This file is the index of all the R code for Fama-French asset pricing models. As to more details, please refer to the chapter for Handbook of Statistics, <<Hypothesis Testing, Specification Testing and Model Selection Based on the MCMC Output>>.

1. Fama-French.txt.   This file is the data file for French-French factor data. 
2. Rminorrf.txt.      This file is the data file for excess return. 
3. mainapt0.txt.     Under H0, this file is the script for running Bayesian analysis to obtain posterior outputs for model 1 using R2WinBUGS
4. mainapt1.txt.     Under H1, this file is the script for running Bayesian analysis to obtain posterior outputs for model 2 using R2WinBUGS.
5. model0.txt.      Under H0, this file is the R script for WinBUGS.
6. model1.txt.      Under H1, this file is the R script for WinBUGS.
7. TLZY2014.R    This is the R script for computing posterior LR ratio test. 
8. TLLY2015.R    This is the R script for computing posterior LM test. 
9. TLLZY2018.R  This is the R script for computing posterior Wald test. 
10. [bookmark: _GoBack]Bayesfactor.R. This is the R script for computing posterior Bayes Factors





