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Abstrak
 

Laporan magang ini mengevaluasi framework stress testing pada PT XYZ yang disusun oleh PT ABC

Konsultan. Evaluasi tersebut meliputi poin-poin dalam stress testing yaitu objektif stress testing, tata kelola

stress testing, ruang lingkup stress testing, skenario dan metodologi stress testing, manajemen data stress

testing, dan pelaporan stress testing.

Evaluasi dilakukan dengan membandingkan framework stress testing PT XYZ dengan framework stress

testing of Basel Committee dan ketentuan framework stress testing yang tertuang dalam SE OJK No.

34/SEOJK.03/2016 tentang Manajemen Risiko. Hasil evaluasi menunjukkan bahwa masih terdapat beberapa

kesenjangan antara framework stress testing PT XYZ yang disusun oleh PT ABC Konsultan dengan

framework stress testing of Basel dan tidak ada kesenjangan dengan SE OJK No. 34/SEOJK.03/2016.

......This internship report evaluate the stress testing framework at PT XYZ which was prepared by PT ABC

Konsultan. The evaluation includes the objectives of stress testing, the governance of stress testing, the

scope of stress testing, scenarios and methodologies of stress testing, data management of stress testing, and

reporting. The evaluation was

conducted by comparing the stress testing framework of PT XYZ with the stress testing framework of the

Basel Committee and the stress testing framework in SE OJK No. 34/SEOJK.03/2016 concerning Risk

Management. The results show that there are some gaps between the stress testing framework of PT XYZ

with the stress testing framework of Basel and there is no gap with SE OJK No. 34/SEOJK.03/2016
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