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Region Alpha (integrated)

Other (β=0.889, σtot=1.10%, σ(α)=0.339%)

Europe (β=1.04, σtot=1.31%, σ(α)=0.448%)

USA (β=0.836, σtot=1.08%, σ(α)=0.449%)

Asia (β=0.955, σtot=1.35%, σ(α)=0.745%)

LatinAmerica (β=1.18, σtot=1.60%, σ(α)=0.799%)

Canada (β=1.09, σtot=1.60%, σ(α)=0.952%)

Market (σ=1.2%)
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Sector Alpha (integrated)

Consumer Goods (β=0.819, σtot=0.994%, σ(α)=0.253%)

Financial (β=0.736, σtot=0.901%, σ(α)=0.253%)

Services (β=0.902, σtot=1.09%, σ(α)=0.257%)

Industrial Goods (β=0.964, σtot=1.18%, σ(α)=0.333%)

Technology (β=0.938, σtot=1.16%, σ(α)=0.363%)

Utilities (β=0.596, σtot=0.986%, σ(α)=0.695%)

Conglomerates (β=0.870, σtot=1.26%, σ(α)=0.737%)

Healthcare (β=1.03, σtot=1.57%, σ(α)=1.00%)

Basic Materials (β=1.20, σtot=1.94%, σ(α)=1.33%)

Market (σ=1.2%)
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