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2, Stephen A. Ross, "The Arbitrage Theory of Capital Asset Pricing", Journal of Economic
Theory, No. 13, (1976), pp. 341-360.

3. Arbitrage Pricing Theory
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I Stephen A. Ross, Ibid.

2. Philip Dybvig, "An Explicit Bound on Deviations from APT Pricing in a Finite
Economy", Journal of Financial Economics, No. 12, (1983), pp. 483—496.

3. Mark Grinblatt and Sheridan Titman, "Factor Pricing in a Finite Economy", Journal of
Financial Economics, No. 12, (1983), pp. 497-507.

* Jay Shanken, "The Arbitrage Pricing Theory? It is Testable", Journal of Finance, No. 37,
(1982), pp. 1129-1140.

> Philip Dybvig and Stephen A. Ross, "Yes, the APT is Testable", Journal of Finance,
Vol. 40, No. 4, (1985), pp. 1173-1188.

®. Nai-Fu Chen and Jonathan Ingersoll, "Exact Pricing in Linear Factor Models with Finitely
Many Assets: A Note", Journal of Finance, Vol. 38, (1983), pp. 985-988.

7. Gregory Connor, "A Unified Beta Pricing Theory", Journal of Economic Theory,
Vol. 34, (1984), pp. 13-31.

8 K. C. John Wei, "An Asset-Pricing Theory Unifying CAPM and APT", Journal of
Finance, No. 43, (1988), pp. 881-892.
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No. 2, (1987), pp. 233-265.
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