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LINKAGES AND EFFICIENCY BETWEEN DERIVATIVE AND EUROPEAN
CAPITAL MARKET
Condition: New. Publisher/Verlag: LAP Lambert Academic Publishing | It is examined the market
efficiency and the linkages between financial market dynamics and iTraxx Europe of the equity
markets of South East Europe (SEE). Therefore, this study aims to answer whether there exists a
difference between the stock market performance of the developed and emerging SEE capital
markets. This paper employs GARCH model, Granger causality test and correlation analysis.We use
the returns of iTraxx Europe and the daily returnsof five SEE...
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Review s
Undoubtedly, this is actually the greatest job by any author. This can be for those who statte there was not a worthy of studying. I am delighted
to inform you that this is actually the greatest publication i actually have read within my very own daily life and could be he greatest book for
ever.
- - P erry Rein g er
This pdf will not be straightforward to get started on studying but really exciting to read. it absolutely was writtern really perfectly and useful. I
am just very happy to tell you that this is basically the finest publication i actually have study during my personal daily life and may be he
finest ebook for ever.
- - Miss La v o n n e Gra dy II
This book is definitely worth acquiring. Yes, it is enjoy, still an amazing and interesting literature. Its been written in an remarkably basic way
and is particularly simply soon after i finished reading through this pdf where actually changed me, affect the way in my opinion.
- - Murra y Ma rq ua rdt
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