
 

Confidence interval for Australian mean beta LAD OLS 

APA 0.896 0.759 

AST 0.532 0.286 

DUE 0.430 0.466 

SKI 0.505 0.383 

Mean 0.591 0.474 

σ (sample standard deviation)  0.208 0.204 

N (number of observations)  4 4 

Standard error of the mean ((σ/√𝑁) 0.104 0.102 

Degrees of freedom 3 3 

T score for 95% Confidence Interval 3.182 3.182 

Confidence interval for Australian mean equity beta upper bound 0.92 0.80 

Confidence interval adjusted from 52% gearing to ERA 55% gearing 0.98 0.85 

 

 


