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Abbreviations  
APP = Asset purchase programmes 

BIS = Bank for International Settlements 
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ESRB = European systematic risk board 

FSR = Financial stability review 

IRB = Internal rating based approach 

IRRBB = Interest rate risk in the banking book  
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SMP = Securities markets programme 

SREP = The supervisory review and evaluation process 

SRF = Single resolution fund 

SRM = Single resolution mechanism = SRB  

SSM = Single supervisory mechanism  

WACC = Weighted average cost of capital 

 

 
 

  

 

 


