SJE7VQYSNDKA » Book » To what extent are stock returns driven by spillover effects?

Get Kindle

TO WHAT EXTENT ARE STOCK RETURNS DRIVEN BY SPILLOVER EFFECTS?

LAP Lambert Academic Publishing Dez 2013, 2013. Taschenbuch. Book Condition: Neu. 220x150x5
mm. Neuware - The paper investigates the mean and volatility spillover effects from U.S and EU
~5 stock markets as well as oil price market into national stock markets of eight European countries.
The study finds strong indication of volatility spillover effects from global US, regional EU, and
world factor oil towards individual stock markets. To evaluate the volatility spillovers, the

B o b variance ratios are computed and the results draw...
effects?
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This ebook is great. It is definitely basic but shocks from the 50 percent of your publication. Its been printed in an exceedingly basic way and it is
only right after 1 finished reading this book where basically changed me, modify the way in my opinion.
-- Mckayla Ritchie

This is the finest book i have got study right up until now. I am quite late in start reading this one, but better then never. Once you begin to read
the book, it is extremely difficult to leave it before concluding.
-- Keanu Johns
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