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Half-life of 1 Percentage Point 
Futures Curve Shock
(Six-month maturity; commodity and regime 
(1 or 3) on the x-axis, days on the y-axis)

Alum. Copper Lead Nickel Tin Zinc

   Source: IMF staff estimates.
     The y-axis has been truncated at 35 days, and zinc is the 
outlier, with a 95th percentile value close to 50. 
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