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now publishers Inc. Paperback. Book Condition: new. BRAND
NEW, Liquidity and Asset Prices, Yakov Amihud, Haim
Mendelson, Lasse H. Pedersen, Liquidity and Asset Prices
reviews the literature that studies the relationship between
liquidity and asset prices. The authors review the theoretical
literature that predicts how liquidity affects a security's
required return and discuss the empirical connection between
the two. Liquidity and Asset Prices surveys the theory of
liquidity-based asset pricing followed by the empirical
evidence. The theory section proceeds from basic models with
exogenous holding periods to those that incorporate
additional elements of risk and endogenous holding periods.
The empirical section reviews the evidence on the liquidity
premium for stocks, bonds, and other financial assets.
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An exceptional ebook along with the font applied was interesting to read through. it was actually writtern really
completely and beneficial. Once you begin to read the book, it is extremely difficult to leave it before concluding.
-- Mr . Hector  Cole Jr .      

This written pdf is wonderful. It can be writter in easy phrases and not di8icult to understand. Your lifestyle span will
likely be enhance once you full looking over this ebook.
-- Jua nita  Reynolds   
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