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Sources: Bloomberg, L.P.; and IMF staff calculations.
Note: As of September 11, 2012.
1ATM = at the money.

Figure 1.SF.4.  Food Prices and Volatility

1. Prices of Major Crops
(indices; January 1, 2007 = 100)
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Corn Rice Soybeans Wheat

2. Food Price Implied Volatility
(index; January 1, 2006 = 100; ATM; 60-day)1


