Scenario Design

Michael Kiley

The views expressed herein are solely the author’s, and do not reflect
those of the Federal Reserve Board or its staff

Scenario Design -- Michael Kiley



Scenario

(Key Factors)

i)

Stress Test

Specificity of scenario
— how many variables?

How severe?

How creative?

~

Loss
Models &

Estimates

i)

Coherence of macro
and market scenario?

Scenario Design - Michael Kiley

Results




