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Table 1: Grunfeld company statistics

P25 p50 P75 r invest r kap beta k se k

1 ]429.3 538.35001 | 665.5 196355661 | 98464086 | .14971282 | .36146776
2 | 321.75 419.54999 | 471.34999 | .80775991 | .89819793 | -.62648164 | .29878812
3 | 59.049999 | 93.549999 | 146.75 .89941256 | .99063942 | -.1804446 | .24927241
4 | 55.99 71.085003 | 95.010002 | .92792669 | .9570222 | .29802565 | .16047287
5 | 51.525 60.385 72.289997 | .8478581 | .96597103 | -.01904298 | .05948012
6 | 27.685 43.110001 | 72.75 19593111 | 98986261 | -.28145697 | .26466183
7 | 33.244999 | 44.199999 | 57.679998 | .87604314 | 9442384 | .04509232 | .05995572
8 | 30.305 38.540001 | 53.92 92841638 | 96329808 | -.13167999 | .176705

9 |29.715 38.109999 | 55.405001 | .7234149 | .97467447 | .3501322 11761613
10 | 1.925 2.215 4.4400001 | .79690054 | .88652247 | .11318377 | .1823479




