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Source: IMF staff calculations.
Note: GFSR = Global Financial Stability Report.
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Source: IMF staff calculations.
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Sources: Bloomberg Finance L.P.; and IMF staff calculations.
Note: Inflation breakevens are measures of expected inflation derived
from inflation-linked bonds.
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Source: IMF staff calculations.
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Sources: Haver Analytics; national sources; and IMF staff calculations.
Note: Based on a sample of 12 major emerging markets. Domestic bonds
are primarily denominated in local currency. Figures are converted to US
dollars at end-of-month exchange rates.
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Sources: Bloomberg Finance L.P.; ChinaBond; and IMF staff calculations.
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Source: Institute of International Finance (IIF); and IMF staff calculations.
Note: AEs = advanced economies; EMs = emerging markets.
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Sources: Morgan Stanley; and IMF staff.
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Sources: S&P Capital IQ; and IMF staff.
Note: Large, mid-sized, and small firms are defined by total assets.
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Source: Green Street Advisors.
Note: Latest data available are for January 2021 in Europe and February
2021 in the United States.
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Sources: Haver Analytics; MSCI Real Estate; and IMF staff calculations.
Note: See Chapter 3 for background. T denotes quarter of shock.
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Source: IMF staff calculations.

Note: Countries are identified by three-letter International Organization
for Standardization (ISO) country codes. Expected refers to next 3
months. Green dots = advanced economies; yellow dots = emerging
markets; EA = euro area; SME = small and medium enterprises.
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