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Highlights of the paper The behaviour of share returns of football clubs: an Econophysics 

approach 

 

 

Highlights 

   *** We apply DFA, DCCA and its correlation coefficient to study the behaviour of European 

football stocks 

   *** We show that most clubs have an evidence of dependence in their returns 

   *** Clubs’ returns are positively correlated with almost all national indexes, but that 

correlation is weak 
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