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Abstract :

The aim of this paper is to study the effects of the
ecological disaster caused by BP company in the
Mexican gulf south of the United States of America.
However, special emphasis is made on measuring the
effect of the disaster on the BP share return rates
using the CAPM model both in NYSE and LSE.The
results of the study show that the ecological disaster
has negative material and moral effects on the
company.
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R -squared 0.996293  Mean dependent var -0.153678
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Sum squared resid 0.111995 Schwarz criterion -5.241000
Log likelihood 35.73800 F-statistic 6718.459
Durbin-Watson stat 1.746410 Prob(F-statistic) 0.000000
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LS // Dependent Variable 1s BPRFR
Sample: 2010:04 2010:08

Included observations: 5

Variable Coeflicient Std. Error t-Statistic Prob.

C -0.032719 0.028053 -1.166337 0.3278
NYSERFR 1.652580 0.190672 8.667117 0.0032
R -squared 0.961597 Mean dependent var -0.030496
Adjusted R -squared 0.948796 S.D. dependent var 0.277197
S.E. of regression 0.062725Akaike info criterion -5.248820
Sum squared resid 0.011803 Schwarz criterion -5.405045
Log likelihood 8.027359 F-statistic 75.11893
Durbin-Watson stat 2.197949 Prob(F-statistic) 0.003232

By b Ay

LS /| Dependent Variable is BPRFR
Sample: 2010:09 2013:05
Included observations: 32

Excluded observations: 1

Variable Coethicient Std. Error t-Statistic Prob.

C -0.001359 0.007532 -0.180447 0.8580
NYSERFR 0.999370 0.008361 119.5261 0.0000

R -squared 0.997905 Mean dependent var-0.066730
Adjusted R -squared 0.997835 S.D. dependent var 0.913172
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LS /| Dependent Variable is BPLSERFR
Sample: 2008:01 2010:03

Included observations: 27

Variable Coethicient Std. Error t-Statistic Prob.

C 0.008712 0.010531 0.827299 0.4159

FTSERFR 1.011601 0.009970 101.4624 0.0000

R -squared 0.997577 Mean dependent var-0.150546

Adjusted R -squared 0.997481 S.D. dependent var 1.077971
L, ol

LS // Dependent Variable is BPLSER FR
Sample: 2010:04 2010:08

Included observations: 5

Variable Coefhicient Std. Error t-Statistic Prob.
C -0.050329 0.026796 -1.878218 0.1570
FTSER FR 2.003513 0.209785 9.550335 0.0024

R -squared 0.968156 Mean dependent var -0.037241
Adjusted R -squared 0.957541S.D. dependent var 0.290407
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S // Dependent Variable is BPLSER FR.
ample: 2010:09 2013:05
ncluded observations: 32

xcluded observations: 1

ariable Coeflicient Std. Error t-Statistic Prob.
-0.003527 0.007054 -0.499950 0.6208

TSERFR 0.999647 0.007797 128.2043 0.0000

-squared 0.998178 Mean dependent var-0.066151

0.917462

djusted R-squared 0.998117 S.D. dependent var

g g9 ivye (Dividends) asjgt 21,412 3 gll

(el [9)33sM b)Y e
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0.84 2008 wof
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0.84 2009 ;b
0.84 2009 oo
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