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Written by one of the leading experts in the field, this book focuses on the interplay between model
specification, data collection, and econometric testing of dynamic asset pricing models. The first several
chapters provide an in-depth treatment of the econometric methods used in analyzing financial time-series
models. The remainder explores the goodness-of-fit of preference-based and no-arbitrage models of equity
returns and the term structure of interest rates; equity and fixed-income derivatives prices; and the prices of
defaultable securities.

Singleton addresses the restrictions on the joint distributions of asset returns and other economic variables
implied by dynamic asset pricing models, as well as the interplay between model formulation and the choice
of econometric estimation strategy. For each pricing problem, he provides a comprehensive overview of the
empirical evidence on goodness-of-fit, with tables and graphs that facilitate critical assessment of the current
state of the relevant literatures.

As an added feature, Singleton includes throughout the book interesting tidbits of new research. These range
from empirical results (not reported elsewhere, or updated from Singleton's previous papers) to new
observations about model specification and new econometric methods for testing models. Clear and
comprehensive, the book will appeal to researchers at financial institutions as well as advanced students of
economics and finance, mathematics, and science.
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From reader reviews:

Bethany Christiansen:

Nowadays reading books are more than want or need but also become a life style. This reading practice give
you lot of advantages. Advantages you got of course the knowledge the particular information inside the
book this improve your knowledge and information. The information you get based on what kind of book
you read, if you want drive more knowledge just go with training books but if you want feel happy read one
having theme for entertaining for example comic or novel. The particular Empirical Dynamic Asset Pricing:
Model Specification and Econometric Assessment is kind of reserve which is giving the reader unpredictable
experience.

Cynthia Caron:

This Empirical Dynamic Asset Pricing: Model Specification and Econometric Assessment are generally
reliable for you who want to be a successful person, why. The reason why of this Empirical Dynamic Asset
Pricing: Model Specification and Econometric Assessment can be on the list of great books you must have is
definitely giving you more than just simple reading food but feed you with information that possibly will
shock your preceding knowledge. This book is handy, you can bring it everywhere you go and whenever
your conditions in e-book and printed kinds. Beside that this Empirical Dynamic Asset Pricing: Model
Specification and Econometric Assessment forcing you to have an enormous of experience including rich
vocabulary, giving you tryout of critical thinking that we know it useful in your day exercise. So , let's have
it and enjoy reading.

Lorraine Cox:

People live in this new day of lifestyle always aim to and must have the extra time or they will get great deal
of stress from both everyday life and work. So , when we ask do people have time, we will say absolutely
indeed. People is human not just a robot. Then we inquire again, what kind of activity do you possess when
the spare time coming to you actually of course your answer will probably unlimited right. Then do you ever
try this one, reading ebooks. It can be your alternative with spending your spare time, the particular book you
have read is Empirical Dynamic Asset Pricing: Model Specification and Econometric Assessment.

Alita Schmidt:

It is possible to spend your free time to see this book this reserve. This Empirical Dynamic Asset Pricing:
Model Specification and Econometric Assessment is simple to bring you can read it in the park, in the beach,
train in addition to soon. If you did not get much space to bring the particular printed book, you can buy the
e-book. It is make you simpler to read it. You can save often the book in your smart phone. And so there are
a lot of benefits that you will get when one buys this book.
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