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Sources: Bank for International Settiements; Bank of Japan; Federal Financial Institutions
Examination Council; Bank Financial Statements; S&P Global Market Intelligence; and IMF staff
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= Dollar stable funding ratio

® Consolidated stable
funding ratio

= Dollar liquidity ratio

® Consolidated liquidity
coverage ratio (reported)

Sources: Bank for International Settlements; Bank of Japan; Federal Financial Institutions
Examination Council; Bank Financial Statements; S&P Global Market Intelligence; and IMF staff
estimates and analysis.

Note: Liquidity ratio is estimated liquid assets divided by one-month funding outflow under a
stress scenario. Stable funding ratio is deposit and bond funding relative to loans outstanding.
For more details, refer to GFSR online Annex 1.2.
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Primary Dealer Statistics Historical Search
Pre-April 2013 > Transactions > US Government > By Security > Coupons
Click and drag in the plot area to zoom in
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Primary Dealer Statistics Historical Search
January 2015 and On > Net Positions > US Treasury (excl. TIPS) > Coupons
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