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Stress testing and capital level in a bank - an illustration

Expected (Mean) ‘ EL for Cr. Risk = 1.8 bn
w
3 Moderate stress
— | Corresponds to a
Ha macroeconomic cycle
>
=
== Severe stress ‘
o
o
o Extreme stress
o ——
Risk Tendency Economic capital UL all risks = 14.1 bn
(EL) (UL) (1 in 5000 yrs (99.95)

. . _ Reg Cap= 30.5 bn
Potential size of loss in one year  2a 2009 more than 14 bn
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Flofi* BAFE2ZD A FHEEI RS AEF 2 2 5
B FRAG P 2R E R IIMp O BRER Y
P SR BR B B T Bl 0 Tl o g 2h el o2t l
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— A FHBERFRIPE TRy gt | o
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2 RRR I BT & 49 v (Severe in the time horizon) » & 4p &
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