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examines the estimating and forecasting performance of the
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Heteroscedasticity-GARCHs models in relation to Capital Asste
Pricing Model (CAPM) model. We apply the CAPM model with
ordinary least squares (OLS) method to investigate if an ARCH
(Autoregressive...

Read PDF Application of  Capital Asset Pricing Capm and
Arbitrage Pricing Theory Apt Models  in Athens Exchange
Stock Market

Authored by ELEFTHERIOS GIOVANIS
Released at -

Filesize: 8.85 MB

 
Reviews
 

An extremely awesome pdf with lucid and perfect reasons. I was able to comprehended everything using this
published e pdf. You can expect to like how the blogger compose this pdf.
- -  Miss Peggie Sanford I 
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