Pu3uk og npoMeHa Ha AeBU3HUTE KypceBuU

Moka3saTen: BanyteH noptdonuo VaR (Value at Risk)

Hdatym 30.06.2024

10 roguwiHa cepwja
(2014-2024)

MeceyHn npomeHn Ha AeBn3HUTE Kypcesu

[MpoceyeH npuHoc 0.67% BanyTHa 13noxeHocT Ha nopTdonmo %
HeTto cpenctea MK[ 149,563,576,543 MKD 42.61%
Heto cpenctea EYP € 2,431,928,074 EUR 30.46%
Banyten VaR -2.49% UsSbD 26.73%
VaR usHoc € (60,623,954) CHF 0.19%
BkynHo 100.00%
751,244,482,000 geH
BaHkapcku cekTop € 12,215,357,431
MpoueHT oa 6aHKapcku cekTop 0.4963%
lMpuHOC 04 BanyTHU NPOMEHM BanyteH nopTtdponmo VaR
MNoptdonno 0.7% Moptdonno -2.5%
EUR  0.0% EUR -1:1%
usD 2.5% usD -10.8%
CHF 2.5% CHF -6.2%
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Pu3uK BO 0gHOC Ha cpeAcTBaTa BO 6aHKapCKUOT CeKTop:

CncTemMcKMOT pU3nK Aeka CpeacTBaTa Ha neHsuckuTe hoHAoBM 6y nmane BnunjaHme Ha bmHaHcuckaTa ctabunHocT
Ha ApXxaBaTta MMajku rm Bo NpedBua BanyTHUOT PU3MK MOKaxKyBa Mano BfvjaHue BO OAHOC Ha cpeacTBaTta BoO
B6aHkapCk1OT ceKTop BO ApxasaTa. [pecmeTtkarta Ha BanyTHMOT nopTtdponuo VaR nokaxysa geka HeraTuBHUTE
NCTOPUCKM BapujaLmun Ha KypCHUTE pasnuky Hemaart ronema BpegHocT. CnopedeHo co npeTxoaHaTa npecMeTka o4
31.12.2023 roguHa, BanyTtHuoT noptdonmo VaR 3akny4Ho co 30.06.2024 roguHa nokaxysa 6raro HamarnyBahe
Ha OBOj PU3MK 1 BMWjae Ha Marno 3rofieMyBake Ha NPUHOCOT Kako pe3ynTaT Ha BanyTHUTE MPOMEHM.

MeToaonoruja u nogatouum:

3a oLeHka Ha 0BOj pu3nk AreHuujata ycBou nHamMkaTop BanyTeH noptdonuno VaR Ha 3agomKutenHuTe NeH3nckm
¢OHOO0BM KOj Ce MpecMeTyBa Taka LUTO CO CeKoja crieqHa npecMeTka ce 3rorieMyBa cepujata Ha UCTOPUCKU
nogaToLm 3a NpoOMeHa Ha AEeBU3HUTE KypPCEBU Ha CUTE BanyTu BO KOW NEH3UCKUTe hoHAO0BM Of BTOPMOT CTONG
MMaaT MHBECTMPAHO U Ce cnopeayBa Co cpeacTBaTa BO 6aHkapckuoT cekTop. [Npu npBaTta npecmeTka u objaBa Ha
nogatoumTe 3emeHa e 10 roguLiHa cepyja Ha NPOMEHN Ha AeBU3HUTE KypceBu. OBOj MHOMKATOP ja NpuKaxkyBa
MeceyHaTa NpoOMeHa Ha AeBU3HUTE KYpCeBU, M ofpa3yBa NasapHUTE ABWXKEHA Ha UCTUTE N eDEKTOT KOj ro umaaTt
npomMeHuTe Bp3 nopTdonujata Ha 3af0mMKUTENHUTE NEH3UCKM hOHO0BU.

Bp3 ocHoBa Ha npecmeTaHaTa BpegHOCT Ha BanyTHMOT nopTdponmo VaR moxe ga ce ytBpan Aeka, semajkm 95%
BEPOjaTHOCT, CO HEraTMBHWU BapuyjaLun Ha AEBU3HUTE KYPCEBM MOXE [a Ce O4eKyBa MakcumarHa 3aryba Ha
BpegHocTa Ha NopTdonMoTo Koja MMa HUCKa BPeAHOCT, O4HOCHO NpeTcTaByBa Marn NPOLEHT Of cpeacTBaTa BO
GaHKapCKMOT CEKTOP M HU30K PU3UK 3a (hMHaAHCKUCKaTa CTabunocT Ha ApxaBaTa.




