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Historical Drawdowns in the Dow Jones Industrial Average
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Global Equity Indices
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Loss in S&P Single-Country BMI Market Capitalization
(Feb 19 to Mar 19, USD Trilliens )
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Total Simulus Package Announced so Far
(As of Mar 19, USD Triliens)
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Date VIX Close
16th Mar 2020 8269
19th Mar 2020 80.86*
21st Nov 2008 81.86
27th Oct 2008 80.06
24th Oct 2008 79.13
18th Mar 2020 76.45
17th Mar 2020 7591
12th Mar 2020 75.47

* As of 10am EST
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VOLATILITY INDICATORS 19-Feb 19-Mar 4W Max
U.S. Equity

Cboe Volatility Index® (VIX®) 14.38 72.00 82.69
Cboe Short-Term Volatility (VIX9D) 11.88 91.02 106.7
Cboe 3-month Volatility (VXV) 15.82 69.47 72.98
Cboe 1-Year Volatility (VIX1Y) 17.56 43.09 45.86
Cboe DJIA Volatility (VXD) 14.88 63.31 67.07
Global Equity

VSTOXX® (V2X) 12.88 78.35 85.62
S&P/ASX 200 VIX (A-VIX) 12.01 52.90 53.10
S&P/BMV IPC VIX (SPBMVVIX) 13.64 19.13 19.13
HSI Volatility (VHSI) 16.98 60.19 64.80
Currency

Cboe/CME Yen Volatility (JYVIX) 6.17 20.75 23.06
Cboe/CME GBP Volatility (BPVIX) 6.12 24.09 24.09
Cboe/CME Euro Volatility (EUVIX) 5.12 17.87 17.87
Interest Rate

Cboe/CBOT 10Yr Tsy (TYVIX) 4.50 16.39 16.39
Cboe IR Swap Volatility (SRVIX) 69.75 90.13 90.13
S&P/JPX JGB VIX® (SPJGB) 1.95 5.756 5.75
Commodity

Cboe Gold ETF Volatility (GVZ) 13.34 39.48 48.98
Cboe Oil ETF Volatility (OVX) 32.27 164.1 166.8
Volatility of VIX

Cboe VIX of VIX (VVIX) 95.92 181.8 207.6
Sources: S&P Dow Jones Indices, Cboe. As of March 19, 2020
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U.S. Treasury Yield Curve
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