
(K AZN)

 Total assets sensitive to interest rate 

       0-3 mnths 2,572,027 

       3-6 mnths 527,062 

       6-12 mnths 1,416,962 

       12-24 mnths 764,231 

       24-36 mnths 593,826 

       more than 36 mnths 945,958 

 Total 6,820,066 

 Total liabilities sensitive to interest rate 0 

       0-3 mnths 2,385,058 

       3-6 mnths 285,814 

       6-12 mnths 1,407,942 

       12-24 mnths 575,146 

       24-36 mnths 484,687 

       more than 36 mnths 265,138 

 Total 5,403,784 

 Gap 

       0-3 mnths 186,969 

       3-6 mnths 241,248 

       6-12 mnths 9,021 

       12-24 mnths 189,086 

       24-36 mnths 109,139 

       more than 36 mnths 680,820 

 Cumulative gap 

       0-3 mnths 186,969 

       3-6 mnths 428,217 

       6-12 mnths 437,238 

       12-24 mnths 626,323 

       24-36 mnths 735,462 

       more than 36 mnths 1,416,282 

 Ssenari 1   Ssenari 2 

 Interest rate shock (basis points) (200) 200 

 Impact on net interest income (8,745) 8,745 

 Impact on equity 

 Total equity 845,536 861,277 

 Tier I capital 786,349 786,349 

 Tier II capital 186,081 201,821 

 Capital adequacy ratio, % 21.8% 22.2%
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