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RS Assets/RS Liabilities 70 to 130%

GAP
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+/- 15%
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P
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RS Assets/RS Liabilities

GAP
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P Ratio is outside benchmark.
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P

P

P

P
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Effective Gap considers effective maturities of core deposits, it reports non-maturing 

demand accounts according to the FDICIA 305 maturity distribution table.

Repricing Gap does not consider effective maturities of core deposits, it reports 

non-maturing demand accounts according to repricing opportunity.
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* The 24 month period could be extended if the 24th month is in the middle of a bucket period.

(Ver 4.0 R2) Copyrighted 1994 - 2009   6/3/2009   2:07:25PM   - ANYUSER / ABCBANKThe Baker Group Software Solutions, Inc. - IRRMTM 

Although the information in this report has been obtained from sources believed to be reliable, its accuracy cannot be guaranteed.

Interest Rate Risk Monitor


