Centre for Advanced Financial Research and
Learning (CAFRAL)

CFRAL webinar to review the tools and models the banks have in their Stress Testing
arsenal particularly for stress arising out of COVID 19 outbreak that has caused a global
public health crisis leading in turn to severe macroeconomic consequences.

How to go about stress testing the impact COVID 19 on bank balance sheets? Should
banks , among others, consider possible feedback and second round effects? If so how
should the the testing of current pandemic driven stress test be calibrated over time?
This 90 minutes long webinar is intended for bank CROs & CFOs with the objective of
sharing best industry level approaches in the design of COVID-19 stress tests.
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