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https://www.eba.europa.eu/documents/10180/2282666/Guidelines+on+common+procedures+and+methodologies+for+SREP+and+supervisory+stress+testing+-+Consolidated+version.pdf
https://www.eba.europa.eu/documents/10180/2282666/Guidelines+on+common+procedures+and+methodologies+for+SREP+and+supervisory+stress+testing+-+Consolidated+version.pdf
http://eur-lex.europa.eu/legal-content/EN/TXT/PDF/?uri=CELEX:32013R0575&from=en
https://www.reglugerd.is/reglugerdir/eftir-raduneytum/fjarmala--og-efnahagsraduneyti/nr/0233-2017


https://www.eba.europa.eu/documents/10180/104547/EBA-BS-2012-78--GL-on-Stressed-VaR-.pdf.
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𝐷𝑖𝑠𝑐𝑜𝑢𝑛𝑡% = (
∑ (min(𝑝𝑖 , 𝑡𝑖))
𝑛
𝑖=1

𝑃
) ∗ 50%
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https://eba.europa.eu/sites/default/documents/files/documents/10180/2282655/169993e1-ad7a-4d78-8a27-1975b4860da0/Guidelines%20on%20the%20management%20of%20interest%20rate%20risk%20arising%20from%20non-trading%20activities%20%28EBA-GL-2018-02%29.pdf
https://eba.europa.eu/sites/default/documents/files/documents/10180/1084098/ebfa5dd5-f897-404b-aa7d-95da2f0157f0/EBA-GL-2015-08%20GL%20on%20the%20management%20of%20interest%20rate%20risk%20.pdf?retry=1
https://eba.europa.eu/sites/default/documents/files/documents/10180/1084098/ebfa5dd5-f897-404b-aa7d-95da2f0157f0/EBA-GL-2015-08%20GL%20on%20the%20management%20of%20interest%20rate%20risk%20.pdf?retry=1
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𝑀𝑉𝑎𝑅 = [𝑧 +
𝑆

6
(𝑧2 − 1) +

𝐾

24
(𝑧3 − 3𝑧) −

𝑆2

36
(2𝑧3 − 5𝑧)] 𝜎


