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Abstract

There is a claim that F-shares are not recommended to invest by the green hand.
But it doesn’t tell us the reason why we shouldn’t to do so. Given that, we try to use
testing statistical hypothesis to test the return of F-shares so that we can find out
whether F-shares should be invested or not. After doing the test, we can make a
conclusion, green hands are not recommended to invest in F-shares for its high risk.
Considering of the higher return of F-shares, those who master the stock market may be
rewarded better.
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