections Basel Committee on Banking Supervision and Basel III.  
 
 
This Bibliography lists the print material available at the Library’s collection about the Basel 
frameworks. The search of articles and working papers in the Library’s electronic resources is 
conducted in the Title field with the terms Basel I, II, and III. The retrieval of the full text is done by 
pressing “Ctrl + click” on the title of the article or the working paper (it is required that external users 
visit the Library to retrieve the full text).1.  
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1 Sources:  

1. Bank of Greece (Dec. 2009), Financial stability report: interim report, available at 
http://www.bankofgreece.gr/BogEkdoseis/fstability200912_en.pdf, accessed on 6-6-2011   

2. Bank for International Settlements. Basel Committee on Banking Supervision, available at 
http://www.bis.org/list/bcbs/tid_132/index.htm, accessed on 6-6-2011.  

3. Panagopoulos, G. & Peletidis G. (2007), Basel II: description and consequences for the banking system, Athens, KEPE 
(in Greek) 
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Monographs and working papers from the Library’s 
WebOPAC 

 
Electronic address: http://www.bankofgreece.gr/Pages/en/Bank/Library/opac.aspx  
 
 

Basel I 
 

2005 
 

A Model of bank capital, lending and the macroeconomy : Basel I versus Basel II  / Lea 
Zicchino -- London  : Bank of England, 2005 -- 44 p., 30 cm. -- (Working paper series (Bank 
of England) ; 270) 
BOX/330 /B218-WP/NO.270 
 
 

1998 
 
Amendment to the Basle Capital Accord of July 1988 / Basle Committee on Banking 
Supervision -- Basle : Basle Committee on Banking Supervision, 1998 -- 7 p., 28 cm. 
332.1 /B2929/[NO.24] 
 
 

1995 
 
Basle Capital Accord  : treatment of potential exposure for off-balance-sheet items  / Basle 
Committee on Banking Supervision – Basle : Basle Committee on Banking Supervision, 1995 
-- 2, 6 p., 28 cm. 
332.1 /B2929/[NO.09] 
 
 

1994 
 
Amendment to the Capital Accord of July 1998 / Basle Committee on Banking Supervision – 
Basle : Basle Committee on Banking Supervision, 1994 -- [1] p., 28 cm. 
332.1 /B2929/[NO.07] 
 
Basle Capital Accord : the treatment of the credit risk associated with certain off-balance-sheet 
items / Basle Committee on Banking Supervision – Basle : Basle Committee on Banking 
Supervision, 1994 -- [9] p., 28 cm. 
332.1 /B2929/[NO.06] 
 
 

1991 
 
Amendment of the Basle Capital Accord in respect of the inclusion of general 
provisions/general loan-loss reserves in capital / Basle Committee on Banking Supervision -- 
Basle  : Basle Committee on Banking Supervision, 1991 -- [3] p., 28 cm. 
332.1 /B2929/[NO.04] 
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1988 

 
Amendment to the Capital Accord to incorporate market risks / Basle Committee on Banking 
Supervision -- Basle  : Basle Committee on Banking Supervision, 1988 -- 54 p., 28 cm. 
332.1 /B2929/[NO.13] 

 
 

 Basel II 
 

2008 
 
Bank lending, real estate bubbles and Basel II  / Yannis Panagopoulos and Prodromos Vlamis -
- Athens  : Centre of Planning and Economic Research, 2008 -- 32 p.  : ill., 30 cm. -- (Εργασίες 
για συζήτηση  / Κέντρο Προγραμματισμού και Οικονομικών Ερευνών ; 98) 
BOX/330.949 5 /K4192-E/NO.98 
 
Basel II implementation : in the midst of turbulence  / chairman: Frederik C. Musch ; 
rapporteur: Rym Ayadi ; with contributions from: Maria Nieto, Mathias Schmit -- Brussels  : 
Centre for European Policy Studies, c2008 -- iii, 136 p., 24 cm. -- (CEPS Task Force Report) 
332.106 81 /B2913 
 

 
2007 

 
Βασιλεία II  : περιγραφή και συνέπειες για το τραπεζικό σύστημα  / Γιάννη Παναγόπουλου, 
Γιάννη Πελετίδη ; Κέντρο Προγραμματισμού και Οικονομικών Ερευνών -- Αθήνα  : ΚΕΠΕ, 
2007 -- 334 σ., 25 εκ. -- (Μελέτες  / Κέντρο Προγραμματισμού και Οικονομικών Ερευνών ; 
65) 
332.106 8 /P1917-B 
 
An Assessement of Basel II procyclicality in mortgage portfolios  / Jesus Saurina and Carlos 
Trucharte -- Madrid  : Banco de Espana, 2007 -- 34 p.  : tables, 30 cm. -- (Documento de 
trabajo (Banco de Espana. Servicio de Estudios) ; 0712) 
BOX/330.946 /B213-D/NO.0712 
 
Basel II and the money supply process  : some empirical evidence from the Greek banking 
system (1995-2006)  / Yannis Panagopoulos -- Athens  : Centre of Planning and Economic 
Research, 2007 -- 22 p.  : ill., 30 cm. -- (Εργασίες για συζήτηση  / Κέντρο Προγραμματισμού 
και Οικονομικών Ερευνών ; 97) 
BOX/330.949 5 /K4192-E/NO.97 
 
 

2006 
 
Basel II  : a contracting perspective  / Edward J. Kane -- Cambridge, MA  : NBER, 2006 -- 29 
p.  : figures, tables, 22 cm. -- (Working paper series (National Bureau of Economic Research) ; 
12705) 
BOX/330 /N277-W/NO.12705 
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2005 

 
Assessing the consequences of Basel II  : are there incentives for cherry-picking when banks 
pool data across countries?  / Lisbeth Borup, Dorte Kurek, Anne Dyrberg Rommer -- 
Copenhagen  : Danmarks Nationalbank, 2005 -- 31 p.  : tables, 30 cm. -- (Working papers 
(Danmarks nationalbank) ; 05/27) 
BOX/330 /D231-W/NO.05/27 
 
Credit ratings and the standardised approach to credit risk in Basel II  / by Patrick Van Roy ; 
European Central Bank -- Frankfurt am Main  : European Central Bank, 2005 -- 54 p.  : tables, 
30 cm. -- (Working paper series (European Central Bank) ; 517) 
BOX/332.494 /EU89-W/NO.517 
 
A Model of bank capital, lending and the macroeconomy  : Basel I versus Basel II  / Lea 
Zicchino -- London  : Bank of England, 2005 -- 44 p., 30 cm. -- (Working paper series (Bank 
of England) ; 270) 
BOX/330 /B218-WP/NO.270 
 

 
2004 

 
Basel II  : glossary 2004  / the SAS/Risk magazine -- London  : Incisive Financial Pub., [2004] 
-- 60 p., 21 cm. 
332.106 8 /B2913 
 
Basel II and operational risk  : implications for risk measurement and management in the 
financial sector  / Ariane Chapelle, Yves Crama, Georges Hubner, Jean-Philippe Peters -- 
Brussels  : Banque nationale de Belgique, 2004 -- 54 p., 29 cm. -- (Working papers , Research 
series ; 51) 
BOX/330 /W926-A/NO.51 
 
Economic capital allocation with Basel II : cost, benefit and implementation procedures  / 
Dimitris N. Chorafas -- Amsterdam Boston  : Elsevier Butterworth-Heinmann, 2004 -- xxx, 
409 p., 24 cm. 
332.041 /C4563-E 
 
Structured credit products : pricing, rating, risk management and Basel II  / edited by William 
Perraudin -- London  : Risk Books, c2004 -- xvii, 392 p.  : fig., tables, 24 
332.632 /ST896 
 
 

2003 
 
Implications of Basel II for emerging market countries  / Stanley Fisher . Issues in corporate 
governance  / William J. McDonough -- Washington, DC  : Group of Thirty, 2003 -- 38 p., 23 
cm. -- (The William Taylor memorial lectures ; 7); (The William Taylor memorial lectures ; 8) 
332.041 5 /F5311-I 
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2002 

 
Capital charges under Basel II  : corporate credit risk modelling and the macro economy  / 
Kenneth Carling, Tor Jacobson, Jesper Linde, Kasper Roszbach -- Stockholm  : Sveriges 
riksbank, 2002 -- 35, [13] p., 30 cm. -- (Arbetsrapport (Sveriges riksbank) ; 142) 
BOX/332.109 485 /SV969/NO.142 
 
 

2001 
 
An Academic response to Basel II  / by Jon Danielsson ... [et.al.] -- London  : LSE Financial 
Markets Group, c2001 -- 17 p., 30 cm. -- (Special paper (London School of Economics and 
Political Science. Financial Markets Group) ; 130) 
BOX/332 /L8461-S/NO.130 
 
 

Articles and working papers from Library’s electronic 
resources 

 
 
Electronic address of the federated search mechanism 360 Search by Serials Solutions:  
http://yk2kj2kd4h.cs.serialssolutions.com/ by  
 
 

2011 
 
Basel and CPSS set up forex settlement group 
Albanese, Chiara; Clark, Joel. Risk 24. 4  (Apr 2011): 10.  
Source: ABI/INFORM Complete 
 
Basel Committee makes alterations to counterparty credit risk rules 
Sawyer, Nick; Clark, Joel; Pengelly, Mark. Risk 24. 1  (Jan 2011): 8.  
Source: ABI/INFORM Complete 
 
Basel open to liquidity ride changes 
Wood, Duncan; Sawyer, Nick; Watt, Michael. Risk 24. 5  (May 2011): 8.  
Source: ABI/INFORM Complete 
 
Danish regulators push for more flexible Basel III liquidity rules 
Watt, Michael. Risk 24. 2  (Feb 2011): 13.  
Source: ABI/INFORM Complete 
 
The Countercyclical Capital Buffer of Basel III: A Critical Assessment  
Rafael Repullo; Jesús Saurina. 
March 2011. DP No.8304 
Source: CEPR Discussion Papers Online  
 
Final Basel III text answers some criticisms but leaves crucial gaps 
Clark, Joel. Risk 24. 1  (Jan 2011): 9.  
Source: ABI/INFORM Complete 
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http://search.proquest.com/docview/862095402/12FC924976EA2BF15/6?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/840569818/12FC924976EA2BF15/4?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/867268940/12FC924976EA2BF15/5?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/851587574/12FC924976EA2BF15/9?accountid=130976
http://search.proquest.com/accountid=130976
http://www.cepr.org/pubs/new-dps/dplist.asp?dpno=8304
http://www.cepr.org/pubs/eDPs/this_week.htm
http://search.proquest.com/docview/840569664/12FC924976EA2BF15/7?accountid=130976
http://search.proquest.com/accountid=130976


Macroeconomic Impact of Basel III  
Patrick Slovik; Boris Cournède. 
OECD Economics Department Working Papers  
14 Feb 2011. p.16 
Source: OECD iLibrary  
 
The myths and truths about Basel II cydicality 
Cannata, Francesco; Casellina, Simone; Quagliariello, Mario. Risk 24. 3  (Mar 2011): 65-68.  
Source: ABI/INFORM Complete 
 
Perspectives on Basel III 
Anonymous. International Financial Law Review (Jan 2011).  
Source: ABI/INFORM Complete 
 
What Basel III means to us 
Anonymous. Risk24. 1 (Jan 2011): 44-49.  
Source: ABI/INFORM Complete 
 
 

2010 
 
Basel II and the money supply process: some empirical evidence from the Greek banking 
system  
Panagopoulos; Yannis. 
Applied Economics Letters (1350-4851electronic:1466-4291)  
2010. Vol.17,Iss.10;p.973 
Source: SwetsWise Online Content  
 
Basel III can still hurt banks (and their shareholders) 
Triana, Pablo. Corporate Finance Review15. 3 (Nov/Dec 2010): 45-48.  
Source: ABI/INFORM Complete  
 
Basel II Second Pillar: An Analytical VaR with Contagion and Sectorial Risks 
Bonollo, Michele; Mosconi, Paola; Mercurio, Fabio. IUP Journal of Financial Risk 
Management 7. 1/2  (Mar-Jun 2010): 7-23.  
Source: ABI/INFORM Complete 
 
Basel III: in your own time... 
Clark, Joel. Risk 23. 12  (Dec 2010): 19-22.  
Source: ABI/INFORM Complete 
 
Basel III is not just window-dressing  
Preston; Alex. 
New Statesman (1364-7431)  
2010. Vol.139,Iss.5020;p.20.0 
Source: SwetsWise Online Content  
 
Basel III redefines capital 
Monroe, Mary Frances. American Bankers Association. ABA Banking Journal 102. 11  (Nov 
2010): 33-35.  
Source: ABI/INFORM Complete 
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http://www.oecd-ilibrary.org/economics/macroeconomic-impact-of-basel-iii_5kghwnhkkjs8-en;jsessionid=4gjr4kacj8v5b.delta
http://www.oecd-ilibrary.org/
http://search.proquest.com/docview/856906674/12FC924976EA2BF15/8?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/819652826/12FC924976EA2BF15/11?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/840569522/12FC924976EA2BF15/2?accountid=130976
http://search.proquest.com/accountid=130976
http://www.swetswise.com/link/access_db?issn=1350-4851%20electronic:%201466-4291&vol=17&iss=10&page=973
http://www.swetswise.com/link/access_db?issn=1350-4851%20electronic:%201466-4291&vol=17&iss=10&page=973
http://www.swetswise.com/direct.do
http://search.proquest.com/docview/839873067/12FC924976EA2BF15/1?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/520060985/12FC924976EA2BF15/30?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/817185453/12FC924976EA2BF15/14?accountid=130976
http://search.proquest.com/accountid=130976
http://www.swetswise.com/link/access_db?issn=1364-7431&vol=139&iss=5020&page=20.0
http://www.swetswise.com/direct.do
http://search.proquest.com/docview/821699615/12FC924976EA2BF15/3?accountid=130976
http://search.proquest.com/accountid=130976


Basel Committee sets out plans for completion of Basel III 
Clark, Joel. Risk 23. 8  (Aug 2010): 8.  
Source: ABI/INFORM Complete 
 
Basel Committee to rethink credit value adjustment capital charge 
Carver, Laurie; Cesa, Mauro. Risk 23. 9  (Sep 2010): 9.  
Source: ABI/INFORM Complete 
 
Basel considers capital charges on CCP default fund exposures 
Sawyer, Nick. Risk 23. 12  (Dec 2010): 10.  
Source: ABI/INFORM Complete 
 
Basel: industry begs regulators to slow down 
Anonymous. International Financial Law Review (Jun 2010) 
Source: ABI/INFORM Complete  
 
Basel liquidity rules hit fresh objections 
Cameron, Matt; Wood, Duncan. Risk 23. 10  (Oct 2010): 10.  
Source: ABI/INFORM Complete 
 
Basel needs teeth 
Sawyer, Nick (ed.). Risk 23. 12  (Dec 2010): 6.  
Source: ABI/INFORM Complete 
 
Basel's new 7% equity capital minimum met with relief 
Clark, Joel; Wood, Duncan. Risk 23. 10  (Oct 2010): 9.  
Source: ABI/INFORM Complete 
 
Basel to overhaul CVA capital calculation 
Pengelly, Mark. Risk 23. 12  (Dec 2010): 12.  
Source: ABI/INFORM Complete 
 
Effective modeling of wrong way risk, counterparty credit risk capital, and alpha in Basel II 
Cespedes, Juan Carlos Garcia; Herrero, Juan Antonio de Juan; Rosen, Dan; Saunders, David. 
The Journal of Risk Model Validation 4. 1  (Spring 2010): 71-98.  
Source: ABI/INFORM Complete 
 
European Parliament sets up future Basel III flashpoints 
Clark, Joel; Wood, Duncan. Risk 23. 11  (Nov 2010): 9.  
Source: ABI/INFORM Complete 
 
Faulty Basel 
Levinson, Marc. Foreign Affairs 89. 3  (May/Jun 2010): 76-88.  
Source: ABI/INFORM Complete 
 
Industry urged to stop fighting Basel III and negotiate transition period 
Clark, Joel. Risk 23. 6  (Jun 2010): 9.  
Source: ABI/INFORM Complete 
 
New projections on economic impact of Basel III at odds with IIF estimate 
Clark, Joel. Risk 23. 9  (Sep 2010): 10.  
Source: ABI/INFORM Complete 
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http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/753944645/12FC924976EA2BF15/29?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/817185445/12FC924976EA2BF15/20?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/375463512/12FC924976EA2BF15/25?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/758442171/12FC924976EA2BF15/28?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/817185441/12FC924976EA2BF15/16?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/758442050/12FC924976EA2BF15/21?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/817185448/12FC924976EA2BF15/24?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/223727269/12FC924976EA2BF15/27?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/763420316/12FC924976EA2BF15/18?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/214282523/12FC924976EA2BF15/26?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/503437175/12FC924976EA2BF15/23?accountid=130976
http://search.proquest.com/accountid=130976
http://search.proquest.com/docview/753944403/12FC924976EA2BF15/22?accountid=130976
http://search.proquest.com/accountid=130976


No changes yet as Basel III redrafting looms 
Clark, Joel. Risk 23. 7  (Jul 2010): 10.  
Source: ABI/INFORM Complete 
 
Riding the Wave of Trade: Explaining the Rise of Labor Regulation in the Golden Age of 
Globalization  
Michael Huberman;Christopher M. Meissner. 
2010-05-21. WP No.15374  
Source:  NBER Working Papers  
 
Risk management by the Basel Committee: Evaluating progress made from the 1988 Basel 
Accord to recent developments  
Ojo; Marianne. 
Journal of Financial Regulation and Compliance (1358-1988electronic:1740-0279)  
2010. Vol.18,Iss.4;p.305 
Source:  SwetsWise Online Content  
 
Thinking beyond Basel III:Necessary Solutions for Capital and Liquidity  
Adrian Blundell; Wignall; Paul Atkinson. 
OECD Journal: Financial Market Trends  
22 Sep 2010. p.9–33 
Source:  OECD iLibrary  
 
 

2009 
 
Are the Basel II requirements justified in the presence of structural breaks?  
Sjolander; Par. 
Applied Financial Economics (0960-3107electronic:1466-4305)  
2009. Vol.19, Iss.12;p.985 
Source:  SwetsWise Online Content  
 
Basel II and bank bankruptcy analysis  
Chiu; Yung-Ho - Chen; Yu-Chuan - Hung; Yu Han. 
Applied Economics Letters (1350-4851electronic:1466-4291)  
2009. Vol.16, Iss.18;p.1843 
Source:  SwetsWise Online Content  
 
Financial Globalization, Financial Crises and Contagion  
Enrique G. Mendoza;Vincenzo Quadrini. 
2009-10-14. WP No.15432  
Source: NBER Working Papers  
 
Mitigating the Procyclicality of Basel II  
Rafael Repullo; Jesús Saurina; Carlos Trucharte. 
July 2009. DP No.7382 
Source: CEPR Discussion Papers Online  
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http://www.nber.org/papers/w15374
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http://www.swetswise.com/link/access_db?issn=1358-1988%20electronic:%201740-0279&vol=18&iss=4&page=305
http://www.swetswise.com/direct.do
http://www.oecd-ilibrary.org/finance-and-investment/thinking-beyond-basel-iii_fmt-2010-5km7k9tpcjmn;jsessionid=4gjr4kacj8v5b.delta
http://www.oecd-ilibrary.org/
http://www.swetswise.com/link/access_db?issn=0960-3107%20electronic:%201466-4305&vol=19&iss=12&page=985
http://www.swetswise.com/direct.do
http://www.swetswise.com/link/access_db?issn=1350-4851%20electronic:%201466-4291&vol=16&iss=18&page=1843
http://www.swetswise.com/direct.do
http://www.nber.org/papers/w15432
http://papers.nber.org/papers/?module=search&action=query
http://www.cepr.org/pubs/new-dps/dplist.asp?dpno=7382
http://www.cepr.org/pubs/eDPs/this_week.htm


2008 
 
Implementing Basel II: an investigation of the UAE banks' Basel II preparations  
Al-Tamimi; Hussein A. Hassan. 
Journal of Financial Regulation and Compliance (1358-1988electronic:1740-0279)  
2008. Vol.16,Iss.2;p.173 
Source: SwetsWise Online Content  
 
The Procyclical Effects of Basel II  
Rafael Repullo; Javier Suarez. 
June 2008. DP No.6862 
Source: CEPR Discussion Papers Online  
 
 

2007 
 
Implications of Alternative Operational Risk Modeling Techniques  
Patrick de Fontnouvelle; Eric Rosengren;John Jordan. 
2007-01-12. Chapter in NBER book “The Risks of financial institutions (2006), Mark Carey 
and Rene M. Stulz ed., p.475-512”  
Source: NBER Working Papers  
 
Trends in Federal Reserve and Basel II A-IRB Bank governance  
Webb; Elizabeth. 
Journal of Financial Regulation and Compliance (1358-1988electronic:1740-0279)  
2007. Vol.15,Iss.3;p.250 
Source: SwetsWise Online Content  
 
 

2006 
 
Basel II - an opportunity for convergence in the EU  
Roldán; José María. 
Journal of Financial Regulation and Compliance (1358-1988electronic:1740-0279)  
2006. Vol.14,Iss.1;p.24 
Source: SwetsWise Online Content  
 
Explaining cosmetic compliance with international regulatory regimes: The implementation of 
the Basle Accord in Japan, 1998-2003  
Chey; Hyoung-Kyu. 
New Political Economy (1356-3467electronic:1469-9923)  
2006. Vol.11,Iss.2;p.271 
Source: SwetsWise Online Content  
 
A model of bank capital, lending and the macroeconomy: Basel I versus Basel II  
ZICCHINO; LEA. 
Manchester School (1463-6786electronic:1467-9957) 
2006. Vol.74, Iss.51;pp.50 
Source: SwetsWise Online Content  
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http://www.nber.org/chapters/c9617
http://papers.nber.org/papers/?module=search&action=query
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