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GRIN Verlag. Paperback. Book Condition: New. Paperback. 100
pages. Dimensions: 8.1in. x 5.7in. x 0.9in.Seminar paper from
the year 2007 in the subject Business economics - Investment
and Finance, grade: 90. 0, , language: English, abstract: This
paper examines the estimating and forecasting performance
of the different and various Generalized Autoregressive
Conditional 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 Conditional Heteroscedasticity) is
presented and we are trying to decide and to analyze which
GARCH model is the most appropriate and the best fitted for
the financial time series that we have chosen. We apply CAPM
model in the financial time series of the share prices of
Technology-Software Sector in Athens Exchange stock market
for the period January 1st of 2002 to October 30th of 2007 for
the enterprises Unibrain MLS Informatics and Dionic
respectively , from April 2nd of 2002 to 30th October of 2007 for
the enterprise Compucon, from August 2nd of 2002 to 30th
October of 2007 for the enterprise Centric, and finally from
February 2nd of 2004 to 30th October of 2007 for the enterprise
Ilyda....
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Totally one of the best publication I have got ever go through. It really is packed with knowledge and wisdom I
discovered this pdf from my dad and i recommended this book to discover.
-- Ma disyn K uhlm a n-- Ma disyn K uhlm a n

This type of ebook is everything and got me to seeking in advance plus more. it was writtern really completely and
helpful. You wont feel monotony at at any moment of your respective time (that's what catalogues are for about
should you request me).
-- Dr . Sa ntino Cr em in-- Dr . Sa ntino Cr em in
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