Faiz daracasi riski - Hassasliq Gizra Hesabat

30-Jun-19

Faiz doracasina hassas comi aktivilor

0-3 ay 1,297,264
3-6 ay 517,771
6-12 ay 573,656
12-24 ay 276,259
24-36 ay 195,746
36 aydan gox 589,551
Comi 3,450,247
Faiz daracasina hassas comi 6hdsliklar
0-3 ay 124,124
3-6 ay 295,091
6-12 ay 676,815
12-24 ay 72,731
24-36 ay 124,672
36 aydan gox 877,620
Comi 2,171,053
Qap
0-3 ay 1,173,140
3-6 ay 222,680
6-12 ay (103,159)
12-24 ay 203,528
24-36 ay 71,075
36 aydan gox (288,069)
Kumulyativ qap
0-3 ay 1,173,140
3-6 ay 1,395,820
6-12 ay 1,292,661
12-24 ay 1,496,189
24-36 ay 1,567,264
36 aydan gox 1,279,195
Stress-test
Faiz daracasi soku (bazis bandi) AZN - down 50 bps
USD - down 25 bps
EUR - down 10 bps
Xalis faiz galirino tosir 0 (4,395)
Kapitala tosir
Macmu kapital 291,454 287,059
I doracoll kapital 342,071 342,071
1T aaracol kapital 98,684 94,289

Macmu kapitalin adekvatliq amsali, % 13.3% 13.1%




30-06-2019 tarixinoe olan vaziyyat

RISK DORSCASI UZRS OLCULMUS AKTIVLORDSN ASILI OLAN KAPITALIN
ADEKVATLIQ STANDARTLARININ (SMSALLARININ) HESABLANMASI

I daracali kapital 342,071
IT darocali kapital 98,684
Macmu kapital 440,756
Macmu kapitaldan tutulmalar : 149,301
Tutulmalardan sonra macmu kapital 291,454
Risk doracasi Uizra olcilmiis aktivior 2,193,204

Moacmu kapitalin adekvatliq amsali, % 13.3%




