Capital Planning and Stress Testing under
CCAR

Capital Planning
od Stress Testing

Under CCAR By Lourenco Miranda

Read Online ©

Capital Planning and Stress Testing under CCAR By Lourenco Miranda

Author Lourenco Miranda, Managing Director and Head of CCAR at Societe
Generale Corporate and Investment Banking, presents this comprehensive guide
to the Comprehensive Capital Analysis Review (CCAR), with afocus on stress-
testing. Stress-testing has increasingly become a strategic tool for risk
measurement and management, and it is of paramount importance for investors
and for the systemic stability of the real economy.
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Editorial Review

About the Author

Lourenco is currently Managing Director, Head of CCAR: Stress Testing, Scenarios, Modeling, and
Governance with Societe Generale (Corporate and Investment Banking). Previous to this Lourenco was
Managing Director, Global Operational Risk Quantification, Economic Capital, Scenario Analysis, Stress
Testing and CCAR at AIG. He has 18 years of progressive and relevant experience in Risk Management,
Economic Capital, Capital Adequacy Framework, Risk Governance and Regulatory Practices, Risk Policies
& Procedures and Modeling for all financial risk types, product lines and client coverage in Financia
Ingtitutionsin all continents and different regulatory environments or jurisdictions. Formerly, Dr Miranda
was Head of Quantitative Analytics at US Bancorp. In that capacity, Dr Miranda was responsible for the
calculation of Operational Risk Capital and CCAR; and for the risk oversight, model development for capital
markets products (fixed income, FX, credit, MSR) including counterparty risk modelling (CVA family).
Before that, Dr Miranda held different positionsin internationally active Financial Institutions like the
IFC/World Bank (responsible for risk advisory in more than 30 countries and jurisdictions) and ABN AMRO
(head of integrated risk modelling). In the academic arena, Dr Mirandais a published author, having held
different positions in academic institutions in Brazil, Netherlands, Russia and the US. Currently, heis
visiting Professor of the School of Mathematics of the University of Minnesota.

Users Review
From reader reviews:
Phyllis Branson:

In this 21st one hundred year, people become competitive in every single way. By being competitive
currently, people have do something to make all of them survives, being in the middle of the actual crowded
place and notice by means of surrounding. One thing that often many people have underestimated this for a
whileisreading. Y ep, by reading areserve your ability to survive increase then having chance to remain than
other is high. For yourself who want to start reading a book, we give you this specific Capital Planning and
Stress Testing under CCAR book as nice and daily reading e-book. Why, because this book is greater than
just a book.

Calvin Lee

Information is provisions for anyone to get better life, information these days can get by anyone at
everywhere. The information can be a know-how or any news even a concern. What people must be consider
when those information which is within the former life are challenging be find than now's taking seriously
which one would work to believe or which one often the resource are convinced. If you get the unstable
resource then you buy it as your main information there will be huge disadvantage for you. All those
possibilities will not happen with you if you take Capital Planning and Stress Testing under CCAR as the
daily resource information.



Dorothy Stanek:

That e-book can make you to feel relax. This specific book Capital Planning and Stress Testing under CCAR
was multi-colored and of course has pictures on the website. As we know that book Capital Planning and
Stress Testing under CCAR has many kinds or variety. Start from kids until teens. For example Naruto or
Private investigator Conan you can read and believe that you are the character on there. Therefore, not at all
of book are make you bored, any it makes you feel happy, fun and loosen up. Try to choose the best book to
suit your needs and try to like reading which.

Marilynn Johnson:

As a college student exactly feel bored to reading. If their teacher requested them to go to the library as well
as to make summary for some e-book, they are complained. Just tiny students that has reading's spirit or real
their pastime. They just do what the teacher want, like asked to go to the library. They go to right now there
but nothing reading really. Any students feel that reading is not important, boring and also can't see colorful
photos on there. Y eah, it isto become complicated. Book is very important for yourself. As we know that on
this period of time, many waysto get whatever we would like. Likewise word says, many ways to reach
Chinese's country. So , this Capital Planning and Stress Testing under CCAR can make you truly feel more
interested to read.
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