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(Capital Asset Pricing Model: CAPM)

60

.2522

. .2535 . 2535



(Dividend)

(Cash Dividend)

(Marxet Price)



3. (Book Value)
4.
!
5. XR (Excluding Right)
6. XA (Excluding All)

/.Information Hypothesis

8. Price Pressure Hypothesis
(Supply)

9. Leverage Hypothesis

1.

(Public Offerings)
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1.3

(Descriptive Method)

(Quantitative Method)

(Ordinary least square)
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