
Advanced Topics in Asset Pricing

Spring 2007

Course Syllabus

I. Learning in Asset Pricing Models (four lectures)

Chernoff (1952), Anderson et al. (2003), Pascal Maenhaut (add refer-
ence), Bray and Kreps (1987), Wonham (1964), David (1997), Veronesi
(2000), Segal (1990), Petersen et al. (2000), Maccheroni et al. (2006),
Klibanoff et al. (2005), Hansen and Sargent (2006b), Hansen and Sar-
gent (2006a), Epstein and Schneider (2006)

II. Intertemporal Composition of Risk (joint with John Heaton)

Campbell and Shiller (1988), Beveridge and Nelson (1981), Blanchard
and Quah (1989), Hansen and Scheinkman (2006), Hansen et al. (2006),
Lettau and Wachter (add reference), Croce, Lettau and Ludvigson (add
reference)
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