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Bibliogov, United States, 2013. Paperback. Book Condition: New.
246 x 189 mm. Language: English . Brand New Book ***** Print on
Demand *****.A three-factor model using the standardized-
unexpected-earnings and cashflow-to-price factors explains 15
well-known asset pricing anomalies. Our data-mining experiment
provides a backdrop against which such claims can be evaluated.
We construct three-factor linear pricing models that match return
spreads associated with as many as 15 out of 27 commonly used
firm characteristics over the 1971-2011 sample. We form target...

Read PDF International Finance Discussion Papers :  Firm 
Characteristics  and Empirical Factor Models :  A  Data-   
Mining Experiment (Paperback)

Authored by Leonid Kogan, Mary Tian
Released at 2013

Filesize: 5.68 MB

 
Reviews
 

Comprehensive guide! Its this sort of very good go through. It generally is not going to price too much. Its
been designed in an remarkably basic way which is simply following i finished reading this pdf where really
changed me, affect the way i really believe.
--  Prof.  Jeremie Blanda DDS 

A really wonderful book with perfect and lucid information. I actually have study and i am sure that i am
going to gonna read through once more yet again in the future. I am pleased to explain how this is actually
the finest ebook we have study inside my personal daily life and might be he finest book for at any time.
--  K risty Stroman 

Extensive information for ebook lovers. It typically is not going to expense too much. I discovered this book
from my i and dad recommended this pdf to learn.
--  Prof.  Gerardo Grimes III  
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