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Infroduction

o Goal:

Construct a strategy on crude oil stocks
that outperforms S&P 500




Infroduction

o Topics we are interested in:
What is idiosyncrafic riske

How do different oil stocks react to
price changese




Timeline

Sep 26™M
Oct 3@
Ort 10
Oct 17t
Oct 24t
Oct 31
Nov 7t
Nov 14t
Nov 215
Nov 28th
Dec 5t

Industry Analysis

|dentify idiosyncratic risk
CAPM

CAPM

Regression Analysis
Regression Analysis

Stock Analysis

Construct our Strategy

Final Presentation Preparation
Thanksgiving

Final Presenation




Benefits

o Learn about crude oil industry

o Gain a general understanding of CAPM
and regression analysis

o Help building resume




