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Stress testing is the core focus of the book, covering stress analysis and the use of scenarios, models, drills,
benchmarking, backtesting, and post-mortems, creditworthiness, wrong way risk and statistical inference,
probability of default, loss given default and exposure at default, stress testing expected losses, correlation
coefficients ...
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This paper proposes seven â€œbest practiceâ€• principles for stress testing. These should not be These
should not be seen as a â€•general theoryâ€– of stress testing or a complete stress testing manual.

Macrofinancial Stress Testing Principles and Practices
Principles â€¢Stress testing should form an integral part of overall governance and risk culture of the bank.
â€¢It should be actionable and feed into the decision making process at appropriate management level ,
including strategic business decisions of the Board or Senior Management.

PRINCIPLES â€“ STRESS TESTING
part of the preparatory work for the paper on â€•Macrofinancial Stress Testing: Principles and Practices.â€–
The survey focused on stress testing for banks, which is more widespread and better establishedâ€”and
practices are therefore easier to compare across countriesâ€”but also included

Macrofinancial Stress Testing: Principles and Practices
The increasing importance of stress testing, combined with a significant range of approaches adopted by
supervisory authorities and banks, highlights the continued need for a set of principles to govern stress
testing frameworks.

Stress testing principles - Bank for International Settlements
(1) BR/12/2011.01 ANNEX 2D PRINCIPLES ON STRESS TESTING I. INTRODUCTION AND SUMMARY 1.
Stress testing is a key risk management tool within financial institutions.

PRINCIPLES ON STRESS TESTING I. INTRODUCTION AND SUMMARY
What is Stress Testing? The Bank for International Settlements (BIS) published a paper under the
Chairmanship of Mr Klaas Knot entitled â€œPrinciples for sound stress

STRESS TESTING PRACTICES AND SUPERVISION - Risk Reward
stressed out: macroprudential principles for stress testing Fourth, stress scenarios should consider both sides
of the balance sheet, and explicitly consider ï¬• re sales, runs by wholesale creditors, common exposures
and credit crunch risks.
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