Sympathy Contents Session 281 ‘

A48T £ BUEAHY] BT AT - ABZH BHIA

A Study on the relationship between stock return and return volatility
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039030 0.34 0.63 051 5127 |¢
036830 0.96 0.97 0.66 Abo|7| ¢
053800 0.40 0.07 023 519 7|
046890 0.28 0.63 0.64 519 7|
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039030 0.48 512171 -4.56 -1.85
036830 0.83 A7 -0.81 -042
053800 014  &97|9 126 0.68
046890 047 &7 -326 181
091700 1.25 A7 -1.39 -1.12
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066570 1.80 A7 -3.64 -2.03
006400 062 3979  -361 235
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