
The following is a correction of Table II in Campbell R. Harvey and Akhtar Siddique, 
“Conditional Skewness in Asset Pricing Tests” 2000, Journal of Finance 55, 1263-1295. 
The new Table II corrects a data error. Also, the new Table II is run on revised CRSP 
data, i.e. not the original data set used to produce the first version of the table. We also 
added an extra column for a Likelihood Ratio test. We thank Karl Diether and Chris 
Malloy for bringing the issue with Table II to our attention. 
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