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Category I (Low Risk) Category I (Middle Risk) Category III (High Risk)
Country RER™ Pr::tm beta | Hurdle” |Private®3 | beta | Hurdle | Private®3 | beta Hurdle > | Private*3
Japan 0.58%| 6.0% 1.0 8.0%| 9.8% 1.5 9.6% 11.4% 2.0] 12.6%| 14.4%
USA 2.50% 6.0% 1.0 8.5%/| 10.3% 1.5 11.5% 13.3% 2.0 14.5%| 16.3%
Canada 2.22% 6.0% 1.0 8.2%| 10.0% 1.5 11.2% 13.0% 2.0 14.2%| 16.0%
Mexico 6.42%| 6.0% 1.0] 12.4%| 14.2% 1.5| 15.4% 17.2% 2.0 18.4%| 20.2%
Brazil 11.60% 6.0% 1.0 17.6% 19.4% 1.5 20.6% 22.4% 2.0 23.6%| 25.4%
UK 2.19%| 6.0% 1.0 8.2%| 10.0% 1.5 11.2% 13.0% 2.0 14.2%| 16.0%
Germany 1.39% 6.0% 1.0 8.0% 9.8% 1.5 10.4%| 12.2% 20 13.4%| 15.2%
a 1 1.5 10.9% 12.7% 2.0 13.9%| 15.7%
= =
HAAOS T EEICRRERBICESKPIZERTE 1= 1o 124 20 1en 1500
o == = Spain 3.21% 6.0% 1.0 9.2%| 11.0% 1.5 12.2%| 14.0% 20 15.2%| 17.0%
fﬁ‘iunmim Italy 3.36% 6.0% 1.0 9.4%| 11.2% 1.5 12.4%| 14.2% 20| 15.4%| 17.2%
Al m 1927 /N = rland| 0.59% 6.0% 1.0 8.0% 9.8% 1.5 9.6%| 11.4% 2.0 12.6%| 14.4%
E.'J ﬁefé@ﬁeﬂ:%@jj %}Eb gé%? 1.58% 6.0% 1.0/ 8.0% 9.8% 1.5 10.6% 12.4% 20| 13.6%| 15.4%
p; [ = Poﬂugual 4.87% 6.0% 1.0/ 10.9%| 12.7% 1.5 13.9%| 15.7% 2.0 16.9%| 18.7%
1&%!] a @tt$ (j:70 ~ 800/0 Belgium 2.06% 6.0% 1.0 8.1% 9.9% 1.5 11.1% 12.9% 2.0 14.1%| 15.9%
Austria 1.76% 6.0% 1.0 8.0% 9.8% 1.5 10.8% 12.6% 2.0 13.8%| 15.6%
Australia 3.59% 6.0% 1.0 9.6%| 11.4% 1.5 12.6% 14.4% 2.0 15.6%| 17.4%
* %k 3 Russia 8.47% 6.0% 1.0/ 14.5% 16.3% 1.5 17.5% 19.3% 2.0 20.5%| 22.3%
Ro I c ccc olg;R Singapore 2.16% 6.0% 1.0 8.2%| 10.0% 1.5 11.2% 13.0% 2.0 14.2%| 16.0%
“ -gﬁm% “g 3]‘5& ﬁ% 1.5 12.5% 14.3% 2.0 15.5%| 17.3%
2 TROECDRNBN, ROIC, CCEIETRIE SEN D IRICTEED 12| 105w 1260 20| 1989 15.6%
Indonesia 7.62% 6.0% 1.0 13.6% 15.4% 1.5 16.6% 18.4% 2.0 19.6%| 21.4%
Malaysia 3.90% 6.0% 1.0 9.9%| 11.7% 1.5 12.9% 14.7% 2.0 15.9%| 17.7%
DOE***@%;R Thailand 3.10% 6.0% 1.0 9.1%| 10.9% 1.5 12.1%| 13.9% 20 15.1%| 16.9%
Taiwan 1.34%| 6.0% 1.0 8.0% 9.8% 1.5 10.3% 12.1% 2.0 13.3%| 15.1%
v H - —== 5y £ X 1.0 9.3%| 11.1% 1.5 12.3% 14.1% 20 15.3%| 17.1%
g *io)ﬁk E% HL: (LB N tB ( MSZT T 1.0/ 11.2%| 13.0% 1.5 14.2%| 16.0% 2.0 17.2%| 19.0%
Myl M/ = A st 1.0 13.8%| 15.6% 1.5 16.8% 18.6% 2.0 19.8%| 21.6%
Ao m(E S HAFERI R D 5s 225
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