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By Jan Becker

Diplomica Verlag Gmbh Aug 2015, 2015. Taschenbuch. Condition: Neu. Neuware - In recent years,
the internet has developed very quickly and became a major source of information all over the
planet. Many scientists have used search engine query data to forecast econometric time series like
consumer confidence indicators, unemployment rates, retail sales, house price indices, stock
prices, volatility of stocks and even commodity prices. Following the prior research this study
analyzes the impact of internet search engine data on capital markets. Many authors already have
contributed to index level data and most of them on the US market. This study adds to the existing
literature on the German stock market. Two research questions are answered: First, whether an

increase in search queries drives individual stock returns and second, whether queries affect the
implied volatility of stock options. After controlling for seasonality, autocorrelation and general
DOWRNLOAD PDF market risk, in the further analysis also the Price-to-Book valuation, one year performance and
historical volatility are examined in interaction with internet search queries. 92 pp. Englisch.
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This publication is great. | have study and that i am sure that i will planning to read once more again in the foreseeable future. You will like how the article
writer write this publication.
-- Dr. Uriel Kovacek

This created ebook is great. it was writtern very properly and useful. Its been printed in an exceedingly easy way in fact it is just right after i finished
reading this pdf where basically modified me, alter the way i think.
-- Aglae Becker
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