(L4 UNIVERSITY OF

&7 LIVERPOOL | Sehagement

Working Paper in Economics

# 202309

Investigating the impact of consumption
distribution on CRRA estimation: Quantile-
CCAPM-based approach.

Sofia B. Ramosa’, Abderrahim Taamouti', Helena Veiga?

" ESSEC Business School.

T University of Liverpool,Department of Economics, University of Liverpool Management School. Address:
Chatham St, Liverpool L69 7ZH. Corresponding author.

+ Department of Statistics and Instituto Flores de Lemus, Universidad Carlos Il de Madrid, and BRU-
UNIDE.

https://www.liverpool.ac.uk/economics/
© authors



https://www.liverpool.ac.uk/economics/
https://www.liverpool.ac.uk/economics/

