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We compute the implied equity duration of Japanese equity securities. 

While growth stocks have long duration, value stocks have short duration.  

The duration risk factor model has similar performance to the Fama--French model. 

The duration model and the Fama--French model have better performance than the 

CAPM. 

 

*Highlights (for review)



Download English Version:

https://daneshyari.com/en/article/7364662

Download Persian Version:

https://daneshyari.com/article/7364662

Daneshyari.com

https://daneshyari.com/en/article/7364662
https://daneshyari.com/article/7364662
https://daneshyari.com

