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|: Three-month BOR-OIS spreads:

US and EA
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Source: Heider, Hoerova and Holthausen (2009), “Liquidity hoarding and interbank
market spreads: The role of counterparty risk”, ECB WP No 1126.
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Chart 2: Three-month spread and liquidity

absorption in the EA
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Source: Heider, Hoerova and Holthausen (2009), “Liquidity hoarding and interbank
market spreads: The role of counterparty risk”, ECB WP No 1126.
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Chart 3: Maturity breakdown for average daily

turnover in unsecured borrowing

(2002 — 2011; cash borrowing volume in 2002 = 100)
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Chart 4: Ratios of interbank liabilities to total

assets

(Q1 1999 — Q1 2012 ; percentages)

a Unweighted euro area average = —— Weighted euro area average

) %N\SQQ'A A
. N
) AN

21 rrrrr rr-rn1 1111t 1 111t 1rrrrrr 1 rrr1rrrrrrrr1r1rrrrr 1t rrrr1r 11T T T 1T 1T T T T T T 1T TT"
1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012

Source: ECB

EAN CENTRAL BANK 5




Chart 5: Domestic interbank liabilities in total

interbank liabilities

(Q1 2004 — Q1 2012 ; percentages; maximum, minimum
and interquartile distribution across euro area countries)
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Chart 6: Other euro area interbank liabilities in

total interbank liabilities

(Q1 2004 — Q1 2012 ; percentages; maximum, minimum
and interquartile distribution across euro area countries)
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Chart 7: Eurosystem funding in total deposit

liabilities

(Q1 2004 — Q1 2012 ; percentages; maximum, minimum
and interquartile distribution across euro area countries)
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