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Estimating Country Risk Premiums
At PR i A

Enter the current risk premium for a mature equity market 5.96% Updated January 1, 2019 4

Do you want to adjust the country default spread for the additional volatility of the equity market to get to a country premium? Yes f

If yes, enter the multiplier to use on the default spread (See worksheet for volatility numbers for selected emerging markets) 1.23 Updated January 1, 2019
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