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Table 8: Contributions to changes in economic and accounting net worth by
Size, Business Model, and Fixation Duration

Bank Size

Business Model

Fixation Duration

Small Medium Large Div. Retail Univ. <2 yrs 2-5yrs 5+ yrs

9.0% 101% 81% 81% 10.0% 7.4% 8.6% 104% 7.3%
Deposit Franchise

[6.8%]) [4.3%] [71%] [6.2%] [6.4%] [4.8%] [6.0%] [5.8%)] [6.8%]

1.5% 10.7% 82% 81% 7.0% 1.8% 08% 7.9% 10.8%
IRS Derivatives

[4.3%] [19.9%] [20.7%] [17.3%] [17.5%] [13.9%)] [8.2%] [15.9%] [23.3%]

-12.0%  -9.5%  -12.0% -9.9% -12.3% -9.2% -12.5% -122% -8.1%
Bonds (AC)

[11.6%] [8.3%] [15.7%] [9.7%] [14.0%] [8.5%] [15.3%] [11.6%] [9.2%]

-6.9% -7.9% -6.9% -57% -71% -121% -6.0% -8.6% -6.1%
Bonds (FV)

[5.8%] [6.7%] [8.4%] [5.2%] [6.6%] [10.9%] [4.9%] [7.2%] [8.1%)]

-1.1% -32% -1.9%  -3.1%  -1.7% -11% -1.9%  -2.8%  -0.9%
NFC Loans

[1.7%] [4.2%] [2.9%] [3.7%] [3.1%] [1.1%] [2.9%] [3.8%] [1.6%]

-16.4% -13.3% -14.6% -11.6% -172% -11.8% -2.8% -17.1% -22.8%
HH Loans

[15.4%)] [13.1%] [19.4%] [11.6%)] [18.8%] [9.5%] [6.2%] [13.1%] [20.7%)]

-25.9% -132% -19.1% -14.0% -21.3% -25.0% -13.7% -22.5% -19.8%
Change in Econ. NW

[18.1%)] [18.8%)] [22.1%] [16.9%] [22.0%)] [17.2%] [18.1%] [18.1%)] [24.7%)

3.6% 129%  9.4% 10.6% 9.9% -3.0% 34% 9.6% 12.0%
Change in Acct. NW

[8.1%] [20.7%] [27.0%] [19.2%] [21.1%] [16.2%)] [11.2%)] [18.3%] [28.6%]

Notes: Each cell displays the mean (top) and standard deviation [in brackets] of the row item expressed
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as a share of pre-rate hike equity, for each respective bank cohort.
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