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This course aims to teach you how to conduct empirical analysis in the area of asset pricing. 
The course are concentrated on application of methods to clasic model in asset pricing, so that I 
will not expend so much time in the econometric theory, but how these methods are usefull to 
answer question that are on economic relevance. 
 
The course is based on three topics: 
 
1. The Predictability of Asset Returns 
2. The Capital Asset Pricing Model 
3. Multifactor Pricing Models 
 
Slides are based on Oliver Linton, Empirical Finance Course at Cambridge University. January 
2014. 
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