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Figure 21: Banks NiM vs. Fed Funds Target Rate
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EFigure 22: Banka ROE vs. Fed Funds Target Rate
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Figura 23; Banks NIM v, the spread of 10 yaar Treasury
yield « Fed Funds Target Fate

gFigure 24 Banks ROE vs, the spread of 10 yvear Traasury
Eyieid = Fed Funds Target Rate

A% - 45% 6% - 35%
B, - 4 4% 3
205
4% 1 - 42% %
- 40% " L L 15%
! 3.6% |
% 3 - 36% o1 iy 10%
1% 3.4% % &%
0% - 3% % -
A% : .30 A% - 0%
T3sEBpisEBENiEEEI:E " ose
=EE2 22222 s "B 8 8 & =
i Recassion [ Recessnn
sweeeeere | Oyt Traasury Yield - FF Target Rate (hs) reveeen 1 0YT Tresasury Yiekd - FF Target Rate (Ihs)
s i Irtbisrea? Masgin of All FOIC Institutions (i) —FOE of SEP 500 Barniks (1)
Source: FENG, Fadern! Meparce, Daudsche Bank | Sowrce FING, Pederal Merares, Dompany Meports, Compusied, Devuticbs flarsk |
EFigum 26 Banks ROE va. Byr Treasury Yield
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