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—Median —3-month moving average
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Index Standard deviation
=10-year U.S.Treasury yields-volatility

=Emerging market sovereign yields-volatility (RHS)
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Index Standard deviation
=10-year U.S. Treasury yields

—Emerging market portfolio flows-volatility (RHS)
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%+ World Bank Group (2015), Global Economic Prospects: The Global Economy in Transition, June.
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