Faiz daracasi riski - Hassasliq lizra Hesabat

30 Sentyabr 2019

Faiz doracasina hassas comi aktivilor

0-3 ay 1,039,939
3-6 ay 561,063
6-12 ay 639,005
12-24 ay 392,118
24-36 ay 388,770
36 aydan gox 544,767
Comi
Faiz doracasina hassas comi 6hdaliklar
0-3 ay 311,430
3-6 ay 347,371
6-12 ay 243,150
12-24 ay 279,712
24-36 ay 267,907
36 aydan gox 858,634
Comi
Qap
0-3 ay 728,509
3-6 ay 213,693
6-12 ay 395,855
12-24 ay 112,406
24-36 ay 120,863
36 aydan gox (313,866)
Kumulyativ qap
0-3 ay 728,509
3-6 ay 942,201
6-12 ay 1,338,056
12-24 ay 1,450,463
24-36 ay 1,571,326
36 aydan gox 1,257,460

Faiz daracasi soku (bazis bandi)

Xalis faiz galirina tasir 0
Kapitala tosir

Macmu kapital 304,226
I doracoli kapital 342,695
1T doracali kapital 110,833

Macmu kapitalin adekvatliq amsali, % 12.1%

(min manat)

3,565,663

2,308,203

Stress-test

AZN - down 25 bps
USD - down 25 bps
EUR - down 10 bps

(3,070)

301,156

342,695

107,763
11.9%




30-09-2019 tarixine olan vaziyyat

RISK DOROCSSI UZRS OLCULMUS AKTIVLORDSN ASILI OLAN KAPITALIN

ADEKVATLIQ STANDARTLARININ (SMSALLARININ) HESABLANMASI

I dorocali kapital 342,695
IT darocali kapital 110,833
Macmu kapital 453,527
Macmu kapitaldan tutulmalar . 149,301
Tutulmalardan sonra macmu kapital 304,226
Risk daracasi lizra Olciilmiis aktivior 2,506,478
Macmu kapitalin adekvatliq amsali, % 12.1%




