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1 Allocating Investment Capital (lectl.pdf )
2 National Holiday (no class)

3 The CAPM (lec2.pdf)

4 Testing the CAPM (lect4. pdf)




Fama, Eugene F., and Kenneth R. French. 1992. The Cross-Section of

5 Expected Stock Returns.
Journal of Finance 47, 427-65
Fama, Eugene F., and Kenneth R. French. 1993. Common Risk Factors
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Journal of Financial Economics 33, 3-56
Lakonishok, Josef, Andrei Shleifer, and Robert W. Vishny. 1994.
7 Contrarian Investment, Extrapolation, and Risk.
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Fang, Lily and Joel Peress, 2009. Media Coverage and the Cross-
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