
Stress Testing Credit Risk: A Survey of Authorities Approaches (Paperback) » PDF « A4AZR79VWC

Stress Testing Credit Risk: A
Survey of Authorities
Approaches (Paperback)

By Antonella Foglia

Bibliogov, United States, 2012. Paperback. Book Condition:
New. 246 x 189 mm. Language: English . Brand New Book *****
Print on Demand *****.We study government policies designed
This paper reviews the quantitative methods developed at
selected authorities for stress testing credit risk, focusing in
particular on the methods used to link macroeconomic drivers
of stress with bank-specific measures of credit risk (macro
stress test). Authorities with a mandate for financial stability
are particularly interested in quantifying the macro-to-micro
linkages and have developed specific modeling expertise in this
field. Stress testing credit risk is also an essential element of the
Basel II framework, and some stress-testing requirements of
Basel II are formulated by making explicit reference to the
economic cycle. The paper highlights recent developments in
macro stress testing and details a number of methodological
challenges that may be useful for supervisors in their review
process of banks models as required by Basel II. It also
contributes to the ongoing macroprudential research efforts to
integrate macroeconomic oversight and prudential
supervision, for early detection of key vulnerabilities and
assessment of macro-financial linkages.
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R eviews

A really great publication with lucid and perfect reasons. I have read through and i am confident that i am going to
gonna read yet again yet again down the road. It is extremely diAicult to leave it before concluding, once you begin to
read the book.
-- Ca de Nola n   

This is an amazing publication i actually have at any time go through. It is actually rally interesting throgh reading
through period. Its been developed in an exceptionally straightforward way which is merely following i finished
reading through this publication where actually altered me, modify the way in my opinion.
-- Noa h Pa dber g    
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