
0

1

2

3

4

5

6

7

2

3

4

5

6

7

2006 07 08

Sources: Bloomberg L.P.; and IMF staff estimates.
1 Among 15 selected large and complex financial institutions (LCFIs).
2 Measures the largest probability of default among the sampled 15 LCFIs each day.

Figure 1.15. Systemic Bank Default Risk
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