Market maelstrom

Equities
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Commodities
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Risk premiums
140 — Credit default swap spreads — ITraxx Asia ex-Japan CDS

120 Investment Grade index
0 w Oct 16 close: 126.48
80 basis points (+4.5 bps)

60 %WM CDX North American CDS

40 Investment Grade index
20 Oct 16 close: 75.19
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Source: Bloomberg, Monetary Authority of Singapore, US Treasury Department



