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Masterarbeit aus dem Jahr 2015 im Fachbereich BWL - Bank, Börse, Versicherung, Note: 2,0, Universität zu
Köln (Wirtschafts- und Sozialwissenschaftliche Fakultät), Veranstaltung: Finanzierungslehre, Sprache:
Deutsch, Abstract: Ziel dieser Arbeit war es, empirisch zu überprüfen, ob anhand von Big Data (hier: Google
Trends) und/oder Fundamentaldaten (hier: ifo Geschäftsklimaindex) eine Renditeprognose für den DAX
Performance Index möglich ist. Die Renditeprognose erfolgt dabei auf wöchentlicher und monatlicher Basis.
Ein besonderer Fokus liegt hierbei auf der Prognosefähigkeit während Konjunkturkrisen, da während diesen
Zeiten eine korrekte Prognose besonders lukrativ wäre.

Darüber hinausgehend soll anhand der gewonnenen Erkenntnisse eine oder mehrere Strategien implementiert
werden, die in der Lage sind eine BaH-Strategie, basierend auf dem DAX, zu schlagen. Ziel der Arbeit ist es
hingegen nicht, eine genaue Renditeprognose des nächsten Monats bzw. der nächsten Monate zu treffen. Es
ist lediglich angestrebt zu prognostizieren, ob Renditen in diesen Zeiträumen vermehrt positiv oder negativ
sein werden.

Zur Herausarbeitung der Fragestellungen werden Daten mit zwei statistischen Verfahren untersucht, die
Ergebnisse interpretiert und kritisch hinterfragt sowie anschließend versucht eine Strategie, basierend auf
dem DAX, zu implementieren. Bei den Daten handelt es sich um DAX-Renditen, ifo Geschäftsklimaindex,
Leitzinsen sowie Google Trends Daten. Zur statistischen Analyse eignen sich – da vor allem Dummy-
Variablen als Prognosevariablen eingesetzt werden – T-Tests, allerdings werden im zweiten Teil der
empirischen Analyse auch Lineare Regressionen herangezogen.

 Download Prognose von Aktienrenditen. Big Data vs. Fundamen ...pdf

 Read Online Prognose von Aktienrenditen. Big Data vs. Fundam ...pdf

http://linebook.us/go/read.php?id=B01DSYOLMC
http://linebook.us/go/read.php?id=B01DSYOLMC
http://linebook.us/go/read.php?id=B01DSYOLMC
http://linebook.us/go/read.php?id=B01DSYOLMC
http://linebook.us/go/read.php?id=B01DSYOLMC
http://linebook.us/go/read.php?id=B01DSYOLMC
http://linebook.us/go/read.php?id=B01DSYOLMC
http://linebook.us/go/read.php?id=B01DSYOLMC


Download and Read Free Online Prognose von Aktienrenditen. Big Data vs. Fundamentaldaten
(German Edition) Manuel Ruckober

From reader reviews:

Jose Wilson:

A lot of people always spent their free time to vacation or go to the outside with them loved ones or their
friend. Do you realize? Many a lot of people spent many people free time just watching TV, as well as
playing video games all day long. In order to try to find a new activity here is look different you can read any
book. It is really fun for you. If you enjoy the book that you simply read you can spent the whole day to
reading a reserve. The book Prognose von Aktienrenditen. Big Data vs. Fundamentaldaten (German Edition)
it is extremely good to read. There are a lot of people who recommended this book. These folks were
enjoying reading this book. In the event you did not have enough space bringing this book you can buy
typically the e-book. You can m0ore easily to read this book out of your smart phone. The price is not to
fund but this book features high quality.

Harry Baxter:

This Prognose von Aktienrenditen. Big Data vs. Fundamentaldaten (German Edition) is great book for you
because the content which can be full of information for you who also always deal with world and still have
to make decision every minute. That book reveal it data accurately using great organize word or we can state
no rambling sentences within it. So if you are read the idea hurriedly you can have whole facts in it. Doesn't
mean it only offers you straight forward sentences but hard core information with attractive delivering
sentences. Having Prognose von Aktienrenditen. Big Data vs. Fundamentaldaten (German Edition) in your
hand like finding the world in your arm, info in it is not ridiculous 1. We can say that no book that offer you
world within ten or fifteen moment right but this e-book already do that. So , this is good reading book. Hello
Mr. and Mrs. hectic do you still doubt in which?

Randall Wilmes:

Beside that Prognose von Aktienrenditen. Big Data vs. Fundamentaldaten (German Edition) in your phone, it
might give you a way to get closer to the new knowledge or facts. The information and the knowledge you
can got here is fresh from oven so don't be worry if you feel like an aged people live in narrow village. It is
good thing to have Prognose von Aktienrenditen. Big Data vs. Fundamentaldaten (German Edition) because
this book offers for you readable information. Do you often have book but you seldom get what it's all about.
Oh come on, that will not happen if you have this with your hand. The Enjoyable option here cannot be
questionable, like treasuring beautiful island. Techniques you still want to miss the idea? Find this book and
read it from today!

Barbara Hall:

Don't be worry in case you are afraid that this book will certainly filled the space in your house, you will get
it in e-book means, more simple and reachable. This Prognose von Aktienrenditen. Big Data vs.
Fundamentaldaten (German Edition) can give you a lot of buddies because by you considering this one book



you have issue that they don't and make a person more like an interesting person. This kind of book can be
one of one step for you to get success. This guide offer you information that perhaps your friend doesn't
understand, by knowing more than some other make you to be great folks. So , why hesitate? We need to
have Prognose von Aktienrenditen. Big Data vs. Fundamentaldaten (German Edition).
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