Bank profitability

Figure 1: Annual Net Income, All FDIC-Insured
Institutions, ($ Billions)
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Figure 3: Return on Equity, 2000-2016, All FDIC
Insured Institutions
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Figure 2: Nonperforming Total Loans (past due 90+
days plus nonaccrual) to Total Loans
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Figure 4: Return on Assets, 2000 to 2016, All FDIC
Insured Institutions
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Loan growth vs. nominal GDP growth
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Figure 5: Total Loans and Leases Outstanding, All Figure 6: Comparing Loan Growth to Nominal GDP
Commercial Banks, ($ Trillions) Growth (%)

15.0

=
o

10.0

| I I II |IIIIIII I I I
- 0.0

2000 2002 2004 2006 2008 2010 2012 2014 2016
-5.0
-10.0

2000 2002 2004 2006 2008 2010 2012 2014 2016 B Percent growth in Loans and Leases B Nominal GDP growth
SOURCE Federal Reserve SOURCE Federal Reserve

N W R 1Y N 0 ©

[

Chairman Paul A. Volcker - 34th Annual Meeting
Bretton Woods Committee



Corporate bond liquidity

Figure 7: Corporate Bond Bid-Ask Spreads by Credit Rating
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Figure 9: Corporate Bond Trade Size
Millions of USD
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Figure 8: Corporate Bond Trading Volume
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Figure 10: Corporate Bond Price Impact

Percent of Par

per $100M —Investment Grade
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SOURCE Federal Reserve Bank of New York: Adrian, Fleming, Shachar and Vogt, 2016
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