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2416-H-004-058

4. 178 B — B2 1 o GF oe 3 2 B6 B J2 AR AE L A L BB & A AR R - NSC94-
2416-H-002-062

5. T B —E2FT— i B e B8RS P vl S B BE T R A AR B > B 3t B AR R -
NSC94-2416-H-110-034

A AWREMHTRIRA

AN A LR S BT AR A — R S R T e TH AR I HI R s iz £ 7 - A
T — RS b S E i kR B R B e B T 1) - Ay SRR AN mE S T 1 B
T SEERRE o 1 Je AR SR — R A B R A+ B 1 BE 2 A BRI HIAE 2003~2005
AT HI 8 B SR AT I SE AR RE R AT B S0 A7 - 7y S AE ML 5 G RE & I 8 S A 5
iFF 5% L Ao ) 2% e 3 4 B B RE SE R o AP R BT MR AL T < Jouwrnal of Finance
(JF), Journal of Financial Economics (JFE), Review of Financial Studies (RFS), Journal of
Business (JB), Journal of Financial and Quantitative Analysis (JFQA), Journal of Banking
and Finance (JBF), Financial Management (FM) °

FATHEE BT 7 EEFIAEE = LT 1,258 A SCE » KRB i /s : T A
ARG )~ TR RS ) ~ T bbb B Jm e g o ) ~ TR B S B AT ~ T 5 s
1~ TITRMB ) ~ THIZ ~ FE R EAT SR - DU TRABET B HE At
1 BTSRRI R M 2 E BT o Hp DL TARIME ) (374 /2 30%)

MR R E ) 311/ 25% ) ~ TIREMEHEEH) (173 /> 14%) » L

Je Tiisigfite) (128 7@ - 10% ) VUfE s H iR 2 - et 986 /& (78%) °

18 VU RERE 5 B I SRR SCE MR T o A EI I B I R R
LRI TR - AFNGE (107 & > 30%) ~ WEfFERE L Ml (735 0 20%)
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RN 13% -

= HR & Journal of Finance, Journal of Financial Economics, Review of Financial
Studies =BT » FIEH] 592 e CFH > [P aE i1 SR 24 1 83% > BIE L
AR (22308 2 38%) ~ EMEGHEEZTE (101 5 > 17%) ~ RS B R fa g 2

(94 % » 16% ) » LI TG HAEHE (73 > 12%)  [EIFEERE > 15 = HIER M B
HIF > AwEIA B SR = AR @ ER T M A F2K - SfEIR SRR A S AR
e/ \ AV Sl i £ Y wE d  (ESCE TG AU L ER I 25% FEXE] 16% - SEIRE H
1 Journal of Banking and Finance ¥&57H% 5 BRI SCE & BOE (R EU22ER -
fifE SR 18 = JH TH 2R I 1 185 B 7 < R B R 1 SO B ) > (HURAE Journal of Finance 52
Journal of Financial Economics & —FRJERIE 2K - wRl BN SCE B E IR LT
B Mt EM G A E RIS - AN & EHEE]E
CHEAE Review of Financial Studies T1% H A 2 BBHRE MNTIREES o H = {TEI#
HISCEEBE D > {BFE Journal of Finance 35338 5 2 HEEE AT -

FRAE £ 2% B PSR A THIF 9 A S SR @A v - SR T 6 1 [ 2 2 FUA 5 A 11
[PIRESE » A e RS TR 5% o IRIELERAMERIN 7 — S BN EE A TrE U JE - (B 2B 1
T T REE BET 5 2% i B S R S I S I AN 8 7R o DU SRR e 5 AF & RS
B ERIBRT] - HLEEE 2 o MR E B R o B ANIES ~ [ R BT A < Rl
e et {18 Y SR 0 I b EE AR ERE 10 2R T <l e PRI T S - TR
SR PR AT A < Rl e et ARG B 2 AT B R - A - SRR SN AR M <l e (R
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PHRGRRE - HFS AR 3 Bl < R BRI g 2 PERH B » it Fl Bt A < A B o 5 38
L > (E AT A YRR R 0] — A A R B - HIER A S A B - = 0BG
IR NG Efi (1PO) HYSCEEIR AN F B A A R Bl » (B SR AR AR E
i (IPO) E3EEELERITHIRNR - BERITRRF A ERIRE » HERKERT
Z IS 3R - FUIERE A <ol bl B ol o 787 PEH o T o2 LAt B S 15 B <l IR 5 1%
F o FLUY > BEASETER T RERRSCE » B A ME AR AT LIYIA ¢ (1) (RERRRE
VERY > ) RRAT RIS ALY A o FRATRIE SCE ) A 4 B2 P R it A 5 B A B
B s (EHE B0 TR B o

FLOR s AR ST ST 1] 5 252 1 [ R FF A 1 7 2004~2005 4[] 38 2 1Y SC B AT
FEERRENIMET B o3 MT - 7y ERE LS |8 3 E I 8 AR A U5 i 9 R S 28 JR e 2 B B 2
HITEEisRE - WFaT & 4B R0 T + American Finance Association (AFA), Western
Finance Association (WFA) °
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*— —REBHRERERANNSKEE I EEDH

o | mm | BRREIAS ) g g | AT (e |
# B | B | o | | R B | DS | e |

2003 38 3 11 19 9 4 8 1 93

JF 2004 33 3 11 12 13 6 11 0 89
2005 29 5 24 10 7 7 3 1 86
2003 32 0 8 8 7 1 3 1 60
JFE | 2004 29 4 12 15 9 0 5 0 74
2005 31 4 13 10 12 2 6 0 78

2003 9 3 6 6 7 0 6 0 37

RFS | 2004 13 1 5 8 2 2 3 2 36
2005 9 1 4 13 7 0 5 0 39

2003 9 1 5 3 1 1 1 5 26

JB 2004 11 3 4 6 4 2 3 12 45
2005 22| 10 12 11 6 3 8 7 79

2003 13 3 3 5 1 7 0 37

JFQA| 2004 9 4 3 9 7 0 4 2 38
2005 11 4 3 7 5 1 4 1 36

2003 17 7 42 5 9 4 9 0 95

JBF | 2004 10| 12 70 11 10 2 13 1 129
2005 13 6 67 13 4 0 13 2 118

2003 10 1 3 2 1 1 1 2 21

FM | 2004 14 1 3 1 1 0 0 1 21
2005 12 1 2 1 2 3 1 1 23

&t 374 | 79 311 173 128 40 114 39 1,258

3% : JF: Journal of Finance, JFE: Journal of Financial Economics, RFS: Review of Financial Studies, JB:
Journal of Business, JEQA: Journal of Financial and Quantitative Analysis, JBF: Journal of Banking
and Finance, FM: Financial Management °

AR IR 3 & (LG W T T H 547 RCEHE R - RBUTE TARH )
MBS )~ T S B i ) ~ TIRE R S B AR T ~ T iaiie ) ~ TITm i
B0~ TRIES ~ [l o ST AR MRl ot > DU TIARSET B BLEAD ) » L/ {H 8K -
3 2 R RHES & SCEK RSB FE 3 RRARE BT © BRRS SCR M SRV E IR B T RER PR -
AH 25 AR £ BB DR B2 3 - o DL PRI (180 f& > 33% )
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*_ BBEMREGEXEFMEIEXSKEE DR EEDN

N N = 5 N & 18 ;‘giié\:»éﬂé\ 3~ 18 4= $'l$ Y =1 =2
a3, NE | B | 2@T N TN ATR N o Mt E P
# B B % e MAERE | B TN s | 7T
i T# | M Mk WA TR MEEAE | M AT
2004 40 9 19 25 10 16 13 0 132
AFA
2005 57 8 24 34 8 12 13 2 158
2005 36 9 15 36 9 3 12 0 120
WFA
2004 47 16 11 40 12 6 5 0 137
A3 180 42 69 135 39 37 43 2 547

3% ! AFA: American Finance Association, WFA: Western Finance Association ©

M B EHEETE (1355 0 25%) > DU THmimiiGeigig ) (6978 13%) &
—(EMEBA S E RS > HEF 384/ (70% ) o HAARSAT THIZS ~ [E)E BT 4 P s
a )~ TEIBRARS ) ~ THi S ht i ) ke TATESIVES ) HSCERERRIAAE 37~43 Rz fH » &
5T SRR 6%~8% ©

1138 =R B s - & — SR SCR I E RS - SRHAIT o TR
B 0 FERGGEREATT - WO - AFERIEARRRHE (74 5 0 40% ) ~ BARKGE
B (410 > 23% ) ~ 3 EBRE P ~ BISEIA RS BLEAMD (29 7% @ 16% ) » IRAIBOR ~
BB E (185 > 10%) ~ FHT (185 > 10%) - THEMEHEEITE 1IE
H o 80% HIX FEREBRAPEERIH » 20% HIXERBHREM G HMAE - BEHEICE
FEBSKMEEE KA - e BRI R ~ SRR A HRE &
MHER X FEHIUEREREH GTIRE ~ BIRERIEEMR G o ol fih il ik
HI 3R T (20 7 2 29% ) ~ FESRTTHU B SEI & Bl it s 58 (40 7% » 58% ) ~ LLK
<RI e BT R AHRHRR R SCE (9 > 13% ) ©
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I AEE - (1) AR > ) BIEEIE ~ Q) Rt ERERE M - @) KREHEHEE
FERTIE ~ (5) THIGTAEHE ~ (6) TTRIMES ~ (7) FIZE ~ [ MR8 SR BT A MRl i o
EERTIER BRI - H— - B P B R A & R iR - B
— > BRI EREEEFENS (American Finance Association [fY) Presidential
Address) 5 H = » B 5 55 2 ar B A FI A E L AR A & & Sl (American Financial
Association ~ Journal of Financial Economics ) H:VY » BEEIAFIECK CEAS (Review
of Financial Studies % Journal of Banking and Finance [1") call for paper) : H 71 » it &}
ELR e 50 524 (SSRN Top Authors 50) 2004~2006 F-[HIES T IR ZE5R
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(working papers) 25 H 75 o FfE 7 95 £ 5 A 15 HBESIH R 2 2 - ERE
AR e IR > G At ER BLRR S BT HE TR A 85 s S T RE 3 - 8 SR 2 PRl
W3 £ BRI -

AT RAG E e &I MEERE - BR85S 1 se S A s R mT e,
BFH 5 o

B NEIBAE MBI AL A T SR E - KR DIARRG AR
L o A o - Bl SR B RS ST i AE (AR IR A IR R SRR - R ER K
KA LI —EFE - Hrr > RIS M S i SRR - U
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—BURF IR R 2 R

B BRI ERIR T LUEFH 2 EGEE ~ B EHIE - BEEEES
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I 5% P 5 ) — L6 P B SRR T R o RSB I EL R - AR AES e IRE LR
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PEEE M - SRR R RN o BRI B S R A 55 A B 1 3R DUR A A

(FKEFEANAL) ZERIBAR LS BN - B0 - BEFATRITB A ERE PR
B BERK AR A (EE » FaE -

B R EGHEETE)TE - B - RETRARE R ERERR - Ear
FIABE (lifecycle investing) B EHAEZIHSE © 18 LAl A B FAT AT N A amild
H B o B B P R R B I BRE  EEIRE - BERR IR (R
PE AR ~ ORI O RIS 555 o

B TG MATE T - RIS SRS 2 T » v LIRS T =(@m :
(1) DA 2 TR R S B S » (2) fE TR G e » — A R T & el - &
HIEHIEIA » AR HIHTI0A B ARER B SRl SRR B AT 2 A0 - & 22IRR ] -
Q) BFEWHERGERE - HI% - FERFE T HIN 7R - [EESRE SR T AK
HIBCRIE 717 - ¥hE Tt & g esa #E -

BN ATRMB T > AT LMET R BT A » BEER AR - &' A

2 SSRN Top Authors 50 f&iF# % 128 A LEH THREAHEL » &AM 12006 F4 A - KMFEH LT
B0 7552 69 % AF > 4 : Franklin Allen, Brad M. Barber, John Y. Campbell, Maureen O'Hara, Terrance Odean,
Jay Ritter % % °
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TR > DU B RE R BRI TEa8 R - 2K > to(b ~ mb & B HE I TR &I /A &
YIAREET R BHRE » ATRE TR E AL OATREE R < 1Ot BFEALHER
REAEAKEHIE (pension plan) BB HEIEAE SR EERY

L FIZR ~ Bl B AT A Rl T TR TR e E
A THHBRAT 72 =S R S  H2K 0 (3 Y Eb AL B (= AT A 1 <ol v T (B2 EELHR
BEBMEIIIE - S EREE AT AR SNSRI > EiwmE =TT
(] o 8 AT AR TR SRR S I T B R A R A B R - KRBl MRS R B TR
[FIREAR LK » R ge & o] LU E Re IR AT A2 R i o (energy derivatives) HJBFSE » il
NS H HALAEEE -

BEAY > BE RIS & IR T BT 2 JE = R SR R — {18 77 100 > AT RE th HLisA B
A LRI o BB S » BRB TorALE LR DU IS eR AT A M
R RS BT ARE - AT DL 2N W] AR5 BT A < bl e ot 9 {18 S BRI &
VEARHEE) o thn] DUEZ A LLek A 75 K HEE A (contingent claim application) 1Y &
KIEHER A A BRI RGRRE - BET e AR - It BT R
IHFCH EE HPELE THIGHIPRET » BEF LT R B BEE PR T A e 5T (behavioral
derivative pricing) €& A A] LUEMHAIHFE » Bl - #%& AT BT R BT A v o (E
FEHIBATR ©

LU AT H B Fli g AR MR » BHR-TAE U85+ s 8 T RERY AT HE 3 RE
HEL o
— ~ Il

(—) BEAHTHE ~ B ~ At B TR ~ IRFIBOR
1. BfEEARERE - EAGEERER - B AR R E
2. FEE - WREEBLE AN - IRAENRE - (RIEEAY e RS ~ (FEHERVEE SR AR
3. BB BB TROR - AR E BN BB Rl E ~ R e R E TR R (R R AR ~ ]

[RIBEMRRR ) ~ (R R AR E B E TR B

(Z) ACBERE B R HEE
1. ZERA FRA BN 303 ~ & ~ BT ~ B~ BURF A ~ B
2. RN EI A FRE RS

a. ER OS] - ER MR - BT - SNEE R R

b. AR BEHIEET ~ ARG BELER I e B Har S R (B nOFE RIS RS ARG S

BT ERTRE 2 )

c. BIRFEIRIET B B3 M fa

3. R IRH s BRI 3R
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a. B =BNETEGA - BT - GEthl - BIEBIREA - EHAEE
b. BB HEH (BLKY ~ BB - DU =BT ) B S B TR
(=) 2wl (ki ~ i ~ B0F - 308 SRR
1. W BN B (IPO) FCERIIAFR
2. NTi{RKR + why and how
&ﬁ%%%%%
0 HealHERMBOR
1. BEAAEE
2. HURRET
3. BRI (A% ~ BLEE)
(1) Hefth
1. B3t (persuasion) 1E B FS M TE Y A (6
2. BRI EIRFRA AR
=~ BB
(—) bt 2ER{Lry PRI (the limits of financial globalization)
1. GRS R R LB A R
2. BIERBUBHSE (political economy) S BSIARAF/ 2R + BUBIKFE ~ & f %5
3. Al AIRBR  (the boundaries for financial intermediation )
() ERSRIEE ~ RS o B s i i
1. BB
a. BEIE Lok
b. ARl - A R £
c. BBNGERTEARA TRE BRI 2 58
2. BB A AR E
a. NIRRT ER B IR &
b. B A R EL IR & S )
c. BTl Y E ERC E
(=) Frsviigmtse
L i E b~ B ~ e R e
2. BAE (capital flows) = B ~ B (EEEE vs. B0 ~ PEINF
3. AR HHBAR T
=~ <D AR B g 4 B
—) RSB
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1. SRR -
a. PRV B AN i B R R DUS R AR 28
b. % B EAfHE RH LB
c. <l BB T T
2. il fE B Rl T R AL
a. JERURIA B H
b. {5 F R\ A B G 73 AIOE @ T = Rl e M E b &
3. Rt BRI Ed Rl
a. e T LS B RE T S IR I
b. AT RIS SRl fi SRR B S ~ [FA I E SR E GRS 2
() SerbbEriEebE -
1. SRR A R AR R SR T & OF R B AR E RR
2. BB IR TELR SRR TS [RITRR K
3. <l K R B A ORISR
(=) #RfT
1. SRATHIE AL i B oy e 2
a (HERFR BRI TRIE R (815 - &3 730
b. SRATAFEE RS ~ (FERIAT AR - BEHE GERMD)
2. FREIRIT ~ BATREGK
3. Bt
a. THEATR B BUR 8
b. Rk E A (Special Purpose Entity )
VU ~ B A B AR T H
(—) Bl & B A Al i
1. B AR - B AR O E R R A R
() BREAT R
1. BEHIE R T - A2 508 B A n] S HEE A
2. FREAHER & AR E
3. MG A B ER R ERIEER] E - MEHERERIETE & &RV 2 EiRII
SRERET ~ B B A B T AR T (HA s
(=) RGBT nf ) A el T 5L 2R i P G 452 0 £ I i
1. AT BB ERCE R
2. FEt BF A 2 AL
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3. KT AR SR A AR E R 1R 2
T~ TSRS
(—) T (market quality)
1. B
2.
3%%%?
=) ISR PR B R
Lx%ﬁﬁm%&@ﬂu
2. G2 @i ki
3. T rTHHIrRET
(=) His2EE (WA ~ BREE N ~ 225 BB specialist) 1Y T EIRFEITE
L. FIFT MBI (order flow) ZRAET BT LI BRIE I & A B A5 E AL S TR
2. AT R RIME BASAC A (brokers) 5% 35K A BT A2 5
3. HEEAC Z SRS RS A &5t B AL B AT HER
N ATEE
(—) DAMTEWHESBIELERET A #5588 (behavioral corporate finance)
LB HEMNEESE - RREER KT
2%@%ﬂkmﬁﬁﬁm FHiH -~ BEE CHNERA R BRI E
=) UMTERI B BB EEET MG (behavioral investing)
1“%&*AW§E%%
2. [EHEE NI EH &
3. ST AL BR R B R
(=) DT EsBlEhBERT Sl B RS FHBREEE  (behavioral financial institution)
1. BRI ETERE (SR ~ FReACHE )
2. LT R385 £ e e L A <l i S5 AR B R
L~ A~ ] e A 2 BT P R
(—) FIZRB[EE Wit o5
1. Iz F Tt 8 B A 17
2. THIHEIF]ZRE 25
RIPAIESY &3 72 JEgsnsa=ghlialiapesells
(Z) g maT (i - HlE 5 % Bk
1. {3 FH B s AU BEAE P AT A ke i T
2. 1] FH AT A < Rl e R 2 R g ) SRS
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3. I P AT A 1 < e et 5 2 0 1 o 56 <
(=) 752 Pl o i 8 & BN BRI 52
1. M EEERE A D ARG B EEE A - A0+ 508 jump HEEERERS S B A
2. (S FERIAZHEI (credit default swap spread ) [JHAEIRGIERS & 1 2K EL O] & 3G
(P9) mahBLREDE T
L REIRE R T ERAL (i~ RIRR ~ &)
2. fig I & H & %Y (forward curve dynamics) ~ E ffi 3¢ &7 % & #J (plain vanilla and
exotics ) ~ BelFH&EEZF (hybrid securities )
3. BRI TT551(E AR (counterparty risk )
() A0 A <t o B L i b 5 s Ao 5 WA 5
L DAT R BB AT A TR S 3 T8 (behavioral derivative pricing ) = 41 : #% &
BT RS BT A M L AR B R
2. BN EI GRS & 0 B
a. TSRS B B PR AT A Mk Bl s 2 - SRR A 2 K (GEEERE
[EERER) 2 AFemlpasimEtE (liquidity) #5728 2
b. B LML LA (S
3. FEEAAEERIEME ] (contingent claim application ) 85 875 {8\ &1 B A B 4 Rl HA
foEaRE

%~ BRARHT RHRA
PR 5 REAH FER R RE P T SR 2 BN B B A T B/ AT & R SR RE
WS 96 4F 3 H 8 HIBMEE R M AT B2 - B eI > R
15 R FEaR RE Y R - 8 SRR R RS sR U 7e ) EE A UKIR » LT ARG
B REFARMEE - B STS R T Ren B 7 -
H— HILEESHM R — R AR R AT B PR TR 2R U 65 T ] A5 B 5
S S T SE R RE RS B o R B S A Y Lt e R R AR e (Culre) ~ BB
(Language) ~ A (Demographic) ~ -0H (Psychology ) KM (Geography) SEmElH 3
HorpsoA b i A PR SO et € i ORE B B 55 % IR B S & > BE S 8 A C %
B 5% 1 5A % TH B K BGK IR G R RIS ~ B E AR GBI E NE G EAES
WIS » 7 NOBRER M E i 2K T BB B AR B SO - /DB ER 77 T Y 8 3R el A Wi

=

3 &R d kg ARG M AT Journal of Finance VA Journal of Financial Economics W {8 31F] F &34 48
ML E LR R MM o
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SRS EERE RSB T RIS R T R - E I P AR e [ HI A SR R
af 1B S AN AL S A S B R B R B S - DL R E R s e v] DUE B s i
aford A B RACBIFR THR TR /7 > KA RS SR 5% 5 REAE S0 3 5 2R A 5
FHRHIA T B R FE 2% » W LUE B OB | b ~ BB S R AN G &
2] B IR ARSI B B A B A VDS R A & A THAR I T 0 il - S
SRR TR RN AT RE IR o

B TEATHE BT R A R ENAEE ERE IS IHSE - JLIRFRE
FESHITELIFAE (content) 53 M AR SR 771558 F BN AT /2 FI{ERAY 2% 2
AEH - A ERE mAERIE > E AT RE S B I NE » WHLGEE R TERH R
AT LIE—H LG > AIMEFE ARG 736 AT RERE 0 i A BRI
[F] B 7% i i 5 S T RN IS e R TR = ) R DA RE A 7 AVl - JE LR BR &
AR DUE 6 B USSR A R WG RS B A
fHfS & - — (AT RENERRE R LN A S PR Mps th a8 sl & P E & > A ERIREUER]
LIRS AR sz AR5 ol > PRET P 75 B e 5 6 T 1 S Iy L I R A (i R S AT
i~ PR R F E A ORI S & A RIS TERY S & » T8 Se RIS TR B ¥ A Al
(B R FAA R T R 2 T LA — R PR IR RE > AAME BUs AVIEREEI At
A DRI R REACLES 77 355 o M LT e vl R o 8

= ERBERI A AR o W LI [ LA R R 1 i 7 PR R sl A AT &
B ALESIA 1A w8 E IR B & DR 3 T R - H TR TR TR R AR S A8
e AU TR o SRR > AIRIRPE Ry 1 e S T A 2R A RIS IR B b
FLRERA T B IS RV 3 SRS T E L ZE I AR & RIS (mixed strategies ) » BIHCE FR i H:
AT EMNENE & o WIILAY S M8 #1350 5 0 =3RS B Rl (BRI B 5 n] » thFEfE—
AERET o FEABERA NE SR e S AR R M AT P 2 R0 2
BRIG HOERE R R T R AT SR Em THET 710 - (R BRas B am R AL 7% > Hfge )7
R B PR FAE B SR LR 3 A8 BR A 77 1] > S o B fy B A P HE A ) 8 T ERL ER
FHRE & SR I 5 A RS RAHIR] - RIAREY 753 th mT LIS [ i F 2 PR3 Tl £ 50 o
SR FHIRE  FLER SRS I PR 8 EE AN R RIS A n] S FE R A R (E | -
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Keyword Title Journal  Year
Culture Home Bias at Home-Local Equity Preference in Domestic Portfolios JF 1999
How Distance, Language, and Culture Influence Stockholdings and
JF 2001
Trades
Investors Psychology and Asset Pricing JF 2001
A Theory of the Syndicate-Form Follows Function JF 2001
Correlated Trading and Location JF 2004
The Choice of Private versus Public Capital Markets-Evidence from
o JF 2004
Privatizations
The Geography of Equity Analysis JF 2005
Are Busy Boards Effective Monitors JF 2006
Dlstancg Constraints-The Limits of Foreign Lending in Poor P 2006
Economies
Culture, Openness and Finance JFE 2003
Language Home Bias at Home-Local Equity Preference in Domestic Portfolios JF 1999
An Exploration of Neo-Austrian Theory Applied to Financial Markets JF 2001
How Distance, Language, and Culture Influence Stockholdings and
JF 2001
Trades
Location Matters-An Examination of Trading Profits JF 2001
Takeover Defenses of IPO Firms JF 2002
Where Does State Street Lead-A First Look at Finance Patents, 1971
JF 2002
to 2000
The Geography of Equity Listing-Why Do Companies List Abroad JF 2002
Model Misspecification and Underdiversification JF 2003
Private Benefits of Control-An International Comparison JF 2004
Correlated Trading and Location JF 2004
Do Domestic Investors Have an Information Advantage-Evidence
. JF 2005
from Indonesia
What Determines the Domestic Bias and Foreign Bias-Evidence from IF 2006
Mutual Fund Equity Allocation Worldwide
Which Investors Fear Expropriation-Evidence from Investors' Portfolio IF 2006

Choices




Humanities and Social Sciences

Newsletter Quarterly

Keyword Title Journal  Year
Dlstancg Constraints-The Limits of Foreign Lending in Poor IF 2006
Economies
A Consumption-Based Explanation of Expected Stock Returns JF 2006
Culture, Openness and Finance JFE 2003
New Spillovers in the Sovereign Debt Market JFE 2005

Demographic Determinants of the Consumer Bankruptcy Decision JF 1999
Incomplete Markets and Security Prices-Do Asset-Pricing Puzzles
. JF 1999
Result from Aggregation Problems
Portfolio Choice and Asset Prices-The Importance of Entrepreneurial
. JF 2000
Risk
How Much Is Investors Autonomy Worth? JF 2002
Rational Asset Prices JF 2002
Diversification as a Public Good-Community Effects in Portfolio
. JF 2004
Choice
Social Interaction and Stock-Market Participation JF 2004
Predictable Investments Horizons and Wealth Transfers among Mutual
JF 2004
Fund Shareholders
Testing Agency Theory with Entrepreneur Effort and Wealth JF 2005
Household Finance JF 2006
Bank Mergers and Crime-The Real and Social Effects of Credit Market
.. JF 2006
Competition
Do Dividend Clienteles Exist? Evidence on Dividend Preferences of
. JF 2006
Retailed Investors
Does Corporate Headquarters Location Matters for Stock Returns JF 2006
Information Cascades-Evidence from a Field Experiments with IF 2007
Financial Market Professionals
Psychology =~ Optimal Finance Crises JF 1998
Investor Psychology and Security Market Under-and Overreactions JF 1998
Inefficiency in Analysts' Earnings Forecasts-Systematic Misreaction or
. . JF 1999
Systematic Optimism
A Unified Theory of Underreaction Momentum Trading and
. JF 1999
Overreaction in Asset Markets
Overconfidence, Arbitrage and Equilibrium Asset Pricing JF 2001
Investor Psychology and Asset Pricing JF 2001
Rationality and Analysts' Forecast Bias JF 2001
How Much Is Investors Autonomy Worth? JF 2002
The Long-Run Performance Following Dividend Initiations and
- . JF 2002
Resumptions Underreaction or Product of Chance
When Is Bad News Really Bad News JF 2002
Mutual Fund Advisory Contracts an Empirical Investigation JF 2002
Long-Run Performance Following Private Placement of Equity JF 2002
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Keyword Title Journal  Year 1
An Analysis of The Determinants and Shareholder Wealth Effects of
JF 2002
Mutual Fund Mergers
A Review of IPO Activity, Pricing and Allocations JF 2002
The Level and Persistence of Growth Rates JF 2003
Good Day Sunshine: Stock Returns and The Weather JF 2003
Model Misspecification and Underdiversification JF 2003
Correlated Trading and Location JF 2004
Do Behavior Biases Affect Prices JF 2005
CEO Overconfidence and Corporate Investment JF 2005
Market Reaction to Tangible and Intangible Information JF 2006
Does Investor Misvaluation Drive The Takeover Market JF 2006
Asset Float and Speculative Bubbles JF 2006
Retail Investor Sentiment and Return Comovements JF 2006
Feedback and The Success of Irrational Investors JFE 2006
Geography Home Bias at Home-Local Equity Preference in Domestic Portfolios JF 1999
Location Matters-An Examination of Trading Profits JF 2001
Is Sound Just Noise? JF 2001
How Distance, Language, and Culture Influence Stockholdings and
JF 2001
Trades
The Geography of Equity Listing-Why Do Companies List Abroad JF 2002
Financial Distress and Bank Lending Relationships JF 2003
Good Day Sunshine: Stock Returns and The Weather JF 2003
Predictable Investments Horizons and Wealth Transfers among Mutual
JF 2004
Fund Shareholders
The Geography of Equity Analysis JF 2005
The Neighbor's Portfolio: Word-of-Mouth Effects in the Holdings and
JF 2005
Trades of Money Managers
The Role of IPO Underwriting Syndicates: Pricing, Information
. . . JF 2005
Production, and Underwriter competition
Local Does as Local is: Information Content of the Geography of IF 2006
Individual Investors' Common Stock Investment
Dlstancg Constraints-The Limits of Foreign Lending in Poor IF 2006
Economies
Does Corporate Headquarters Location Matters for Stock Returns JF 2006
Finance as a Barrier to Entry: Bank Competition and Industry Structure JF 2006
in Local U.S. Markets
Stockholder Gains from Focusing versus Diversifying Bank Mergers JFE 2001

3% : JF: Journal of Finance, JFE: Journal of Financial Economics ©




