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The risk management as the way of uncertainty minimizing has always a huge 
importance on the field of management, especially in the financial sector. As the 
old Hungarian saying goes: there is no real success without risk. This saying 
appears on the field of finance as a connection between the risks and yields. In this 
paper the authors are attempting to explore the average share risk premiums (the 
extra yield over the risk-free yield expected by the investors) in the pre-selected 
stock exchanges with the methods of descriptive statistics. This serves as the basis 
of further examinations. The data from the past 10 years is used during the work.  
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