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Empirical Research on the Risk and Return of Mini-medium Enterprises Stock
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Abstract: CAPM theory is the core of modern financial theories, widely applying to the fields such as pricing analysis of
financial assets, investment decision-marking, etc. The paper summarized the literature and chose a model including 80 listed
companies whose capitals are less than 50000 thousand Y uan. The conclusion is that the risk measure and return of SMES
stock in China have negative linear correlation which lays theoretical and empirical bases on further research.
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