

	
	

	









	




	







	









		

		
		

	
	




	
	


	
	



	
	


	
	
	
	
	
	
		
			
			
		

		
		
	

	

	



	
	
	
	

	







	















	Skip to main content












	

	

	
	

	

	
	












			

			





			






	




	


	
	





	








	

	
	
		
		
		
		
		
		
		
		
		
		
		
		
		
	

	
	
		
		
		
	


















	
		
	

	

	
		
	

	







	
		
		
		

		
		
		
		
			
				
				









	
	    












    
    






    
    







    




    






    
        
        
        
            
            

            

    

    

    

    

    

    


        
            

    

    

    

    

    

    


        
            
                
                    [image: PDF icon]Download This Paper
                    
                
            

        
    
        
    

            
            
                

                

    

    

    

    

    

    


        
            

    

    

    

    

    

    


        
            
                
                    Open PDF in Browser
                    
                
            

        
    
        
    
            
        

    






    
        
    


    
            
            
                
            
            
                
        Add Paper to My Library
        
        

    















	














	
	    







 



	




	







	




































    



			

			
				
				
				
				
				
						
				
				
				
					
						Share:
							
	
	
	


					

					
				
				
				




				
				

    
        
        
        
            

		
		
		
			
				
			
				
			
				
			
		

		
            

		
		
		
			
		
			
				
			
		
			
		
			
		

		
            

            
        

        
    

    


    




				
				
					

					
					Permalink

						Using these links will ensure access to this page indefinitely

						
							
							Copy URL
						

						
							
								
								Copy DOI
								

							

						
				

				
			

		


		
			
				
				




	
	
		
	

	
	
		
		
	

	
	

	
	
	
	Assessing Asset Pricing Models Using Revealed Preference

	
    
        
            
            







    
    










    
    
    
    











			
                    Jacobs Levy Equity Management Center for Quantitative Financial Research Paper
 
        

    
	

	
	
		
		
			48 Pages
		
		

		Posted: 17 Oct 2013
		
			Last revised: 11 Aug 2020
		
		
	

	
		
			
			




	See all articles by Jonathan BerkJonathan Berk
Stanford Graduate School of Business; National Bureau of Economic Research (NBER)
Jules H. van Binsbergen
University of Pennsylvania - The Wharton School; National Bureau of Economic Research (NBER)


		

	
	
	
	
	


	
	
		
			[image: Multiple version icon]There are 2 versions of this paper
		
	


	
		
		

		
			
				

				
					

					
						
							
						

						
							
								
									Assessing Asset Pricing Models Using Revealed Preference

								
							
							
							
								Jacobs Levy Equity Management Center for Quantitative Financial Research Paper
							

							
							
								
									Number of pages: 48
								
								
									Posted: 17 Oct 2013
								
								
									Last Revised: 11 Aug 2020
								
							

							
							
								
								You are currently viewing this paper
							

							
						

						
							
							Downloads
							3,435
							
						

					

					
					

					
						
							
						

						
							
								
									Assessing Asset Pricing Models Using Revealed Preference
									

								
							
							
							
								NBER Working Paper No. w20435
							

							
							
								
									Number of pages: 41
								
								
									Posted: 03 Sep 2014
								
								
									Last Revised: 04 May 2023
								
							

							
						

						
							
							Downloads
							  107
							
						

					

					
				

			

		

	

	


	
	
	
	
		
		
	
	
		
			Date Written: March 14, 2015

		
	

	
	
		
		
	

	
	
		
	
	
		Abstract
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