ReaderTT.config = {"pagecount":52,"title":"Slide 1","author":"Windows User","subject":"","keywords":"","creator":"Acrobat PDFMaker 11 for PowerPoint","producer":"Adobe PDF Library 11.0","creationdate":"D:20150603160905-04'00'","moddate":"D:20150603160931-04'00'","trapped":"","fileName":"document.pdf","bounds":[[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825],[1100,825]],"bookmarks":[{"title":"THE PROSPECTS FOR GLOBAL FINANCIAL STABILITY","page":1,"zoom":"Fit"},{"title":"FAILURE OF FINANCIAL INSTITUTIONS","page":2,"zoom":"Fit"},{"title":"REGULATORY CHALLENGE","page":3,"zoom":"Fit"},{"title":"Slide Number 4","page":4,"zoom":"Fit"},{"title":"SYSTEMIC RISK","page":5,"zoom":"Fit"},{"title":"DEFINITION of SRISK","page":6,"zoom":"Fit"},{"title":"SRISK ","page":7,"zoom":"Fit"},{"title":"SRISK IS A STRESS TEST","page":8,"zoom":"Fit"},{"title":"ECONOMETRICS OF SRISK","page":9,"zoom":"Fit"},{"title":"WHAT IS BETA?","page":10,"zoom":"Fit"},{"title":"BETA FOR CITIGROUP","page":11,"zoom":"Fit"},{"title":"BETA FOR GOLDMAN ","page":12,"zoom":"Fit"},{"title":"THE BASIC IDEA of DCB","page":13,"zoom":"Fit"},{"title":"mle","page":14,"zoom":"Fit"},{"title":"Is beta constant?","page":15,"zoom":"Fit"},{"title":"NON-NESTED HYPOTHESES","page":16,"zoom":"Fit"},{"title":"ARTIFICIAL NESTING","page":17,"zoom":"Fit"},{"title":"Time zones ","page":18,"zoom":"Fit"},{"title":"Model with lags","page":19,"zoom":"Fit"},{"title":"IMPLEMENTING THE model","page":20,"zoom":"Fit"},{"title":"Gamma","page":21,"zoom":"Fit"},{"title":"Nested model","page":22,"zoom":"Fit"},{"title":"results","page":23,"zoom":"Fit"},{"title":"BETA FOR BNP PARIBAS","page":24,"zoom":"Fit"},{"title":"Barclay\u2019s Beta","page":25,"zoom":"Fit"},{"title":"GLOBAL SYSTEMIC RISK","page":26,"zoom":"Fit"},{"title":"WORLD SRISK \u2013 LAST 10 YEARS","page":27,"zoom":"Fit"},{"title":"WHERE IS THE RISK today?","page":28,"zoom":"Fit"},{"title":"AS PERCENT OF GDP","page":29,"zoom":"Fit"},{"title":"AS A PERCENTAGE OF MARKET CAP","page":30,"zoom":"Fit"},{"title":"TESTING MACROPRUDENTIAL STRESS TESTS: THE RISK OF REGULATORY RISK WEIGHTS","page":31,"zoom":"Fit"},{"title":"SCOPE OF PAPER ","page":32,"zoom":"Fit"},{"title":"SUMMARY OF RESULTS","page":33,"zoom":"Fit"},{"title":"CAPITAL SHORTFALL CCAR15","page":34,"zoom":"Fit"},{"title":"NOVEMBER 6, 2014  30 GSIBs","page":35,"zoom":"Fit"},{"title":"BASEL USES ADDITIONAL CRITERIA","page":36,"zoom":"Fit"},{"title":"ECB AQR AND STRESS TESTS","page":37,"zoom":"Fit"},{"title":"THE PROSPECTS FOR GLOBAL FINANCIAL STABILITY","page":38,"zoom":"Fit"},{"title":"U.S. FINANCIAL SRISK","page":39,"zoom":"Fit"},{"title":"WHICH FIRMS CONTRIUTE TODAY?","page":40,"zoom":"Fit"},{"title":"PRUDENTIAL SRISK","page":41,"zoom":"Fit"},{"title":"MET LIFE SRISK","page":42,"zoom":"Fit"},{"title":"EUROPE SINCE 2005","page":43,"zoom":"Fit"},{"title":"EUROPEAN FIRMS","page":44,"zoom":"Fit"},{"title":"ASIA SINCE 2005","page":45,"zoom":"Fit"},{"title":"CHINA SINCE 2005!!","page":46,"zoom":"Fit"},{"title":"DOES THIS MODEL APPLY TO CHINA?","page":47,"zoom":"Fit"},{"title":"MANY FACTORS ARE SIMILAR IN CHINA","page":48,"zoom":"Fit"},{"title":"EQUITY MARKET PERFORMANCE","page":49,"zoom":"Fit"},{"title":"Slide Number 51","page":50,"zoom":"Fit"},{"title":"Conclusions","page":51,"zoom":"Fit"},{"title":"Slide Number 53","page":52,"zoom":"Fit"}],"thumbnailType":"jpg","pageType":"html","pageLabels":[]};
