ANNEX 2D

PRINCIPLES ON STRESS TESTING

Credit institutions shall be guided by the Revised Guidelines on Stress Testing (GL32), which
were published by the Committee of European Banking Supervisors (CEBS) on 26 August
2010 and any reviews and/or updates that may be undertaken to such Guidelines from time to
time.
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http://www.eba.europa.eu/regulation-and-policy/supervisory-review-and-evaluation-srep-and-pillar-2/revised-guidelines-on-stress-testing

