Figure 2.2.2. Maturity Distribution of Bank
Assets since 2007
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2. Share of Securities with Maturity > Five Years
(Percent of total securities)
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Sources: Call Reports of U.S. banks; and IMF staff
calculations.

Note: Securities include debt securities issued by the U.S.
Treasury, U.S. government agencies and states, and
political subdivisions in the United States; other
nonmortgage debt securities; and mortgage pass-through
securities. DSIBs = domestic systemically important
banks; GSIBs = global systemically important banks.



