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Scenario MYR USD SGD FCY (Others) TOTAL

Economic Value Impact Parallel 250 bps up 28,788          44,013          100        962             73,863          

Parallel 200 bps up 23,030          35,210          80          769             59,091          

Parallel 150 bps up 17,273          26,408          60          577             44,318          

Steepener (12,399)         (16,989)         (25)         (360)            (29,772)         

Flattener 12,221          24,911          37          533             37,702          

Short Rate Up 20,335          37,051          56          799             58,241          

Short Rate Down (20,335)         (37,051)         (56)         (799)            (58,241)         

Earnings at Risk Parallel 250 bps up 30,142          (4,806)           (31)         (300)            25,004          

Parallel 200 bps up 24,113          (3,845)           (25)         (240)            20,003          

Parallel 150 bps up 18,085          (2,884)           (19)         (180)            15,003          


