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Consider a 5-year bond with a 10 coupon that has a present yield to maturity of 8.. Suppose that thé index model fér stocks A
and B is éstimated from excess réturns with the following results: R A 3.. 15 What is thé Sharpe ratio 6f the best feasible CAL
Use thé following data f6r Problem.. 7 RMe ARB2212R Me B M 20 R -square A 20 R -square B 12 What is the standard
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