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1. Capital Asset Pricing Model (CAPM)

2. Idiosyncratic risk or Unsystematic risk (Firm-specific risk)
3. Limited information model

4. Rebalance
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1. Generalized Autoregressive Conditional Heteroscedasticity-in-mean
2. Modern Portfolio Theory (MPT)
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1. Exponential Generalized Autoregressive Conditional Heteroscedastic
2. Quantile regression
3. Prospect theory
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1. return reversal effect
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1. Market Model
2. Fama & French
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1. Momentum Factor

2. Carhart

3. Aggregation

4. Multinomial Logit Regression
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