Syndicated Term Loan Portfolio of Domestic Entities (1)

Billions of dollars; levels, not seasonally adjusted

2010 2011 2012 2013 2014 2015 2016
Q Q2 Q3 Q4 Q Q2 Q3
Depository ingtitutions (2)
1 Total credit amount outstanding 111.2 1335 1412 1560 1890 2254 2386 2469 2578 2730 2815 2945 1
2 With missing default risk 278 435 10.0 16.8 19.7 20.8 235 218 17.7 189 204 210 2
3 With no default risk 116 6.2 147 105 151 15.8 157 155 191 26.6 16.8 50.0 3
4 With default risk between 0 percent and less than 0.5 percent 20.0 331 625 719 89.3 1068 1173 1213 1335 1333 1387 1221 4
5 With default risk between 0.5 percent and less than 1 percent 16.0 16.8 205 271 29.6 39.2 389 419 39.2 418 46.3 436 5
6 With default risk between 1 percent and less than 2.5 percent 114 186 230 229 265 313 315 332 357 355 383 39.0 6
7 With default risk between 2.5 percent and less than 5 percent 77 5.8 4.1 23 55 6.9 6.3 49 49 6.4 89 6.1 7
8 With default risk between 5 percent and less than 10 percent 23 39 2.8 14 0.9 15 16 18 21 3.0 2.8 3.6 8
9 With default risk between 10 percent and less than 25 percent 43 12 10 21 16 19 26 29 35 51 5.8 45 9
10 With default risk between 25 percent and less than 100 percent 22 13 12 0.1 0.0 0.1 0.0 0.1 0.2 0.2 0.3 0.3 10
11 In default 7.8 31 13 0.9 0.8 11 13 34 18 21 33 43 11
Other financial institutions
12 Total credit amount outstanding 4262 4303 4223 4085 4382 4541 4520 4570 4616 4942 4831 500.8 12
13 With missing default risk 1057 1695 150.8 1583 1802 1879 1896 1897 1472 1468 1520 1539 13
14 With no default risk 140.2 66.1 1128 1185 1204 1171 1042 1058 1088 1079 1011 110.0 14
15 With default risk between 0 percent and less than 0.5 percent 20.3 26.2 342 341 635 66.3 68.1 741 85.0 88.9 86.4 85.3 15
16 With default risk between 0.5 percent and less than 1 percent 217 17.8 132 143 131 151 159 17.2 20.0 239 284 26.9 16
17 With default risk between 1 percent and less than 2.5 percent 281 374 294 224 20.0 205 223 25.0 39.7 38.0 412 46.8 17
18 With default risk between 2.5 percent and less than 5 percent 285 274 29.0 5.7 144 19.0 16.1 10.7 230 379 345 345 18
19 With default risk between 5 percent and less than 10 percent 11.8 228 16.9 129 79 9.1 8.8 6.6 116 17.2 127 17.2 19
20 With default risk between 10 percent and less than 25 percent 17.9 8.2 9.3 6.9 89 75 9.1 6.9 6.9 9.1 9.3 8.8 20
21 With default risk between 25 percent and less than 100 percent 31 19 43 30 23 12 0.9 20 0.7 0.8 20 23 21
22 In default 48.8 531 224 323 74 104 17.0 19.0 18.8 237 154 151 22

(1) Default risk is the two-year through-the-cycle probability of default provided by the reporting financial institution.

(2) Includes bank holding companies, financia holding companies, national banks, nonmember banks, state member banks, federal savings banks, state savings banks, credit unions,

and savings and |oan associations.



