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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
CIS DOWNLOAD PDF 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 llyda....
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This is the finest book i have got study till now. It usually does not price a lot of | found out this publication from my i
and dad encouraged this book to understand.
-- Jamil Collins

Absolutely among the best book | have possibly go through. | have go through and that i am certain that i am going to
gonna read through once again again in the future. | am just delighted to tell you that this is basically the finest book i
have got go through within my personal existence and could be he finest book for ever.

-- Brian Bauch
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