
343 actions

Taux sans risque OAT France 10 ans FRABM10A

Benchmark Bêta CAC 40

Périodicité cours Hebdomadaire

Nombre de période 26, 52, 104, 260, 520

Illustration à titre d'exemple du calcul de alpha et bêta

ISIN nom ticker
FR0000120404 Accor Hotels AC.PA
FR0010340141 Adp ADP.PA
FR001400J770 Air France - KLM AF.PA
FR0000120073 Air Liquide AI.PA
NL0000235190 Airbus AIR.PA
FR0013258662 AYVENS AYV.PA

𝑅𝑎𝑡𝑖𝑜_𝑆ℎ𝑎𝑟𝑝𝑒 =
𝑚𝑜𝑦𝑒𝑛𝑛𝑒(𝑅𝑑𝑡𝑎𝑐𝑡𝑖𝑜𝑛 − 𝑅𝑑𝑡𝑡𝑠𝑟)

𝐸𝑐𝑎𝑟𝑡 𝑡𝑦𝑝𝑒 (𝑅𝑑𝑡𝑎𝑐𝑡𝑖𝑜𝑛 − 𝑅𝑑𝑡𝑡𝑠𝑟)



FR0010220475 Alstom ALO.PA
FR0000071946 Alten ATE.PA
FR0004125920 Amundi AMUN.PA
LU0569974404 Aperam APAM.AS
LU1598757687 Arcelor Mittal MT.AS
FR0010481960 Argan ARG.PA
FR0010313833 Arkema AKE.PA
FR0000051732 Atos ATO.PA
FR0000120628 Axa CS.PA
FR0000035164 Beneteau BEN.PA
FR0000120966 Bic BB.PA
FR0013280286 Biomerieux BIM.PA
FR0000131104 Bnp Paribas BNP.PA
FR0000039299 Bollore BOL.PA
FR0000120503 Bouygues EN.PA
FR0006174348 Bureau Veritas BVI.PA
FR0000125338 CapGemini CAP.PA
FR0010828137 Carmila CARM.PA
FR0000120172 Carrefour CA.PA
FR001400PVN6 Viridien VIRI.PA
FR0010386334 Clariane (ex Korian) CLARI.PA
FR0010667147 Coface COFA.PA
FR0000064578 Covivio COV.PA
FR0000045072 Credit Agricole ACA.PA
FR0000120644 Danone BN.PA
FR0014004L86 Dassault Aviation AM.PA
FR0014003TT8 Dassault Systemes DSY.PA
FR0000053381 Derichebourg DBG.PA
FR0010908533 Edenred EDEN.PA
FR0000130452 Eiffage FGR.PA
FR0011950732 Elior Group ELIOR.PA
FR0012435121 Elis ELIS.PA
FR0010208488 Engie ENGI.PA
FR0000131757 Eramet ERA.PA
FR0000121667 EssilorLuxottica EL.PA
FR0000121121 Eurazeo RF.PA
FR0014008VX5 Euroapi EAPI.PA
FR0014000MR3 Eurofins Scient. ERF.PA
NL0006294274 Euronext ENX.PA
FR0010221234 Eutelsat Com. ETL.PA
FR0011476928 Fnac Darty FNAC.PA
FR0000121147 Forvia (ex Faurecia) FRVIA.PA
FR0013451333 Francaise des jeux FDJ.PA
FR0010040865 Gecina Nom. GFC.PA
FR0010533075 Getlink GET.PA
FR0011726835 GTT GTT.PA
FR0000052292 Hermes RMS.PA
FR0000035081 Icade ICAD.PA
FR0010929125 ID Logistics IDL.PA
FR0000120859 Imerys NK.PA
FR0004024222 Interparfums ITP.PA



FR0010259150 Ipsen IPN.PA
FR0000073298 Ipsos IPS.PA
FR0000077919 Jc Decaux Sa. DEC.PA
FR0000121485 Kering KER.PA
FR0000121964 Klepierre LI.PA
FR0000065484 Lectra LSS.PA
FR0010307819 Legrand SA LR.PA
FR0000120321 L'oreal OR.PA
FR0000121014 Lvmh MC.PA
FR0010241638 Mercialys MERY.PA
FR0000039620 Mersen MRN.PA
FR0000053225 Metropole Tv MMT.PA
FR001400AJ45 Michelin ML.PA
FR0011675362 Neoen NEOEN.PA
FR0000044448 Nexans NEX.PA
FR0010112524 Nexity NXI.PA
FR0000133308 Orange ORA.PA
FR0000184798 Emeis EMEIS.PA
FR0000120693 Pernod Ricard RI.PA
FR0000124570 OPMobility OPM.PA
NL0015001W49 Pluxee PLX.PA
FR0000130577 Publicis Groupe PUB.PA
FR0000130395 Remy Cointreau RCO.PA
FR0000131906 Renault RNO.PA
FR0010451203 Rexel RXL.PA
FR0013269123 Rubis RUI.PA
FR0000073272 Safran SAF.PA
FR0000125007 Saint Gobain SGO.PA
FR0000120578 Sanofi SAN.PA
FR0013154002 Sartorius Stedim Biotech DIM.PA
FR0000121972 Schneider Electric SU.PA
FR0010411983 Scor SCR.PA
FR0000121709 Seb SK.PA
FR0010282822 VusionGroup VU.PA
LU0088087324 SES Sa SESG.PA
FR0000130809 Societe Generale GLE.PA
FR0000121220 Sodexo SW.PA
FR0013227113 Soitec Silicon SOI.PA
FR0013379484 Solutions 30 S30.PA
BE0003470755 Solvay SOLB.BR
FR0000050809 Sopra Steria Group SOP.PA
FR0012757854 Spie SPIE.PA
NL00150001Q9 Stellantis STLAP.PA
NL0000226223 Stmicroelectronics STMPA.PA
NL0014559478 Technip Energies TE.PA
FR0000051807 Teleperformance TEP.PA
FR0000054900 Tf1 TFI.PA
FR0000121329 Thales HO.PA
FR0000120271 TotalEnergies TTE.PA
FR0005691656 Trigano TRI.PA
FR0000054470 Ubisoft Entertainment UBI.PA



FR0013326246 Unibail Rodamco Westfield URW.PA
FR0013176526 Valeo FR.PA
FR0013506730 Vallourec VK.PA
FR0004056851 Valneva VLA.PA
FR0000124141 Veolia Environ. VIE.PA
FR0013447729 Verallia VRLA.PA
FR0000125486 Vinci DG.PA
FR0000031577 Virbac VIRP.PA
FR0000127771 Vivendi VIV.PA
FR0011995588 Voltalia VLTSA.PA
FR0000121204 Wendel Invest. MF.PA
FR0011981968 Worldline WLN.PA
BE0974310428 X-Fab XFAB.PA
DE000BAY0017 BAYER BAYN.DE
DE0007164600 SAP SAP.DE
DE0007030009 Rheinmetall AG RHM.DE
DE000BASF111 BASF SE BAS.DE
DE0006070006 HOCHTIEF AG HOT.DE
DE0007500001 thyssenkrupp AG TKA.DE
DE0007236101 Siemens AG SIE.DE
DE0006231004 Infineon Technologies AG IFX.DE
DE000A1EWWW0 Adidas ADS.DE
DE0008404005 Allianz ALV.DE
DE0005200000 Beiersdorf BEI.DE
DE0005190003 BMW BMW.DE
DE000A1DAHH0 Brenntag BNR.DE
DE0005439004 Continental CON.DE
DE000CBK1001 Commerzbank AG CBK.BE
DE0006062144 Covestro 1COV.DE
DE0007100000 Mercedes Benz Group AG MBG.DE
DE000A2E4K43 Delivery Hero DHER.DE
DE0005140008 Deutsche Bank DBK.DE
DE0005810055 Deutsche Boerse DB1.DE
DE0005552004 Deutsche Post DHL.DE
DE0005557508 Deutsche Telekom DTE.DE
DE000A0HN5C6 Deutsche Wohnen DWNI.DE
DE000ENAG999 E.ON EOAN.DE
DE0005785604 Fresenius FRE.DE
DE0005785802 Fresenius Medical Care FME.DE
DE0006047004 HeidelbergCement HEI.DE
DE000A161408 HelloFresh HFG.DE
DE0006048432 Henkel HEN3.DE
IE00BZ12WP82 Linde LIN.DE
DE0006599905 Merck MRK.DE
DE000A0D9PT0 MTU Aero Engines MTX.DE
DE0008430026 Munchener Ruck MUV2.DE
DE000PAH0038 Porsche Automobil Holding PAH3.DE
DE0006969603 Puma PUM.DE
DE0007037129 RWE RWE.DE
DE0007165607 Sartorius SRT.DE
DE000ENER6Y0 Siemens Energy ENR.DE



DE000SHL1006 Siemens Healthineers SHL.DE
DE000SYM9999 Symrise SY1.DE
DE0007664039 Volkswagen VOW3.DE
DE000A1ML7J1 Vonovia VNA.DE
DE000ZAL1111 Zalando ZAL.DE
NL0011540547 ABN AMRO Group N.V. ABN.AS
NL0012969182 Adyen N.V. ADYEN.AS
NL0000303709 Aegon N.V. AGN.AS
NL0000009490 Akzo Nobel N.V. AKZA.AS
NL0000334118 ASM International N.V. ASM.AS
NL0010273215 ASML Holding N.V. ASML.AS
NL0011872643 ASR Nederland N.V. ASRNL.AS
NL0012866412 BE Semiconductor Industries N.V. BESI.AS
NL0012059018 EXOR N.V. EXO.AS
NL0000009165 Heineken N.V. HEIA.AS
NL0010801007 IMCD N.V. IMCD.AS
NL0011821202 ING Groep N.V. INGA.AS
NL0011794037 Koninklijke Ahold Delhaize N.V. AD.AS
NL0000009082 Koninklijke KPN N.V. KPN.AS
NL0000009538 Koninklijke Philips N.V. PHIA.AS
NL0010773842 NN Group N.V. NN.AS
NL0013654783 Prosus N.V. PRX.AS
NL0000379121 Randstad N.V. RAND.AS
GB00B2B0DG97 RELX PLC REN.AS
GB00B03MLX29 Shell plc SHELL.AS
NL0000009355 Unilever N.V. UNA.AS
NL0013464012 Universal Music Group N.V. UMG.AS
NL0000395903 Wolters Kluwer N.V. WKL.AS
ES0105630315 Acciona ANA.MC
ES0132105018 Acerinox ACX.MC
ES0167050915 ACS ACS.MC
ES0105046009 Aena AENA.MC
ES0109067019 Amadeus IT Group AMS.MC
ES0113860A34 Banco Sabadell SAB.MC
ES0113900J37 Banco Santander SAN.MC
ES0113679I37 Bankinter BKT.MC
ES0113211835 BBVA BBVA.MC
ES0140609019 Caixabank CABK.MC
NL0010539738 Cellnex Telecom CLNX.MC
ES0105563003 Corporacion Acciona Energias Renovables ANE.MC
ES0130960018 Enagas ENG.MC
ES0130670112 Endesa ELE.MC
ES0118900010 Ferrovial FER.MC
ES0137650018 Fluidra FDR.MC
ES0171996087 Grifols GRF.MC
ES0144580Y14 Iberdrola IBE.MC
ES0148396007 Inditex ITX.MC
ES0118594417 Indra Sistemas IDR.MC
ES0139140174 Inmobiliaria Colonial COL.MC
ES0177542018 International Consolidated Airlines Group IAG.MC
ES0178165017 Laboratorios Farmaceuticos Rovi ROVI.MC



ES0105027009 LOGISTA INTEGRAL LOG.MC
ES0124244E34 Mapfre MAP.MC
ES0176252718 MELIA HOTELS MEL.MC
ES0105025003 MERLIN PROP MRL.MC
ES0116870314 NATURGY GRP NTGY.MC
ES0173093024 REDEIA CORP RED.MC
ES0173516115 REPSOL REP.MC
ES0182870214 SACYR SCYR.MC
ES0165386014 SOLARIA ENERGIA SLR.MC
ES0178430E18 TELEFONICA TEF.MC
IT0001233417 A2A A2A.MI
IT0004056880 Amplifon AMP.MI
IT0003261697 Azimut Holding AZM.MI
IT0001031084 Banca Generali BGN.MI
IT0000064482 Banco BPM BAMI.MI
IT0005508921 Banca Monte dei Paschi di Siena BMPS.MI
IT0004776628 BCA Mediolanum BMED.MI
IT0000066123 BPER banca BPE.MI
IT0004764699 BRUNELLOCUCINELLI BC.MI
NL0015435975 Davide Campari-Milano N.V. CPR.MI
IT0001157020 ERG ERG.MI
IT0001347308 Buzzi Unicem BZU.MI
NL0010545661 CNH Industrial CNHI.VI
IT0003492391 Diasorin DIA.MI
IT0003128367 Enel ENEL.MI
IT0003132476 Eni ENI.MI
NL0011585146 Ferrari RACE.MI
IT0000072170 FinecoBank FBK.MI
IT0000062072 Generali G.MI
IT0001250932 HERA HER.MI
IT0001078911 Interpump Group S.p.A. IP.MI
IT0000072618 Intesa Sanpaolo ISP.MI
IT0003856405 Leonardo LDO.MI
IT0000062957 Mediobanca MB.MI
IT0005253247 INWIT INW.MI
IT0005211236 ITALGAS IG.MI
NL0015000LU4 IVECO GRP IVG.MI
IT0004965148 MONCLER MONC.MI
IT0005366767 NEXI NEXI.MI
IT0005278236 PIRELLI & C. PIRC.MI
IT0003796171 POSTE ITALIANE PST.MI
IT0004176001 PRYSMIAN PRY.MI
IT0003828271 RECORDATI IND CHI REC.MI
IT0005252140 SAIPEM SPM.MI
IT0003153415 SNAM SRG.MI
IT0003497168 TELECOM ITALIA TIT.MI
LU0156801721 TENARIS TEN.MI
IT0003242622 TERNA TRN.MI
IT0005239360 UNICREDIT UCG.MI
IT0004810055 UNIPOL UNI.MI
PTALT0AE0002 Altri ALTR.LS



PTBCP0AM0015 Banco Comercial Portugues BCP.LS
PTCOR0AE0006 Corticeira Amorim COR.LS
PTCTT0AM0001 CTT Correios de Portugal CTT.LS
ES0127797019 EDP Renovaveis EDPR.LS
PTEDP0AM0009 EDP-Energias de Portugal EDP.LS
PTGAL0AM0009 Galp Energia GALP.LS
PTGRNV0AM001 Greenvolt GVOLT.LS
PTIBS0AM0008 Ibersol IBS.LS
PTJMT0AE0001 Jeronimo Martins JMT.LS
PTMEN0AE0005 Mota-Engil EGL.LS
PTNAV0AM0006 The Navigator Company NVG.LS
PTNOS0AM0006 NOS NOS.LS
PTREL0AM0008 REN RENE.LS
PTSEM0AM0004 Semapa SEM.LS
PTSON0AM0001 Sonae SON.LS
BE0974293251 Anheuser-Busch InBev ABI.BR
BE0003764785 Ackermans & van Haaren ACKB.BR
BE0003851681 Aedifica AED.BR
BE0974264930 Ageas AGS.BR
NL0010832176 Argenx ARGX.BR
BE0003593044 Cofinimmo COFB.BR
BE0974259880 D Ieteren DIE.BR
BE0003822393 Elia Group ELI.BR
BE0003818359 Galapagos GLPG.AS
BE0003797140 Groupe Bruxelles Lambert GBLB.BR
BE0003565737 KBC Group KBC.BR
BE0165385973 Melexis MELE.BR
BE0003810273 Proximus PROX.BR
BE0003898187 Sofina SOF.BR
BE0003745631 Syensqo SYENS.BR
BE0003739530 UCB UCB.BR
BE0974320526 Umicore UMI.BR
BE0003766418 WDP WDP.BR
DE000A0WMPJ6 Aixtron SE AIXA.DE
LU1673108939 Aroundtown AT1.DE
DE0006766504 Aurubis AG NDA.DE
DE0005158703 Bechtle BC8.DE
DE0005313704 Carl Zeiss Meditec AG AFX.DE
DE0005470306 CTS Eventim AG EVD.DE
DE000EVNK013 Evonik Industries AG EVK.DE
DE0005664809 Evotec SE EVT.DE
DE0005773303 Fraport AG FRA.DE
DE000A0Z2ZZ5 Freenet AG FNTN.DE
DE000A3E5D56 Fuchs Petrolub SE FPE.DE
DE0006602006 GEA Group Aktiengesellschaft G1A.DE
DE000A0LD6E6 Gerresheimer AG GXI.DE
DE000A13SX22 Hella GmbH & Co. KGaA HLE.DE
DE000HAG0005 Hensoldt AG HAG.DE
DE000A1PHFF7 Hugo Boss AG BOSS.DE
DE000A2NB601 Jenoptik AG JEN.DE
DE0006219934 Jungheinrich AG JUN3.DE



DE000KSAG888 K+S Aktiengesellschaft SDF.DE
DE000KGX8881 Kion Group AG KGX.DE
DE000KBX1006 Knorr-Bremse AG KBX.DE
DE0006335003 Krones AG KRN.DE
DE0005470405 Lanxess AG LXS.DE
DE000LEG1110 LEG Immobilien AG LEG.DE
DE0008232125 Lufthansa AG LHA.DE
DE0006452907 Nemetschek SE NEM.DE
DE000A0D6554 Nordex SE NDX1.DE
DE0007010803 Rational AG RAA.DE
NL0012044747 Redcare Pharmacy NV RDC.DE
LU0061462528 RTL Group RRTL.DE
DE000A12DM80 Scout24 AG G24.DE
DE000WAF3001 Siltronic AG WAF.DE
DE0007231326 Sixt SE SIX2.DE
DE000A0DJ6J9 SMA Solar Technology AG S92.DE
LU1066226637 Stabilus SA STM.DE
DE0007493991 Stroer SE  Co. KGaA SAX.DE
DE0008303504 TAG Immobilien AG TEG.DE
DE000A2YN900 TeamViewer AG TMV.DE
DE000UNSE018 Uniper SE UN0.DE
DE000A0TGJ55 Varta AG VAR1.DE
DE000WCH8881 Wacker Chemie AG WCH.DE
DE0005419105 Cancom SE COK.DE
DE000A288904 Compugroup Medical SE  Co. KGaA COP.DE
DE0005550636 Dragerwerk AG  Co. KGaA DRW3.DE
DE0006632003 Morphosys AG MPSYF
DE0006916604 Pfeiffer Vacuum Technology AG PFV.DE
NL0012169213 Qiagen NV QIA.DE
DE000A2GS401 Software AG SOW.F
DE0005089031 United Internet AG UTDI.DE


