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Financial basics and intuition stresses the importance of investment horizon for risk
management and asset allocation. However, the beta parameter of the Capital Asset Pricing
Model (CAPM) is invariant to the holding period. Such contradiction is due to t

https://ideas.repec.org/p/bdr/borrec/730.html#download
http://investiga.banrep.gov.co/es/documentos/dtser-343
http://investiga.banrep.gov.co/es/documentos/dtser-343
http://investiga.banrep.gov.co/es/borradores/be-1349
http://investiga.banrep.gov.co/es/content/uncertainty-and-monetary-policy-case-central-bank-colombia
http://investiga.banrep.gov.co/publicaciones/lista

