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1day return (%) 1month return (%) 3 month return (%)

EVENT DATE MSCI World MSCI DM _MSCIEM SET MSCIWorld MSCIDM MSCI EM SET MSCI World MSCIDM MSCIEM SET
Assassination of Iran's Major General ~ 3-Jan-20 0.1% -0.1% -1.0% -1.7% -0.5% 0.3% -3.4% -47% 237%  -239%  -254%  -28.6%
Abgaig—Khurais attack (Aramco) 14-Sep-19 -0.1% -0.2% -12% -24% -09% -0.9% -0.9% -22% 5.6% 57% 5.8% -5.4%
North Korea Crisis (missile test) 28-Jul-17 0.0% 0.1% 0.3% 0.0% -0.7% -0.4% 21% 0.6% 3.3% 34% 43% 8.9%
Shayrat missile strike in Syria 7-Apr-17 0.1% 0.0% -0.4% -0.1% 28% 2.8% 2.4% -1.0% 3.4% 36% 46% -0.9%
Crimean crisis 20-Feb-14 0.2% 0.3% 0.9% 0.0% -06% -0.5% 0.3% 3.5% 1.8% 25% 85% 7.6%
Boston Marathon Bombing 15-Apr-13 0.5% 0.5% 0.6% 0.5% 56% 5.4% 4.3% 71% 4.9% 37% -51% -4.3%
London Bombings 5-Jul-05 -0.2% -0.1% 0.4% -0.5% 40% 4.4% 9.9% 3.2% 6.0% 6.6% 17.5% 8.1%
Madrid Train Bombing 11-Mar-04 0.5% 0.4% -0.5% -1.8% 37% 3.8% 5.9% -0.9% 1.4% 0.9% -83% -13.6%
USA 9/11 Attack 11-Sep-01 -0.5% -0.6% -26% -6.7% 1.6% 1.3% 50% -13.3% 4.5% 49% 128%  -10.7%
Irag's Invasion of Kuwait 2-Aug-90 -1.5% -1.5% -1.4% -28% -81% 82% -131% -202% -9.7% -98%  -263%  -425%
AVERAGE -all -0.1% 0.1% -0.5% -1.6% 0.7% 0.8% 0.2% -2.8% -0.2% -0.2% -1.2% -8.1%
Average ex Assination of Iran & Iraq's invasion 0.1% 0.1% -0.3% -1.4% 1.9% 2.0% 2.4% -0.4% 3.9% 3.9% 5.0% -1.3%

Source: TNS
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