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Bl Swie Verlag Dr. Kovac, Hamburg, 2013. Softcover. Book Condition: neu. L
B Auflage. Finanzmanagement, Band 102 260 pages. In diesem Werk
i i Slatats wird die Giiltigkeit des Capital Asset Pricing Modells (CAPM) von

Sharpe, Lintner und Mossin und die Erklarungskraft alternativer
Bewertungsmodelle iiberpriift. Eine wichtige Annahme des
Modells sind normalverteilte Renditen. Ist diese Bedingung erfiillt,
konnen die Praferenzen eines Investors vollstdndig durch die
beiden ersten Momente der Renditeverteilung
(Renditeerwartungswert und Varianz) beschrieben werden. Sind
die Renditen jedoch nicht normalverteilt so konnten auch die
hoheren...
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This publication is really gripping and fascinating. It is among the most amazing ebook i have study. I am
just quickly could possibly get a satisfaction of looking at a written ebook.
-- Dr. Earl Harber

This ebook will not be easy to get started on looking at but very exciting to learn. It can be rally interesting
throgh looking at period. Its been written in an exceptionally basic way and it is merely following I finished
reading this pdf in which in fact transformed me, alter the way i really believe.

-- Mr. Chesley Weissnat DVM

Very beneficial for all type of people. It really is loaded with knowledge and wisdom It is extremely difficult to
leave it before concluding, once you begin to read the book.
-- Roxane Hagenes
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