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1. Capital Asset Pricing Model (CAPM)
2. Intertemporal CAPM
3. Arbitrage Pricing Theory (APT)
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1. Cubic
2. Ordinary Least Squares (OLS)
3. Semi-Parametric
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1. Functional Coefficient
2. Smoothly Clipped Absolute Deviation (SCAD)
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1. Distribution free and Robust Estimator
2. Grid Point
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1. Bandwidth Matrix
2. Epanechnikov
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1. Mean Absolute Percentage Error (MAPE)
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