Syndicated L oan 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 (3) 3191 3760 4590 4921 5932 6100 6311 6499 6604 6954 7081 7124 1
2 With missing default risk 9.3 1129 132 294 30.2 315 36.4 347 294 336 34.0 354 2
3 With no default risk 135 7.7 334 285 337 331 336 317 382 54.1 415 97.7 3
4 With default risk between 0 percent and less than 0.5 percent 711 1209 2296 2382 2904 290.7 3071 3165 3359 3409 3505 3153 4
5 With default risk between 0.5 percent and less than 1 percent 444 4.1 60.7 941 1131 1217 1148 1190 1055 1062 1158 106.7 5
6 With default risk between 1 percent and less than 2.5 percent 36.7 48.3 80.3 60.5 76.7 76.2 783 80.8 813 76.7 825 781 6
7 With default risk between 2.5 percent and less than 5 percent 219 17.7 118 191 245 279 28.0 286 25.0 237 265 233 7
8 With default risk between 5 percent and less than 10 percent 5.7 89 137 84 101 12.0 119 115 123 132 12.0 138 8
9 With default risk between 10 percent and less than 25 percent 8.0 44 83 8.2 85 109 130 16.1 216 304 26.1 214 9
10 With default risk between 25 percent and less than 100 percent 5.7 38 29 05 05 0.6 0.6 05 12 16 15 14 10
11 In default 157 7.2 51 53 55 55 74 10.6 10.0 15.0 17.7 19.3 11
Other financial institutions
12 Total credit amount outstanding (3) 556.5 566.4 566.0 6428 7068 7146 7167 7220 7265 6894 6758 6889 12
13 With missing default risk 1345 2035 160.7 1842 2049 2089 2057 2090 1655 1527 1571 159.3 13
14 With no default risk 155.4 793 1446 1707 1689 1656 1555 157.0 1579 1598 1534 1628 14
15 With default risk between 0 percent and less than 0.5 percent 525 69.7 90.0 933 1292 1292 1319 1406 1539 1578 1571 1504 15
16 With default risk between 0.5 percent and less than 1 percent 344 26.7 236 34.0 386 415 37.8 418 47.8 45.2 495 49.7 16
17 With default risk between 1 percent and less than 2.5 percent 418 518 47.8 448 59.1 535 57.8 65.2 733 52.8 56.2 60.6 17
18 With default risk between 2.5 percent and less than 5 percent 35.0 344 328 273 444 519 537 46.8 613 45.7 423 423 18
19 With default risk between 5 percent and less than 10 percent 149 27.0 227 26.9 247 217 25.0 199 219 209 165 214 19
20 With default risk between 10 percent and less than 25 percent 223 11.0 127 9.8 126 123 16.1 16.3 19.7 20.8 16.7 152 20
21 With default risk between 25 percent and less than 100 percent 55 33 5.2 35 31 19 12 24 15 21 30 31 21
22 In default 60.2 59.6 258 48.2 212 283 319 229 237 317 242 241 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.
(3) Outstanding amounts on term loans, drawn revolving lines of credit, and other loans.



