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Interest Rate Risk Worksheet (200 Basis Point Rising Rate Scenario) Table 1A
Bank A
Reperting Institution: Sample Bank A (Bascline Schedule Only)

$ THOUSANDS )] (C)

Pk Valgried | Yo Rk
Pousition Position

. INTEREST . SENSITITVE ASSETS TOTAL
1. FRM"s
{2) Up to 3 months $0
(b) 3to 12 months
(c)1toIysars 088
{d) 3 to 5 years $2430
(s)S¢0 10 years
(N 10 to 20 years
(g) Greater than 20 years 480
2. ARM's
(a) 0 to & months $0.
(b) 8 months to 1 year 5%
(c) Greater than 1 year X
{¢) Near Litetime Cap $3.458
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3. FRM's and ARM's with Binding Commitments 1,652
4. Other Amortizing Loans & Securities
{a) Up to 3 monthe 82&7!2
{b) 3 to 12 months
{e) 110 3 years [ §5.208
{d)3to 5 yeurs $8.422
{0) 5to 10 yoars 7.187
(N 10 t0 20 years 4,315
(g) Greater than 20 years $4.983
5. Zoro or low coupon securities
{#) Up to 3 months
(b} 3 to 12 months $3.106
{€)1w Iyears
(d)Sto & years :g
(e) 610 10 yours
(1) 10 to 20 years [5) —-25.00%
{0} Grester than 20 years 30
8. Ail other securities and loans
{a) Up to 3 months 1, £
(b) 3 1o 12 months 1 -
(c}1to 3 years $20,048 -3.80%
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(d)3toSyears $18,
(e} 8 to 10 years

(a) High risk mortgage securities |
{b) Non-high riak CMO’s $1 21
{c) Structured notes 004
(d) Mortgage servicing rights 31835 il
{s) Swaps with embadded options $1
(N Options, caps, floors, etc. 1,
{g) Trading account )
§. Total Interest-Sensitive Assets 1 1

N. “ALL OTHER ASSETS 000
W. TOTAL ASSETS $327,908

V. INTEREST-SENSITIVE LIABILITIES
1. Noi time dep and “all other”

{a) Up to 3 months 1
()3t 12months - 385,102 20%
(c)1%0 3 years [ 3117453 70%
i -
(e) 310 10 yvars ;| 4
{1 10 to 20 years 19!
() Greater than 20 years [) —26.30%
2. Total Interest-Sensitive Liabilities $288,874
NONINTEREST-S8ENSITIVE LIABILITIES $1,123
TOTAL LIABRITIES $289.907 11 $11,083
EQUITY CAPITAL $37.971
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. OFF-BALANCE SHEET POSITIONS
1. Interest rate futures, forwards, and swaps
{a) Up to 3 months 0.
{b) 3 to 12 months -1
{c) 1ta 3 years $3.1 X

20%
% $112
{d)3to & years
" {e)Bto 10 years -10.00% g

8

{f) 10 to 20 years -18.

{g) Greater than 20 years -19.00%
2. Mortgage and other amortizing contracts g

(a) Up to 3 months

{b} 3 to 12 months

{c) 1 to 3 ysars

{H 310 8 years

s

104 M yoars - 1. 10% $0

(Q) Greater than 20 years | - 154 1
3. Total Off-Balance-Sheet Positions ;

8888

Net Risk Weighted Positions
Net Position/ Assets




