Faiz daracasi riski - faiz galirlari:

Tarix

Faiz daracasina hassas comi aktivlar
0-3 ay
3-6 ay
6-12 ay
12-24 ay
24-36 ay
36 aydan gox

Faiz daracasina hassas comi dhdaliklar
0-3 ay
3-6 ay
6-12 ay
12-24 ay
24-36 ay
36 aydan gox

Kumulyativ qap
0-3 ay
3-6 ay
6-12 ay
12-24 ay
24-36 ay
36 aydan gox

Faiz daracasi soku (bazis bandi)
Xalis faiz gplirina tasir

Macmu kapital
I daracali kapital
IT daracali kapital
Macmu kapitalin adekvatliq amsali, %

06/31/2022

27
2,159
50,314
64,675
17,202
81,631

1,621
111

96
13,476
1,639
14,152

(1,594)
454
50,672
101,870
117,433
184,913

Ssenari 1

Ssenari 2

(500)
80

76,625

79,672

4,162
30.9%

500

(80)

76,466

79,512

4,162
32.0%

NOTE: Conservatively, the largest net losses on any gap with a time-to-repricing less than 12 months were considered as representing the “instantaneous loss™ due to the interest rate shock




