A.1 Nominal Trade-Weighted U.S. Dollar Index
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A.2 Portfolio Flows to EMEs
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A.3 Shares of Commodity Importers and Exporters

Percent As Of: 2021 Percent
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A.4 Advanced Economies 10-Year Sovereign Yields
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3.1.1.1 Conduit CMBS Delinquency and Foreclosure Rate

Percent As Of: Sep-2022 Percent
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3.1.1.2 Delinquency Rate by Property Type

Percent As Of: Sep-2022 Percent
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3.1.1.3 Vacancy Rate by Property Type

Percent As Of: 2022 Q3 Percent
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3.1.2.1 Monthly House Price Growth

Percent As of: Aug-2022 Percent
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3.1.2.2 Residential Purchase and Refinance Levels

Percent As Of: 2022 Q1 Billions of US$
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3.1.2.3 Real House Prices Relative to Long-Term Trend
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3.1.2.4 30-Year MBS Spread

Percent As Of: 31-Oct-2022 Percent
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B.1 Mortgage Rate (30-Year Fixed-Rate Average)

Percent As Of: 27-Oct-2022 Percent
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3.1.3.1 Nonfinancial Corporate Debt as Percent of GDP

Percent As Of: 2022 Q2 Percent
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3.1.3.2 Gross Issuance of Corporate Bonds

Trillions of US$ As Of: Oct-2022 Trillions of US$
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3.1.3.3 Corporate Bond Yields

Percent As Of: 31-Oct-2022 Percent
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3.1.3.4 Corporate Bond Spreads

Percent As Of: 31-Oct-2022 Percent
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3.1.3.5 Maturity Profile of U.S. Nonfinancial Corporate Debt

Billions of US$ As Of: 01-Jul-2022 Billions of US$
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3.1.3.6 Institutional Leveraged Loans Outstanding

Trillions of US$ As Of: 2022 Q3 Trillions of US$
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3.1.4.1 CP and NCDs Outstanding

Trillions of US$ As Of: Sep-2022 Trillions of US$
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3.1.4.2 CP Outstanding by Issuer Type
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3.1.4.3 CP Investors

Percent As Of: 2022 Q2 Percent
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3.1.4.4 3-Month CP Interest Rate Spreads

Percent As Of: 31-Oct-2022 Percent
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3.1.4.5 Repo Rates
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3.1.4.6 Repo Borrowing Outstanding

Trillions of US$ As Of: 2022 Q2 Trillions of US$
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3.1.4.7 Repo Volumes

Billions of US$ As Of: 31-Oct-2022 Billions of US$
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3.1.4.8 Sponsored Repo Activity

Billions of US$ As Of: Oct-2022 Billions of US$
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3.1.4.9 Overnight Reverse Repo Facility
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3.1.5.1 Bitcoin Price

Thousands of US$ As Of: 30-Nov-2022 Thousands of US$
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3.2.1.1 Total Assets by BHC Type/IHC

Trillions of US$ As Of: 2022 Q2 Trillions of US$
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3.2.1.2 Common Equity Tier 1 Ratios

Percent of RWA As Of: 2022 Q2 Percent of RWA
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3.2.1.3 Return on Assets

Percent As Of: 2022 Q2 Percent
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3.2.1.4 Payout Rates at U.S. G-SIBs

Percent of NIAC As Of: 2022 Q2 Billions of US$
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3.2.1.5 AOCI as a Percent of Equity
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3.2.1.6 Held-to-Maturity Securities
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C.1 Bank NIM and Fed Funds Rates: 2013 - 2022
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C.2 Bank Asset Composition: 2014 and 2022
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C.3 Realized Interest Rate Risk Hedging by Life
Insurers: 2008 - 2022
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Note: Realized gamma is the daily coefficient from a regression of five-minute returns on a market capitalization-

Source: weighted index of life insurers on five-minute return on a 10Y Treasury Index controlling for five-minute returns
Thomson on the S&P500 index. See Brunetti, Foley-Fisher and Verani (2022) “What Do High-Frequency Insurer Stock

Reuters Tick Prices Tell Us About Their Interest Rate Risk Management?”, mimeo for more details. Confidence intervals are
History constructed by subsampling returns within each day. A gamma below zero indicates that insurance companies

did not hedge the change in interest rates and would benefit from rising long-term interest rates.



C.4 U.S. Total Retirement Entitlements

Billions of US$ As Of: 2022 Q2 Billions of US$
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C.5 State and Local DB Total Assets by Z.1 Category

Billions of US$ As Of: 2022 Q2 Billions of US$
7000 7000
m Short Term Assets m Corporate Equities
= Treasury Securities = Mutual Fund Shares
6000 | m Agency- and GSE-Backed Securities mMortgages 1 6000
m Corporate and Foreign Bonds ®m Municipal Securities
5000 | =Alterative Investments {1 5000
4000 | I I I l 4000
3000 I I I I I I [ | I I 11 I 3000
I ] | il U R
2000 2000
1000 1000
0 0
2015 2016 2017 2018 2019 2020 2021 2022

Source: FlnanC|aI Note: Alternative investments include hedge funds, private funds, and other unclassified
Accounts of the assets as reported in the Census QSPP. Short term assets include checkable deposits

. and currency, time and savings deposits, money market fund shares, security repurchase
United States agreements, and open market paper. Private equity is included in corporate equities.



C.6 Private DB Total Assets by Z.1 Category
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3.2.2.1 Investment Company Asset Growth

Trillions of US$ As Of: 2022 Q2 Trillions of US$
35 — 35
B UITs
S0 | mmm Closed-End Funds =0 20
ETFs -
2 I MMFs _ 1%
i Bond/Hybrid Mutual Funds B |
20 _ ~ 20
B Equity Mutual Funds =
15 - 15
10 | =15 10
5 | o I 5
o ZES 0

1990 1995 2000 2005 2010 2015 2020

Source: ICI Note: Excludes non '40 Act ETPs.



3.2.2.2 GNE/NAV
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3.2.2.3 GAV/NAV
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3.2.2.4 Hedge Fund Industry Concentration

Percent As Of: 2021 Q4 Percent
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3.2.2.5 Monthly Equity Mutual Fund Flows

Billions of US$ As Of: Sep-2022 Billions of US$
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3.2.2.6 Monthly Bond Mutual Fund Flows

Billions of US$ As Of: Sep-2022 Billions of US$
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3.2.2.7 MMFs Total Net Assets by Fund Type
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3.2.2.8 Prime MMF Exposures
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3.2.2.9 MMF Weighted Average Maturity
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3.2.2.10 Prime MMF Gross Yields
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3.2.3.1 DTCC Clearing Fund Requirements

Billions of US$ As Of: 2022 Q2 Billions of US$
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3.2.3.2 Initial Margin: U.S. Exchange Traded Derivatives

Billions of US$ As Of: 2022 Q2 Billions of US$
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3.2.3.3 Initial Margin: Centrally Cleared OTC Derivatives

Billions of US$ As Of: 2022 Q2 Billions of US$
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ICEU, and LCH SA). CME ceased clearing CDS in March 2018.



E.1 Relative Price of Selected Futures Contracts

Index As Of: 31-Oct-2022 Index
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E.2 Aggregate Initial Margin by Asset Class
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E.3 Aggregate Initial Margin by Region
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E.4 Normalized Margin of Futures Contracts
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3.3.1.1 Net Issuance of Treasury Securities

Billions of US$ As Of: 2022 Q3 Billions of US$
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3.3.1.2 Federal Debt Held by the Public

Percent of GDP As Of: 2022 Percent of GDP
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3.3.1.3 U.S. Treasury Yields

Percent As Of: 31-Oct-2022 Percent
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3.3.1.4 Intraday Volatility for 10-Year Treasury Yields

Basis Points As Of: 31-Oct-2022 Basis Points
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: g, on January 2005—October 2022. Dec. 5, 2018 is included in the data
L.P. despite the market being closed.



3.3.1.5 MOVE Index and 2-Year Treasury Yield
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3.3.1.6 Total TRACE Treasury Weekly Trading Volumes
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3.3.2.1 Progress in Transition to SOFR

Percent As Of: Sep-2022 Percent
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3.3.2.2 Syndicated Lending

Billions of US$ As Of: Oct-2022 Percent
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3.3.3.1 Transition of Mortgage Servicing Assets
from Banks to Nonbanks: 2011 — Q2 2022

2011 2014 20Q 2022
Non-Bank Non-Bank Non-Bank
7% 27% 55%

)- ﬂ,
Bank Bank

93% 73% 45%

Source: Inside Mortgage Finance; Federal Reserve, Report to Congress on
the Effect of Capital Rules on Mortgage Servicing Assets, June 2016



3.3.3.2 Nonbank Mortgage Originators Number of
Companies, Origination Volumes & Market Share: 2017
— 2021
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Source: NMLS MCR, CSBS



3.3.3.3 Global Private Debt AUM

Trillions of US$ As Of: 2021 Trillions of US$
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0.75 0.75
0.50 0.50
0.25 0.25
0.00 0.00

2000 2003 2006 2009 2012 2015 2018 2021

Source: Preqin



3.3.3.4 Distribution of Leveraged Loan Debt/EBITDA Ratios

Percent As Of: 2022 Q3 Percent
100 100
80 H 1 80
60 | 1 60
40 1 40
20 20
0 0
2007 2009 2011 2013 2015 2017 2019 2021

4.00x — 4.99x 6.00x or higher
B | ess than 4.00x 5.00x — 5.99x

. Note: Includes issuers with EBITDA>$50M. Media and telecom loans
Source: S&P LCD excl. Prior to 2011, 2007-2021 data is annual; 2022 data is through Q3.



3.3.3.5 Leveraged Loan Transactions with EBITDA

Adjustments

Percent As Of: 2022 Q3 Percent
60 60
50 | 1 50
40 | All Transactions 1 40
30 30
20 20
10 10
O I I I I O
2007 2010 2013 2016 2019 2022

Note: Media and telecom loans excluded prior to 2011. Excludes
existing tranches of add-ons, amendments & restatements with no new
. money, as well as DIPs, second liens and unsecured transactions.
Source: S&P LCD EBITDA adjusted for prospective cost savings or synergies.



3.5.1 Transmission Channels Linking Climate Risks to
Financial Stability

Source: FSOC



3.5.2 Residential Properties at Risk of Wildfire — Percent
Increase in Annual Likelihood by 2050

Source: First Street Foundation, The 5th National Risk Assessment, 2022



3.5.3 Projected Increase in Properties with Substantial
Flood Risk

Source: First Street Foundation, The First National Flood Risk Assessment,
2020



3.5.4 Flow-of-Risk ‘Waterfall’

Source: FSOC



Disclaimer

Chart 3.1.4.1 includes data licensed from DTCC Solutions
LLC, an affiliate of The Depository Trust & Clearing
Corporation.

Neither DTCC Solutions LLC nor any of its affiliates shall be
responsible for any errors or omissions in any DTCC data
included in this publication, regardless of the cause and, in no
event, shall DTCC or any of its affiliates be liable for any
direct, indirect, special or consequential damages, costs,
expenses, legal fees, or losses (including lost income or lost
profit, trading loses and opportunity costs) in connection with
this publication.
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