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Figure. Systemic Liquidity Risk Index
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Sources: BloombergL.P.; Datastream; and IMF staff estimates.
Note: The dotted band depicts +/- standard deviation around the zero line. Dates of vertical lines are as follows:
1—March 14, 2008, Bear Stearnsrescue; 2—September 14, 2008, Lehman Brothers failure; and 3—April 27, 2010, Greek debtcrisis.
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