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1- Intertemporal.
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1- Short Selling.
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1- Iterated Projections.
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1- Heteroskedasticity.
2- Autocorrelation.
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1- Newey-West.
2- Generalized Least Square.
3- Instrument Variable.
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1- Mean Squared Pricing Error.
2- Mean Average Pricing Error.
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1- Turning Point.
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C-Beta M-Beta Return /4
Mean 1.186175 0.455369 2.941431 12.69898
Median 1.008841 0.247397 2.796319 5.777394
Maximum 2595072 3.229911 11.58139 194.5418
Minimum -9.037629 -3.055474 -0.832639 0.741651
Std. Dev. 3.054267 0.728185 1.973233 28.05576
Skewness 2.778552 0.611922 1.432249 5.180378
Kurtosis 26.27036 7.593828 7.032802 30.16830
Jarque-Bera 4388.332 173.2747 187.5944 6481.875
Probability 0.000000 0.000000 0.000000 0.000000
Sum 218.2562 83.78794 541.2233 2336.613
Sum Sq. Dev. 1707.124 97.03625 712.5374 144044.0
Observations 184 184 184 184
L o (Somod i yilo =Y Jguz
C-Beta M-Beta Y Return
C-Beta 1.000000 0.275023  0.003630 0.149273
M-Beta 1.000000 0.013798 0.226171
Y 1.000000 0.708295
Return 1.000000
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