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CEBS “Guidelines on Stress Testing” 2009 12
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CEBS “Guidelines on Stress Testing” 2009 12

Governance aspects of stress testing
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Supervisory Assessment

Figure 1. The "building block™ approach to the guidelines
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UKFSA “Stress and Scenario Testing” 2009 12
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UKFSA “Stress and Scenario Testing” 2009 12

Slide 11



BCBS “Strengthening the resilience of the banking sector”
2009 12

wrong-way risk

BCBS “International framework for liquidity risk
measurement, standards and monitoring” 2009 12

24 This stress test should he viewad 3as a minimum supervisory requirement for hanks,
2anks are stil expected to conduct ther own stress tesis to assess the level of [quidity they
should hold beyond this minimum, and construct scenarios that could cause difficulties for
therr specific business activities. Such internal stress tesis should incorporate longer tme
horizons than the ones mandated by this standard. Barks are expecied to share thess
additional stress tests with suoervisors. The prooosad standard should be a key component
of the reguiatory aooroach. but must be suoplemented by detailed supervisory 3assessments
of other aspects of the bank's liguidity risk management framework in line with the
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VaR

extreme stress
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deep cause

early warning indicator

trigger
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