Valyuta risklerinin idara olunmasi
Valyuta riski — Bankin xarici valyutada faaliyyat sahasindan va aparilmis amaliyyatlarin say1 va hacmindan asilidir. Valyuta riskinin
dayasrlandirilmasi ticiin bankin xarici valyuta balansinda (A¢iq Valyuta Mévgeyi/AVM) aktiv va passivlarin strukturu migayisas edilir.
AVM-in hesablanmasi gaydasi Azarbaycan Respublikasinin Markazi Bankinin “Azarbaycan Respublikasinin mivakkil banklarinin
aciq valyuta movqgeyi limitlarinin miayyan edilmasi va tanzimlanmasi Qaydalari” il aparilir. Markazi Bankin talablarina asasan
har bir valyuta Gzra ayriliqda agiq valyuta mdvgeyinin giin sonuna dayarinin bank kapitalinin 10%-ni, biitiin valyutalar Gzrs macmu
acgiq valyuta movgeyinin isa bank kapitalinin 20%-ni kegmamalidir.

Valyuta risklarini minimumlasdirmagq tGgin Bankimiz asagidaki vasitalardan istifads edir:
e Moarkazi Bankin talablarina riayat olunmasi
e Aparilmis amaliyyat naticasinds Bankin uzun/qisa mévgeyinin yaranmasi zamani bu mévgeyin vaxtinda aks amaliyyat ils baglanmasi

e Forvard (forward) amaliyyatlari
Svop (swap) amaliyyatlari

Stop Loss etc

Aciq Valyuta Movgeyi, %

Valyutalar 31 Dekabr 2014 | 31 Mart 2015 | 30 Iyun 2015 | 30 Sentyabr 2015 | 31 Dekabr 2015 31 Mart 2016 | 30 Iyun 2016 | 30 Sentyabr 2016 | 31 Dekabr 2016
usD (6.38) 1.30 5.19 5.35 2.11 (7.01) (6.00) (0.29) 7.58
GBP 0.23 (0.03) 0.01 0.05 0.02 0.05 0.03 0.05 2.24
CHF 0.00 0.02 0.02 0.01 0.00 0.03 0.02 0.07 0.04
SEK 0.00 0.00 0.00 0.01 0.01 0.01 0.01 0.01 0.01
NOK 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
CAD 0.01 0.02 0.02 0.02 0.02 0.02 0.00 0.00 0.01
JPY 0.00 0.01 0.01 0.01 0.01 0.01 0.01 0.01 0.01
RUB 0.05 0.00 0.00 0.01 0.01 0.02 0.01 0.02 0.06
AUD 0.01 0.01 0.02 0.01 0.01 0.02 0.01 0.00 0.01
EUR (0.15) 0.00 0.02 0.01 (0.18) (0.11) (0.73) (0.02) 1.40
TRY 0.05 0.21 0.09 0.11 0.15 0.14 0.18 0.09 0.30
SDV iizro mocmu AVM (6.53) 1.36 5.28 5.46 2.19 (7.12) (6.73) (0.30) 11.32
Qapah Valyutalar iizrs mocmu 0.10 0.21 0.09 0.12 0.16 0.16 0.19 0.11 0.35
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