MNB identification code: P06
Completion instructions for the report

Stress tests

The data supply must be reported on markets guaranteed by the data supplier as a central counterparty and a general clearing member.
For the purposes of this data report, ‘stress test’ is defined as a procedure aimed at:
1. demonstrating the degree of individual, collective and other guarantees needed to cover the loss relating to a credit risk event (settlement failure(s)) taking into account the most extreme movements (price or circulation changes) previously seen on the markets guaranteed by the data supplier  (theoretical losses);

The parameters of the most extreme movements previously seen must be estimated in lack of the empirical data.
Data suppliers shall carry out the stress tests on the basis of daily data and according to the parameters determined by the MNB in advance and report in the table structure prescribed by MNB.

In the case of individual data the data related to individuals shall be reported in a way that ensures anonymity.

