
VNEY4YC24Y6P // eBook \ The Market Model Applied to European Common Stocks: Some Empirical Results (Classic...

 

Th e Market Model  A p p l i ed to Europ ean  Com m on  Stocks: Som e Em p i ri cal                
Resul ts (Cl assi c Rep ri n t)  (Pap erback)       

Filesize: 5.8 MB

 

Reviews

Thoroug h g uide! Its this kind of excellent g o throug h. It normally will not price an excessive amount of. You may like just how the
blog g er compose this ebook.
(Mrs . Linne a  McKe nz ie )       

 

D IS C L A IM ER        | D M C A  
 

http://digilib.live/disclaimer.html
http://digilib.live/dmca.html


OOK40P17EP64 ̂  eBook ̂  The Market Model Applied to European Common Stocks: Some Empirical Results (Classic...

T HE MARKET  MODEL APPLIED T O EUROPEAN C OMMON ST OC KS: SOME EMPIRIC AL RESULT S       
(C LASSIC  REPRINT ) (PAPERBAC K)   

Forg otten Books, United States, 2018. Paperback. Condition: New. Lang uag e: Eng lish . Brand New Book ***** Print on Demand *****. Excerpt
from The Market Model Applied to European Common Stocks: Some Empirical Results The stock price literature abounds with applications of
the Markowitz [l] Sharpe [15] market model to American stock price data.2 There is a lack of corresponding  studies for non-american securities,
due primarily to the absence of g enerally available machine readable data bases (see however [13] and The purpose of this paper is to present
the results of some initial tests of the market model for a broad cross-section of the European common stocks. Our data base consists of daily
price and dividend data for 228 stocks from seven European countries.3 In addition, for com - parison purposes we have included a sample of
65 American securities. About the Publisher Forg otten Books publishes hundreds of thousands of rare and classic books. Find more at This
book is a reproduction of an important historical work. Forg otten Books uses state-of-the-art technolog y to dig itally reconstruct the work,
preserving  the orig inal format whilst repairing  imperfections present in the ag ed copy. In rare cases, an imperfection in the orig inal, such as a
blemish or missing  pag e, may be replicated in our edition. We do, however, repair the vast majority of imperfections successfully; any
imperfections that remain are intentionally left to preserve the state of such historical works.
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