10 XET AXKHXEQN

K&0e doknon ovppetéxet pe 2,5% otov teAko Badpod (to 1° oet ovppeteyel pe 10%
oToV TEALKO Babpud)

Aoknon 1

'E0Tw OTL ayopAcaTE OTIHEPA OLOAOYO UE KOUTIOVIX aTtodoon g ot ANnén 4,5%, Sidpkelag 10
€t kat duration 8 étn. 'Eotw 0TL €0OVG HETA TNV AYOPX& TOU OLOAGYOU TO ETILTOKL
av&nnkav to (510 yia 6Aeg TIg AngeLs.

A. Av S10KpPATNOETE KUL GTNV GUVEXELA TTOVAT)OETE TO OpdA0Y0 SV0 £t TPV TN ANén tou, n
andédoomn mov Ba mpaypatomomoete Oa elvat : 4,5%, Atydtepo amo 4,5%, TteplocdTEPO ATO
4,5%; E&nyelote

B. Av SLaKpATNOETE KAL OTNV GUVEXELX TIOUAT)CETE TO OUOAOYO €V £TOG TIPLV TN ANEN TOV, 1)
amddoon mov Ba Tpayuatomomoete Oa eivat:
4,5%, Atyotepo amo 4,5%, meplocotepo amo 4,5%; Egnyelote.

I'. Av SlakpatiioeTe To opdAoyo péxpL T ANén tov, n amdédoomn Tov Ba TPAYUATOTIOMCETE
Ba etvat: 4,5%, Atyotepo amo 4,5%, meplocotepo amo 4,5%; EEnyelote.

A. Av SLOKPATIOETE KAL OTNV OUVEXELX TIOVAN|GETE TO OLLOAOYO 0€ V0 £T1), 1] ATOS00N TIOV
Ba mpaypatomowoete Oa ival : 4,5%, Atyotepo and 4,5%, mepiooodtepo amod 4,5%;
Efnyelote.

E. Av To opdAoyo Ntav teAkng amddoong (zero coupon) Tws Oa GAAale 1 amdvtnon cag

Aocknonm 2

H etapeia A éxel Savelotel amd kamola tpamela o kupavopevo emttokio EURIBOR+50 bps.

H etaipeia B éxeL emevéuoel o€ opOAOYO KUUALVOUEVOU ETLTOKI{OV IOV ofjuepa amodibouv
EURIBOR + 20 bps. H ABSWAPS eivat Stampaypatevtig (dealer), ayopdlet (bid) oto 4,5%
kot TwAel (offer) oto 4,6% évavtt EURIBOR. Ot etatpeieg A kat B emBupolv va kavouv
XpPNon avtaAdayng emitokiov (swap) ylwa va avtiotabuioovv tov kivéuvo emitokiov. Na
SMUOVPYNOETE TIG AVTAAAXYEG Kal va kaBopiloete Toug 0poug Tov Savelletal A (KO0TOG
Sdavelopov) kat emevéveln B (amddoomn emévduong).



Aoknonm 3

H C-BANK €yet Tov kdtw01 1ooAoyLlopd o€ TpEXoVoeS agies (EKAT. EVPW):

Evepyntiko YToxpewaoelg
Metpntd oTo TAUE(O 100 | Katabéoelg 200
Iteyaotika Sdvela 500 | Aavelx Statpamellkng 200
Emyelpnpatikd ddvela 400 | OpoAoylakod Savelo 500
T6wx ke@aala (kabapm 100
B¢on)
ZUvoio 1.000 | ZVvoro 1.000

Ta oteyaotikd Savela eivat 10etoVg ANEewS e eMITOKLO 4% £TNOLWG KAL ETNOLES
TOKOXPEWAVUTIKEG TIANPWUES

Ta emyelpnuatika davela eivatl kvpatvopevou emitokiov (Euribor tpyuvou +
300bps) Sudpkelag 5 etwv pe Tprunviaio emavakaboplopd (o Tpooexms kaboplopds
ETMITOK(OV 0€ 3 Pnveg)

OLkatabéoelg Exovv peon Suapkela kat duration 3 €tn)

Ta Statpamelika Savela eivat 3unviaiag Slapkelag

To opoAoylakd Savelo €xel Stapkela 10 £ emITOKLO ETNOLOV ToKopEPLSiov 5% Kal
TpEXovoa amddoon 6%

3.1 I16oo eivat to Duration Gap ¢ C-BANK;

3.2 Iowa petafoAr) Tov emitokiov elvat avtiéon yia v C-BANK;
3.3 Av ta emtoKlx petwBoVv katd 50 povades Baong amo to emimedo Tov 2%, mola Ba eivat
1N enintwon otnv Kabapr O<on tov I§pvuatog;

3.4 Av vrtoBécoupe 6tL To Il mpofAEmel pelwon TwV EMITOKIWY KAL EXEL GAV LOVT ETIAOYT
VO OVTIKATOOTOEL TIG OUOAOY(EG IOV €€l eKOWOEL PeE Pl véa €kdoor). Av €xeL emloyn
avapeoa o€ opoAoya pe duration 5, 3 kat 2 etwv, mola €kdoom Ba eméAeye kal Tolx Ba Tav
1N emimTwon ™G HETABoANG auTig otV kKabapn B€omn, av OVTWE Ta ETMTOKIX 0T CUVEXELX
UelwBovv 6Twe otnV 3.3;



Aoknonm 4

H D-Bank eivat swap dealer pe spread 20 bps. AvtaAddoel otaBepo evavtt Euribor pe
Slapkela 1 £€T0G PE TPLUNVIXIEG AP WHES.

[ H onuepviy kaumvAn amodooswv tov Euribor éyel wg £€ng:
3 unveg 6%, 6 unves=6%, 9 uNvec=6%, 12 unves =6%). Ta EMITOKIA AVAPEPOVTAL OE ETHOLA
paon ue etrjolo avatokioud |

4.1 Ilolo eival To swap rate yLa To avwTEPw Swap;

H C-BANK emiBupel va avtiotabuioel pepikws tov Kivéuvo emitokiov amd to Duration
Gap pe To Ttpoiov plain vanilla ¢ D-Bank avti va mpoel o€ véa €kSoom opoAdywv Kal
ATOCUPOT TWV TIAAXLWV.

4.2 T 6éom mpémel va mapeL ) C-BANK oto swap;

‘Eotw 0TI 1 C-BANK cuvdmtel avtoaAdayn yiax avtiotabpion tov Kivdivou emITOKIOU TNG HE
vonto moco 1000 exart.
4.3 Tlowo Ba elvat To kEPSoG N Inpia TG 3 unves* pLv v Anén tov swap);



