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banking sector, following one of the largest economic downturns in Ukrainian history. It starts with a brief 
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* Adapted from Jobst et al (2013).
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THE NBU APPROACH TO STRESS TESTING THE 
UKRAINIAN BANKING SYSTEM

VISNYK OF THE NATIONAL BANK OF UKRAINE I DECEMBER 2015
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* Under the Dodd-Frank Act, select financial institutions are also required to conduct annual/semi-annual company-run stress tests.
** BHC – Bank holding company.
*** The Dodd-Frank Act also requires BHCs to disclose summaries of their company-run stress test results.
**** All banks are also required to run a broad range of stress tests and scenario analyses relevant to their business models as part of 

their ICAAP (the results are not made public).
Sources: Bank of England (2015), Bank of England (2014), FRS website, EBA (2014), EBA (2015), FRS (2015)
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1  NBU Resolution №23 (25.01.2012) on loan loss provisioning.
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2  The agreement  under the current EFF program between Ukraine and the IMF.
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