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1. Sharpe, William F. 1964. “ Capital Asset Prices: A Theory of Market Equilibrium
under Conditions of Risk.” Journal of Finance. 19:3, pp. 425- 42.

2. Lintner, John. 1965. “ The Valuation of Risk Assets and the Selection of Risky
Investments in Stock Portfolios and Capital Budgets.” Review of Economics and
Statistics. 47:1, pp. 13- 37.

Anomalies

3. Banz, RolfW. 1981. “ The Relationship Between Return and Market Value of Common
Stocks.” Journal of Financial Economics. 9:1, pp. 3— 18.

4. Bhandari, Laxmi Chand. 1988. “ Debt/Equity Ratio and Expected Common Stock
Returns: Empirical Evidence.” Journal of Finance. 43:2, pp. 507— 28.

5. Stattman, Dennis. 1980. “ Book Values and Stock Returns.” The Chicago MBA:
A Journal of Selected Papers. 4, pp. 25— 45.

6. Basu, Sanjoy. 1983 "The Relationship between Earnings Yield, Market Value and
Return for NYSE Common Stocks: Further Evidence,”™ Journal of Financial
Economics: 129-156.

7. Lakonishok, Josef, Andrei Shleifer and Robert W. Vishny. 1994. “ Contrarian
Investment, Extrapolation, and Risk.” Journal of Finance. 49:5, pp. 1541—- 578.

8. Jegadeesh, Narasimhan and Sheridan Titman. 1993. “ Returns to Buying Winners
and Selling Losers: Implications for Stock Market Efficiency.” Journal of
Finance. 48:1, pp. 65— 91.

Three factor models

9. Fama, Eugene F. and Kenneth R. French. 1992. “ The Cross-Section of Expected
Stock Returns.” Journal of Finance. 47:2, pp. 427- 65.

10. Fama, Eugene F. and Kenneth R. French. 1993. “ Common Risk Factors in the Returns
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11. Daniel, Kent, and Sheridan Titman. 1997, "Evidence on the Characteristics of
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1. Handbook of Volatility Models and Their Applications, Luc Bauwens, Christian
M. Hafner, Sebastien Laurent, Wiley handbooks in financial engineering and
econometrics, 2012 April

2. Hansen," Forecasting Volatility using High Frequency Data” . Forthcoming in
Oxford Handbook on Economic Forecasting.

3. Heston, S. and S. Nandi (2000). A closed-form GARCH option valuation model.
Review Financial Studies 13(3), 585- 625.
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