
Leverage-based measure Expected default frequency–based measure

1. United States

Sources: Worldscope; and IMF staff estimates.
Note: The panels show the simple two-year moving average. Shaded areas indicate periods of growth below the 15th percentile of the growth distribution.
See Box 2.1 for details on the construction of the measures.
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Figure 2.5. Selected Economies: Riskiness of Credit Allocation, 1995–2016
(Index)


