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I ~ &M~ KRR S RARK S RIFE S RER
B4 ~ %iﬁi%i ~SERR  EARA (REKEIIEF)

& ~ Journal of Finance (JF)

— ~ Wil Ay

JFRIFIFR 19464 » H S [H 1 75 22
® (American Finance Association)#$17H}
i o 7€ 19684 2 1997438 30 B >
tﬁm#}iﬁﬁﬁ I8 22 JUF 785 <t R L S AT

FESERERE > HIC19984 LItk » JF
R HRSED > 3T =4 79(2003-2005)
BRI 14- 158305 o H5T
EIE 0 HIE2004F LI » JFEEEFT
R #T B -3 2 i 1,000 o
JF 2500 %5 < gl aE s & PRI ] - ﬁﬁtﬂ
#}iéﬁia@a—iﬁ?fé%wﬁﬂﬁfﬁ%ﬁﬁﬁﬁ;%
TERRE 71 B DL 2B R e R P @

MEF - JFMEFEXE Z AR
BRI AR T o BIAN - BA TSRl I
BRI B8 B R 15 8 B R T2 21
HJ % B G R 2 P AR (portfolio selection)
FHarry Markowitz (JF 1952).Z R E1E
B EAEEGTEE X (capital asset
pricing model, CAPM)£%William Sharpe
BERIEJF (1964, September)ZE%}'{
#% (lead article) ° Harry Markowitz Jz
William Sharpe i A7) 19904 3 H
FFEAEEE o DU HIF&EE =5
AR SCE A - i R T e
FREEL JTTA] o

SN

E=11

Al By 1k

1. AN EIBHEA (corporate finance) : AJ LU

*  Journal of Finance W 707 K5 8 75 & 8 Z BRI A FL 3L 5 Journal of Business B2 RENRG R
2 AR E R E L 5 Journal of Financial and Quantitative Analysis 81 Bl 2. 2% K 2 M H 2 8% 42 kA
ﬂ‘fﬁ(& "iﬁ Financial Management ¥ B 52 & % R 2 M #H 25 2R Z R 2R ¥ 2 5 Journal of Financial
Inlermedlatl()n W R EREUHE L R EHE IR EIL 5 Journal of Banking and Finance #1 B 575 # X

23t A e A WMe| 2 ¥ 5 Jowrnal of International Money and Finance v B s 806 K 2 875 %
1353’8’ FIRUR B BRI Journal of Derivatives W1 Bl . @ 5 —F L K25 H A LW LB 4838
Journal of Futures Market %1 Bl 5 5038 K 5% 84 75 & @4t R AT 48 B R %2 3 Journal of Risk and Insurance #
B s BUS R AR F RIS & R BUE 8| $UZ %3 5 Journal of Real Estate Finance and Economics ¥ 7G%

KEFH 2 A R RS IERL -
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o Ry EA = R AR B » S
&K (investment decision) ~ &
&K (financing decision) ~ B & FI[EL
R (dividend policy) » LRz i 2 Bl
sfend > FLFEHECR (compensation
policy) /A F{H# (corporate gover-
nance) ° ([EN AR ERKITIH » B
CRZNIOI R S MR R ik v
& A7 H(capital expenditure) ~ I
S E % E Z % (cash flow and
investment sensitivity) ~ & (f B
(merger and acquisition) ~ 73 EURE
JE\ kg 2 %0 (diversification discount)
S BIZEF% & (venture capital) 3 © 1E2
ARE R R T BT W FEEE
(& & A5 1 (capital structure) ~
HSE AT Fj(internal capital market)
I ZER] 2K | i (initial public offering)
B ER{EREE (corporate debt financing)
5 o FERATRIR T - H R2igEE
AL & B R (cash dividend) B2 i
ZE[# [0l (share repurchase)% © {EZ\H]
FENBOR 7 - TR E R R 25T
i#ECEO compensation iz B TaBH%
%T%T@(employee stock option) ° ERA
ARG T T BRI SR
L F5 I R 5 B 2 R 954l (ownership
structure and corporate control) ~ 5%
B B A B 5 (board structure
and outside directors) ~ B & AR
(investor protection)sz’ﬁﬁ%a%_\ °
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2. P B B B A7 B R B (investment and

trading strategies) : & & EMC &
K ¥ ERHE 73 FT (asset allocation and
portfolio analysis) ~ [5G e
4> (mutual fund and hedge fund)
B HE % & R I% (momentum strategy)
B NELEF 232 5 Kl (trading of
institutional investors vs. trading of
individual investors) ~ {TE %
(behavioral finance) ~ BllZR(IZE) A 5
537 (short selling) 3% ©

. ST 35 B 4 Al FE (financial market

and financial institution) : i
8 F B2 W gE £ T O
(market microstructure) » £ 155
B ME(liquidity) B fE A& 2 BT (price
discovery) ° [tt4f > SLRETI S ~ (EFF
i85 ~ ISR T35 (5 M it iR (e
/) Z A VR RN R L2 it 9 £
RE o TERIBEIE 7T - W] DA 43 iR
1TE 7K (bank loan) 538 77 7K #8 (security
underwriting) {i K E 55 K52
1T B 43 AT il (analyst) FH B 2 ffF 72 4 @8
T F 1B 2 B SR AE -

. A B T % (financial engineering) : £

BT Bl g T E RS AT A
T B Rl o T 2 BT 0 #H R Z
F- RE B R RE AN 2 b 7238 (option
pricing) ~ FIZSHH 45 1 (the term
structure of interest rate)&iﬁ;%@}ﬁwﬁﬁ
MT(default risk/credit risk) °
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5. & ] [E(asset pricing) : FEKZIB
%Eﬁi&iéy&%ﬁﬁﬂ(consumption and
investment) Sz ifF 5 R e e 22 A T 1 e
fifi(the cross section of expected stock

returns).Z FHEHR 3 -

3\ ~ Journal of Business (JB)
— ~ WITIfE Ay

Journal of Business(JB){RH £ Z
JIEF K E2(The University of Chicago)fff
AR AR > {€1928FRIHIESE
HTTHERIREE o BZHATIRTE /A s B3R
[ > P e AR R R o AT B RIS T T
P SRR o [FIRE > T 2 > Fm st
HIRBIEREPR 5 > p SR T i B
A LU PO LA A T AT S © 3%
HH 2 & e 25 o s SR M JE 2
G2 4Rl (business finance) ~ %
& (investment) ~ E R EIFRIT(money
and banking) ~ T84T #i(marketing) ~
FH 77 % (security markets) ~ 1A
% (business economics) ~ Wl 2E#
(accounting practices) ~ fil € i @8 Bl /N
FHK (social issues and public policy)
#H 4% H (management organization)
e At B 3T &= A8 7 22 (statistics and
econometrics) ~ 1555 Fil (administration
and management) ~ [ F% & 5 Bl <5 il
(international trade and finance) ~ f[i A
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5% 78 R (R B 5% T (personnel, industrial
relations, and labor) ° Kt » JBEEA F
(RSB EAMTHA T - HkE RG22
BRI A e o

JBa AR LA - FAlbert Madan-
sky » i HH[FE T HH3 A > FPradeep K.
Chintagunta ~ Ann L. McGill ~ EZRichard
H. Thaler » 2552 I RERRGEABEH R
FEZ %

JBIK 55 /& 2 R R AR - R
HE 25 Bt 3 B A B B
D] IR Al Yok 25 o 4 k- (EAE RS
TEIEES 5 4 T A 1 BB 22 i ) o
D8 E - — M AdE Ztop 5
BB EAT] o ARIREIR} € i A BB PR
W< HAFIRRREL - HAE— M3 HA T
HE4 554 o JBEESSCIHAT] » HICRFZ
TRE AR © 200245 551.727 ~ 20034
£%1.130 ~ 2004£51.400 » — P
1.419 o [KItt » JBW & & FH & 188
(1B E2 A A F

JBTE20054FE 2/} » REAEL ~ 4~ 7
10H & ik —H > FIATIEA 7281
XE o {E2005F-%% » WEEFEL ~ 3
5~7~9~ 11A&HR— » B
ekt 15T /e ARl ST
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T~ FXEREROL Z W A

B IB#E £ . (2004-20055F) At
FIERICE > RIS & 5 > 40
TERAR

)& |Journal of Business
AR 2004 | 2005

Business finance 16 26
Investment 12 21
Money and banking 3 8
Marketing 5 1
Security markets 4 4
Business economics 7 16
Accounting practices 0 1
Social issues and public 0 0
policy
Management organization 0 8
Statistics and econometrics 3 8
Administration and ) 3
management
International trade and

4 6
finance
Personnel, industrial 6 9
relations, and labor

H E3R 04D > JTBRR ik 25 2 tH B
EHHEE » Hrh Y DI 24 (business
finance) H1#% & £2 (investment) TEIE Z S
Hin% o H—J7H - BEETSCERH
HHIH—RFi e - HA{E2004 522005
FEE o BEAFT33% R ] EAEE A
(B UL ) TE s, o T A SCEAR I B R FE
BB RA SRR 73 » T DL A B REA
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A T ST EEI190% - BB -
B FE S T i L 28 O T 05 01
7

=~ WITIHeRs

P DARR S mel sl R —E AU SR A T
KA AR A E R A D - MJB
IR — 5 RS ER T - DI e
REFE R E R TI 220065 4 K45
T HATASEHR AT o Z£5
RAGE S H A E M FIIB - L
Ko DM SRR R » I e Ad

B2 -

28 ~ Journal of Financial and Quantitative
Analysis (JFQA)

— ~ WAy

JFQARITI 19665 » /i s KA
PTERI B I 2 — > BT AR
il BHIKIAE A ETRXXERLES
A2 A — B2 H RS IR B (University
of Washington)Fff AR > HERRAYSCE I
= HHE T » e H e ol B R A
BEAS B T A 2 T F QAR B H Rl ) S
o FEAEARHEV - HEE - 'R
KaBFRT ~ DU B tHRAR Fe R AL
JIESE
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Hai & 8P A =6 # £ R
(Managing Editors) * £k & T &1
ik BefRE HIE A fR AR PDF
WordB LaTeXE %X » K& FHEmailfs
JFQA » JFOAGTRE — (I EH TRAR
R EFE YT EEE

FH > BLAE AU TR AR B P e
#E e IR B BT A - BT DU
i I 21 5 — 2K B A ] 7P 2 = 2 1Y
8 H £ » RESIEAS & ilEE P Y
SR - ARIBEZ I T2005510 H9H
BT 721999105 1H£2005
F9H30HENF M - 2R Y
EZEIE9N% o FIk o BT &
HLRE— 3 RS AU FI B SCE A
EH— IR & R ZRIEY TR
William F. Sharpe Award ° [[£9} » JFQA
{£2002~2004 = F AR Impact Factor
F51.108 » BH/RaZ A HIA SCE RS & 455

(EIJFQAT 54 At YRR SCE A
A" o] AR AR IR S Arait > 3%
HAFIET A B A8 0 B e AL B R T T AT
HELE > R EN TSR 7 AaAH
-~ BEE - ERANESFTSESTT
e DEZHAHIRBIEmE - ME e
(qualitative)ffF 72 1] fE EL s i 2 7% f 2]
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AZHIT > A — B A AR T L - AR
FeHICE AT RELLBGETAT » INRRZATE
—{E AR e TERI BT - e LA G 2
ONFEIHES ~ AFERRE ~ TS MAEE
B R] (HELECE ~ <5l 45 B <5 il
BT~ BAFS LAE ~ TPO ~ 1TR I £2
25 TS BRI 7T £ RE AT E & R
JFQA °

YEBGRMEEIFQALERIIE
&0 HO o AIREESGEE L EE
HEIFE > Flan - pratampEER A
SRR A SR DR IRRE - K
R FE R R A JH R — (I B BRI S Ak
R B IR TR S - R A
& B v {l— Rl AR TSR - 1
HEE R T AR P SR ST 2
WUEETE 7L - Buakiuitse £
J& AT T REAGE RS - (RIS e s3]
EE o HE RS iRt AL EE 77
o W LGE TR A RER T
B - SERAUIT IR TR oS
% o LA LIS R E B H T e
TR TR T AR £ o Ak
SRS EESE - HEL IS
i SRAIET DU 2N B H I 5 T P A
SCRAE P FERES - TG RII X EA 2
FHE SERE T ERY -

% SCREAYAETEMSE E MR
REZRY > BIa0 - AR B E T AHR
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I E NS AFENE B2 Y EWARFAEC N
BhECRL A - BT E S - 3
BRI ~ RS 2 IR T
B M B AR AT > FHRHE R A AR
EFAD o WIS BRI FTEE th a8
—Erobust check » LUsREE AT & HI A BT
FCTEB B GRS RS — e

£ ~ Financial Management (FM)
— ~ Wil Ay

FMERBEMNMBEEHREZEg
Financial Management Association FMA)
AT BISL R ] - R 21T M -
I FI e R ERSBHXE - FMBL
R E MR & Vanderbilt UniversityfJ
William G. Christie > %3 IY{executive
committeeZE & : Jeff Coles (Arizona
State University) ~ John Graham (Duke
University) ~ Mike Lemmon (University
of Utah) ~ EdJay Ritter (University of
Florida) ° BRItL 2% » FMIES — 1347
associate editors * J{k =5 K3 2 A AL

) Humanities and Social Sciences
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FMZR A E A FE RIS SR
WEH1E2{\ireviewer o & HaiRF Al ZHM
LRWEE  HERFMANEE » &FEE
BEE1500T - IEFMAG BHIEE S
2507T + FeJEFMA S B (1)1 L P12
A IS E 180T © FMA % TR BL %
& o (%R Helectronic submissions and

reviewsft) /7 =,

FMAE At — % 2N B2 top 10
IBIRE AT o ARG EIR] € i A B s
W< HAFIRIRREL - HAE— M HA T
HEA557 - FMESSSCIEAT] » HICRE 2
TREU AR © 20025 £%1.205 ~ 20034
£%1.205 ~ 20045E£50.714 » =HFEPRE 5
1.041 o Kt » FMATER G — AR EANGE
B A A ] -

= BeEP

RIBFMTI200559 A Feditors'
report > HALFEHRICAT T

147

10/98- | 10/99- | 10/00- | 10/01- | 10/02- | 10/03- | 10/04-
9/99 9/00 9/01 9/02 9/03 9/04 9/05
PapersSubmitted 175 155 182 169 159 192 210
DecisionsMade 175 155 182 169 159 192 175
Papers Under Review 0 0 0 0 0 0 35
Papers Accepted 44 19 25 30 18 20 17
Acceptance Rate 25% 12% 14% 18% 11% 10% 10%
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R EFROTLIFEIR > FMIPI#ETE =
R A WS I ES o e 199841
175582220055/ 2 105 » SEINARES
20% ° {HIFIE » FMAJ#EZ 26350 T
BERIHEZES - HH19984E/125% I 222005

FHI10% o Kt > FMARFIBIIXEZ
wE o R ESTES -

FMPAR A a7 I RIAT T R -

Turn Around Times (W = Weeks)

0<W=5 8 8 38 35 44 36 28
5<W=10 59 56 79 78 59 78 56
10<W = 15 49 57 39 27 31 33 47
15<W =20 21 21 9 12 11 19 25
20<W 37 13 17 17 14 26 19
Median Turnaround Time | 83 days | 79 days | 56 days | 51 days | 51 days | 57 days | 69 days
Mean Turnaround Time 105 days| 87 days | 67 days | 68 days | 66 days | 82 days | 80 days

=~ PG L & w3 A

I FMEE: — F.(2004-2005F) it
FIEHISCE > R RGE SRS & 5 - 40
TERATR

FE Financial Management
A 2004 2005
N & Bt A 14 15
Bl R 8 7 1 1
&Rk iy 2 kAR 3 0
BEAGHREET 1 1
18
T 35 i 4 AR 1
17 B B4 7 0 3
AR BRI AER 0
Coe I e R
M2 A 1 1
&t 21 23
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W FERaBH > FMTIEH =
FER LA R M B o HAtine
A o EAF 8 ZEFMTIE G R
IPO ~ BAFEW ~ M&ARISCE » LA
Wi s o EIR o FIFMESRWilliam G.
Christie M{E2 7 > /& 7 &y i 25 e Ik
XEETIBAIEA] - QG RE— S B -

18 ~ Journal of Financial
Intermediation (JFI)

— ~ WA

JFIE V55 ik A o H B
BTIHIEIT] o JFIEF IR ET -
W AHIVYZE FLRSCER = FTHIRRT S =
FEEAETRG R TS BLER - St 2RER
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W A > (HDGREANE KT » (P
T2 S AR SRR B T T2
iH5E o i EAEG = B AT E ST B
R REE (B FHRRRRE o BZIFIRR Tk
B A R R R PR R A RS T S
Ib o L HEADEERR AR Em S o Hi
flEEbR T2 IME NP EFHRA
RIS S > HeREHm e DA B A%
o HEYM RS S EEA R -
JEIAEF AR B2 E Mannheim K EE 1Y
E.-L. von Thadden *» ¥t FE & Hz%+
i or kA AR F AR S E 0 EYNIFDIR
BEEE AL T R 2 EFKEE AR
Associate EditorfJl & > B{E8X/EI% M
[F] ~ BETE SO B BT 2 5 5 SR
FIFERIAER R E A o M EER
AR RT3 A SERE R (e e
FFPERIIRRE o

B T A T F1E At AT — 26 B2 1) 3]
PR (A0 T PR T) SR 72 8R4 - AR
P R SRR & - BRI K
HIECOT - 85 HBE RS
FEREGN - #r M E MRITEAR
B ZE T TS ~ RS2 A ]
TR o LU B & =4 A

IR SCEE R » R T U R
BLT5A] -
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o SRR L k)

1< il A BR A 38 & (theory of
financial intermediation) » FLf53RTT
BB BN - Ak kb ~ BIIR
B~ BAGERS) ~ <SRBT (AR s R
11~ BEEAL - BEAERINGEH
)~ JEFEE (AT : VaR ~ BERRE
B~ {3 P R e F2 JELf E B ) ~ <
RS 2 B AR ~ <BRlSE 2 AF]
SR

2. N A B3R RE (corporate finance)
FEEETEAN AT 22 A
o EBBITERITRZNFE A
PATEAR ~ BRIGR) ~ A ARG
Rl B ARG ~ IPOJLSEO%E -

3. HAh SR B R - AR RbE A
A~ ERIT ~ KA AT Zhe s
A -

4. W17 T2 (financial engineer-
ing) » AT AR <Rl A i o BIHT B E

B ~ HHEEF M (real option)Z EH

o

5.8 BRAL A B T o <5 Rl
1) il i 78 (regulation of financial
markets) > ¥ Gfbank-based il
market-based I <Bll 17 55 2 il f 14 72
B~ & A& (investor protection)
B gl 35,2 B8 ~ BB RIUCRSE o
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¢ ~ Journal of Banking &
Finance (JBF)

— ~ WAy

JBFHAFITE1976 AT » B %
<E Rl A R R B T S5 P A S P (A — (A
BRIV o FE70E I » 54
EL IR ot Y S (B RSN =l PR EE ]
Bt o RHAEEEE BB TEEE
Rl P o B ER G o DA B HEAE Iy [ AR A 1
257 TS 2 s L A E KRR o 3R
17 SE BB 72 76 BRI FH 21 59306 7% A 77 %%
[ o JBFEHIIAERS I8 2L 53 B AT BA 15
RIS O EAR I ELFE AR TR RRE o
TEJBFRITIFR AT 15 R S FE 2 HRobert
MertonffT %5 » fFI] H BRACAT A 14 <5 Fl
7 i 1) 7 {0 P i R P A 17 K O B )
#E 0 JERJBFF RIS RHEE [ 7 °
TERE305ER - JBFIERIE FITE AT
IR S A S P L RRGEE 3 1,200 0% SCF
HAFEREEME AT o fREEZivney M
Reichenstein(1994) » JBFIESRITEE
AT e A A R e A T A S
BRUFEEZ — » BolRERZC & R
i #%1TH")Journal of Business{RiE (&1 -
{137 BFZ T R R S A (I 55 < 2
Z— o

JBF (R A A i 2 A 1
PR = HE BRI -

W 18-1-%2"4zfw, = 4L, - indd 150

B SRR R OCREBORT RERE
(7R - Sl ELAE RIS OR B B B AL Ry
Bl o 3R R IBFRERRA SR PE AR E 77
L=t = RHIERGE RN EE EHF
() o BB &R R R A 213 E A
H AR AR SR B 55000
AR AL BF R SZ I SCRE A R 3 i SRS
ME >z Bk » JBFEL N EE IR
120 -

L~ WS RS T

JBFET am i fE 1 AR IRAT
¥~ MRl - FIRLEBORIIHE -
S AT AR » &% JH AR B R B ST A ik
HPEZ M E (FR ¥ Journal of Economic
Literature, JEL) » {FJBFEVAZI IR 1
s ELEE ¢ “Banks, Other Depository
“Asset

“Government Policy and

Institutions; Mortgages  °
Pricing” -~
Regulation” ~ “Financial Markets™ -~
“Portfolio Choice”
Studies”
“Financial Policy; Capital and

“Event
“Futures Pricing -
Ownership Structure” ~ “Bankruptcy
and Liquidation” “Mergers;
Acquisitions; Restructuring; Voting;
Proxy Contests” ° A4 BRI HIFRARHE
ARC T BRI (R SR AR 5T

B b St B 52 i @ LLAE - JBF
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o H R ) 2He B8 5 AR 98 s 55 8 AL iy
Fi A BR O 5 TH SR £ - R8RS
I BFRFFI R A d Y AR RE LS
Continuous-Time Finance (2005) ~ Bank
Privatization (2005) ~ Risk Measurement
(2005) ~ Banking and the Financial
Sector in Transition and Emerging Market
Economies (2005) ~ Recent Research
on Credit Ratings (2004) ~ Retail Credit
Risk Management and Measurement
(2004) ~ Markets and Institutions:
Global Perspective (2003) ~ Monetary
Transmission and Bank Competition in
the EMU (2002) ~ Managing Ethical
Risk: How Investing in Ethics Adds
Value (2002) ~ The Financial System in
the Third Millennium: Perspectives and
Problems (2001) °

JBF 5354 T4 R ZE R <5 i T S
geiRflt T —EFEF IR R P E o it
{F1SERI TR BRI B Rt g Z G
RIUFHEERERR o kb4t - JBFEED H.
(2R 7E RITERLE RN B Rl
P B B R SR A PR [ o A
HIEE o JBFCE NS E A H R A B 2
7328 RELI ] 1S YB P [17) iz 25 BF 75 < L Y
FiHAFlz— °
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% ~ Journal of International
Money and Finance (JIMF)

— ~ WAy

JIMFRIFI 19824 » BZHAF £ 2
FIB S DUBI B AS I 22~ [ B A 7
P im B ER T - THRESE
Fordham Universityf*JJames R. LothianZ{
% 5z Arizona State Universityl"JMichael
T. MelvinZ#% © JIMFREF-HIRRSH
IR G TR GBS A%
TE DI EZS FHRAR PG B ERE e 2
Horp N DBH R T AH B R 7T B < il 2
BB RIS o BRAT LTI SR
A e R AR HEE - (HIRE o FE R
REEEANSNER  fFams » &
WA DALE S A A AR I RE B
[ % B 55 s A8 7 25 AP R RE A
EE% o DT B8 E = E WA RRCCE
i BHEAT I S CRRRE B 7 [ BRAM AT T

L WEFEEE R

1 TEBHS I LA )
ST B B B W T
HHISHRES -

2 A HRINRE A AR e
BLiEG AR F PR M 60 » R
EF IR IAT T RIS -

3. HE A6 AR 22t 15 77 % et i Y
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JIFFHEF(PPP) ~ BCELETTHIRH RIS
& 0] DUG HEZ S TS IR A (R
b o

4 AEBER A E RSO T - HEBC ZY
re e BT Rt AR e T (1) EL B

(comovement) * [FFEE ARE R {EHH
U BRI 7E e BRI B R (i 55

N o

5. EFAKR AR AR AT AR
e B PR 1 B i 24 e A B
b EL AR SRR AR HA -

6. A REE AT A P R 0 73 LAERET I 328
FERERR & B (Implied volatility)%
{ERIEFE N ERBS -

7. BT o 5 S ] < o 228 ) (R e [
PR E RS IMP)RFE IR 2 1R
R IR B B S E A G kg -

8. BERTER N > JoH 2 R B RER AT
EPNIERZ25 4= 85 Ak IS E s |
s I

9. EMHORHFRE IR 2 > EHE
S FERAE T - EE AT
e E 7 N R R AT -

10. B2 B A E BRI - 412005
J2 20065 73 7115 W AR 8 17 22 s T EE T
SR > @ E E LR IR - 25
BRI DL AR T 2 R A/ VR BB
Wt - B ERREZ AL T L
R ICENT ST S s o fEfm iz
EHZZMET & 8 Ram S > Pl AR LR &
s S LI 2 AT RENE
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#| ~ Journal of Derivatives (JOD)
— ~ BT Ay

JODE 1993 AT » H1 B B A 75
T.F2 1% € (International Association of
Financial Engineers)ﬁﬁ?ﬁéﬁ‘ W=7 v
& A2\ F(Institutional Investor, Inc.)fft
J& A 2 — (FABHA AL 5 Tournal
of Alternative Investments > Journal of
Fixed Income ~ Journal of Investing *
Journal of Portfolio Management *
Journal of Private Equity ~ Journal of
Structured Finance ~ Journal of Trading
JzJournal of Wealth Management) °© JOD
R R ] 3 BIAE — H (BT ~ B H
EFH) ~ AABKEH)EA—H (& F
T HIAR > B SCRRKIAE DY 2 LR X
Bk o JODIEENLE » &Ltz it
S B AT BT A e o P L i B S
B BEEEAEMBELEAR
i e A e ek et LB~ IE S E
AT ZPN= L i L 2SN
8 o HHTJOD=EHFAHILHI R EIA 75 & B
FE 5% Stephen Figlewski * Figlewski#!
BEESMITHIARE I S - BESEaE e £ 22
TENTE ~ SR R HBR T A TR o
HEMMiEZ B At & Lehman Brothers
[fJKaushik Amin ~ £ KE P Robert
Engle&dMarti Subrahmanyam ~ Cornell
KEFJRobert Jarrow ~ Toronto KEE]
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—FEHEEHE —FIMER - BT
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& NFREIN ST RAEE A o
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VErg st TR R B 5 5 £ © HAlJoD
B SR E WA
1. (372 S R o 7P B L B

] o
2. B G P BOR I BT ST AL Vv
it 52 5 RS B B S o

3. ¥ Bl T R A S R T AR -
4 (B R T (AR 2 (55 31T -
5. AT A VE Bl e o B i R SR ME 2 T
o PP B
6. T2 VE Rl ot B HLARH & 2 T
(RS TR R T -
7GRV Al BRI R
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3% ~ Journal of Futures Markets
(JFM)

— ~ WAy

JEMBEFF iR 12 » REHIRAUTE4
RXFELA » FrR R FELIE
HTEEESEE B2 EEES
HA G BT A Vg ot 2 T (B Bkt fer ~ Jml B
B I TR ~ Hreming i~ bk
W& BAAR Ry & ~ A2 5 Rt A BT AR
P ot oZ T 355 58 2 B I B s I S5 55
WERE - JFMECEETCBOTAT £ ¥
Z Annual Asia-Pacific Futures Research
Symposiumfifta & HHEE I EE B2 3 S
1TEA] - EREIIHHIR S ELNHER
HEEAE G AR > B 2004F KBHIG
Coeeirieg e 7 » HEHEEE
W EATIRFEIRIRZ > JEMAGEABEGE S
HHEM  IFM TR —EMER2-3(E H
DA 2R e SO A B 78 o A I e o
W& > TEam SCRAIRI FREEMRE » £
WL s ARG 2 7 A (referee) i H %
A EFEENER  FEEEREFEEA
s T E R REEEAASR - JFM
F- B B 2 R M FE R B I
BT R R 8 E EREREESE
Z— o AKIEE L IFMAT RO CE >
BIFME £ W = d8  Zim > > Al
A SRR IR FCR B T A T -
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1. me4f“n ﬁ%%f%%ﬁAﬁﬂéirh%ﬁ$H%%ﬂﬂ
B E AT P iR B B S T R
Z%ﬂ D - 15 B 6 ke | I
fgeH > 1R 2% EESCEHRDIFM -
{RIRIFME T = A 5% Z am SR
& 0 FrHEHE A SR LUES 2 F R
oA R MG A
10% 2 i S B 3kERg 7 15 SR bR AR EE
S EEE A THRRE -

2. 110 DAER G W] 65 Bl 2 5 0 i 555 22 &)
Tﬂ%ﬁ?ﬂ(trading mechanism) B2 {504
(microstructure) < S E M FEFFZ%
R 7 — S eGSR R A EEE

REAN RSB HE ~ BT HRE ~ ik
PR iR b - SR 3£
[ 65 T 5 DR 8 R L AL 5
(E-mini futures) * /@ JFMFTH&5m
HZ BT TR o SRR R AR B
ANBARBE M5 it E ~ BB RER
ﬁ%%éﬁ%ﬁﬂfﬂéﬁﬁﬁﬁ%
et > (HARES EEHTHY Bl
BEERGZIFME R N %ﬁ
B o

3. IFM TS 2 BRI e iR
K> JFMAS & B Fr BEET JE 36 B
it J) 6 i 5 2 SCEE 0 E 3R B9 1
& i LILIFFE(London International
Financial Futures and Options
Exchange ° ¥ f%Euronext.Liffe) 5+
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SIS EEE G Z A
LLa @I E g5 £ <X FM

%Eﬂﬂo

@ MM@E%%%&%%%%@I
B2 &S o W4l > volatility options ~
interest rate swap > equity swap ~ Asian
options > mortgage-backed securities »
hedge funds&Commodity trading
advisor (CTA)F % 2 FHISCE © 2004
F1H > JFM g eredit risk B F
CRE G SR
5. RS R i DROR B e - JFMAD
TS 22 B > B R T S P i B
ﬁﬁﬁﬁ E =B 2% FM
G B HEFE MR o IR 7T
E&ﬁ 7o PG TER ZESS 0 TR
WEAND LR TGRS &
s E R )& R HE 7
SCE AT i RS & U B (implied
volatility) Bz By & 7R » tha—L5C
A Tinformation implied by options
on Federal fund rate futures ° L4}
JFM A8 DL B B2 R £ 2 B 53 T
BTG SCE > B T AR
£ E ' Jrealized volatility ~ range-based
volatility » {EXLHA/N Al & BlJFM &
18 e R FHRRIR ST
6. J F M [A] 7 tH 47 48 11 & ¥ > e o B B
(commodity futures).Z fH B/ 52 i
30 ARPTEE T AR R ST FMA
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140/ XKE - BISRU L =S
PR i > BREERNER
12% R JF MG SCB i &R -
HEELAEEFHNE ~ B
B GRIRHHE - live cattle &4
SRR A TR ~ ke ~ ERREEE
PERFHRA £/ -

5 ~ Journal of Risk and Insurance

(JRI)
— ~ WIFIiEY

TEAER > JCH AT 36 B0 o i 5 P
B b 2 plamt BEHH » KRR A REER
e e B 5 oL (7] 0 A B ) B2 Al A Tk 2
Journal of Risk and Insurance (JRI) ° %
il 2 ZEH B 4515 - FIAISSCI ~ ELI
FLIFEERE IR SR o 22 Fr ok
Erht J e i PR BL OR B FHRH R R AR E
BEZ R TR > SRR TG
AR

JRIE % [ J8 Fg B (R b B2
(American Risk and Insurance Association *
i 7 ARLA) Y LA H0T 1] > 121933 Al
I o B HARIE T > BRI E%7-9
FRER T 3R S > B AR RAIZ10% © Bk
TR SO 0 JREEE R sk E
(book review) > (B & G5 AT IE
K}%?U‘H&(recent court decisions)B"]@)‘( °
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R HARIIRITT LIAEISTOR ik 2 -

JRIH Fif £ 4 & Professor Patrick
Brockett(University of Texas at Austin
138 PR 20452 ) LL Bz Professor Richard
MacMinn(Illinois State University[1"Ji#FE
%) 219985 AT - TR &
RIFE - BT EIRENME - fRHE R &
IR B B BE R R BB - 2K H Rl
PR IA FARL » 3 RIS B e SORER
HRR BERHER DU 5 R B2 B 2L
% o

P Re 2T RIHY SCE & 5t B £ 4 it
I B E W RTINS S EJRIFT
W T2 A o JRIFT G 25 ) s SR
& REE T IR B (R
(insurance finance > #llinsurance pricing ~
financial management of insurance
companies) ~ {RFFAFE (insurance
economics * AIPRFETR K ~ B &k -
W) ~ it G IR ER (RS A TR R
RERE) ~ PREg B ~ BEEAMET ~ D
BB E T o EARRERE AR 0 it
GEFEI AL EEERE - f U
R EE ] KRR AEHEE
HERETHE  FERB U GRERR
Ntk o iE bR R el R
HIER LT - e & IR A FRRAR
MRS - &R BHE JACHE £
% EfREgHRZ ~ MEREZ - K
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[BREHEE - BURBERE - ikt
AR E e A A R AR A o

L WS EL G T

= H1(2003-2005) bt
TR SCE AR F L o JR\be S T Y
BB D » IR Ie s B e e RS 7 I Y
NHEMAL o« ERFEFIESEFEH
fPY{ERESEK o 7E LB T B R b A 75
MRS - GHET TR TS
£ BN PN i Tk AN 7 - A eE s
Rbg AR E R ~ BRI AR RE
BHEGET ~ PRb A F] BB IR IR R RS
ARSI ~ LU PR F B <5 RE
FSCE - DREEIAE T » A HER TR <
PrEzs > INEIE AR R R AR ~ PR
bpr)EE ~ BEllE - BiREME T -
PRbg A R E ST ~ L~ BEAR
AN EE ~ RERG ORIG ~ WE P AR A ] R
b N E BRI ~ BB AR MRS
B o DREGASE /7 1S CFE S [ RE
TIEEET ~ Db (BRI E O bRy
B REETE R ~ ElEERE ~ EE
PRig e e B THIRZ - (R AR SR
FENFHEBET ~ FOREHRRGT
EAEBE R T B AE - B
FEEAET T IR - AR AR
bRk ET ~ TSI E AR IC ~ B
EFAER ~ BOHERIER ~ BLE SR
RIS REE ) - BERTER S S B E 23
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VERISCRARS - 1A BT IRAE -

JRIF]F HiZ— » Professor
MacMinn * $172 KRR ) AFHE &
= AR A2 N E K v sl [ R
fiﬁfg:%(Asia—Pacific Risk and Insurance
Associatio * fHfEAPRIA) o #E3E =1
(IJRE » & T — 26 DU nE st £ B
FEERSCE - I H AL R R R
T ERAAFIREN R - HAREAF]
(i ~ HARRRE S RIS RGE ~ K
[ 2 W Db e B B R B £ ~ M
PrRbE A FIRIRER ~ DUR RN ER B 28 =1
HA S 4= FE 55 © Professor MacMinntiL
TEAPRIAF & FHEtE - 8EIRIZ an &
#F2 BIRAIERBE TSR - TREg A IR
KBA% > v]e LB B s A I AR
W% » JRDZR GH B HER » ek
Ry TG R T A B A B R kAR
fid o [ AR E BT A] LA B Professor
MacMinnfMGa RS » BefmZ] R b ek
FERAFHIHF—JRI

# 3 ~ Journal of Real Estate
Finance and Economics (JREFE)

— ~ W& Ay
JREFE[ 19884 FBIFILIZK » 4 HY

IR—4RVYHA - B2 1993 F % R 21T
e BEAIYEIE =8 » FHIT]E4
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REGIISCE o BRI E#RFSteven R.
Grenadier(Stanford University) * James
B. Kau(University of Georgia)C. F.
Sirmans (University of Connecticut) ° 4~
HAF B ARS8 DU A B A i 1
SIS 71 B PR AR AT AN < Al
FHRRGRAERSCE » DUES AN R MG
T BRI oA R

KI5~ Bl 7 i Ao 5 % AN R A2
RHE > At EJREFEMEIT & REIE FE
ARERHRH 2 SCR - A0 M5 P A A5 3k
o (HRHRMTE - 5 LA B i B b
FeRE » JCHR DI RS BRI SRS R
E2 &

JREFE B S CE B R ELATHTE -
AU VE T A 7 s BB R S A
THERH - BRIESCEN A REA T H B
FER A SRR - S ISR G A
JREFET A S AR nd b ) e
DR IEE S8 e 0 st [t P B RE T S B R
B THETBERIABETS ~ 26
RS i BLBORTIRE > R R AR B
PRANTIGRRE o
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o SRR L k)

RIRBIREFE N H20034 %8
20055 =R I CFARE » FFE)
J7E <t Pl AL SRR o P 118 - e > A
(1) Bl @l (Real Estate Finance)gH(2)#[
%% (Urban Economics) ° {75
SKFE > AEE + (1) & (Investments)
(2)22 E]BHAA (Corporate Finance) ~ (3)1N
FEATE K (Mortgage) ~ (4)#8fiET 58
#%[f%(Planning and Development) ~ (5){£F
Z>Fll (Housing Finance) °

TRIBIREFESCRIARE U » A BIE
FB I S R RS2 (R =18 - T
1 TR KT 4588 PR RF S8 2K 1
F o (e E A TSR SRE
@ZEE - St BMTEEREJREFE
S PR 2 T e 25 3 At [ RH BB
Fe o HA AR B E T 5T
B > FHEFR A 5 2 PRI 7C & PEfd
3

FRE T B RS R
HBHER R S T

Real Estate Finance Urban Economics Total
. Planning Housing &
Investment | CorporateFinance | Mortgage &Development |Real Estate Count
2003 9 2 12 1 10 34
JREFE | 2004 10 3 9 0 17 39
2005 13 7 11 6 6 43
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ARG JREFER T FEi5RE EL 77 7]
paput/ (1IN
1. #%& (investments) * FLIEE 7 € fE Bl
i~ NE S LR b ~ B
FERCE (B A o BE C [EuHE
] A o5 Fe R RE AN a7 2 (S S )
B BN - A% A2 ET)
T oA ENERETE 2 BE
ANE 2E N A i (B BT ANl A R
% o AR 2 5% & He 0 B LB 7 T
F- BEERE e B R\ B ) 4 P RE - A
AN 2 T e B 2R T B (B R T
BIRATR - AEZE TSR R E
AVRETRITM R » B DT
FETISHIMER » REIT IPOTS B Bl —fi%
FESEIPOE L o B ERCEEEM
BT o PRET R E A BLE #
G A EEREEERENEE
T o
2. N EIHERA (corporate finance) © ALfE %
PRGN ~ NFEIETR ~ IF] - EA
et B R IR ~ B CRHRRE o e
FE S EEEFAREITSHY A B11EHE ~ %
PEELEEOFIRAGR ~ REBH M - O
A BEERR T AR A B ERET
FFERIR o IR ~ BEARKERE - A& R
o~ BLCHE [ RE £ 2 LAREITs £5 /047
FE
3. A E)E R S (mortgage) + HIEE
B ~ SR EAVEEME - 30T
B SRR ~ IR E EE b
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FHFFE o PRET SN N B TR 8
FHERI AR R B BRI R
Sk 0 B ERIRE R B RG T BOE
(8 Pl A E BT IRERE - R1T
Fr B E R R B AR A - 1
e FHE AR e ERE - B AEE &
s (LR AR R [ E e 22
HAMEEZ— -

CHSTHET E B #EE (planning and de-

velopment) : B E &S i BiE] ~ L35
[ B - IR o HEAHSERE H R JREFE
rhigd A B  BEEGCE S b F R A
RS AR B B TR o

AFEFE 4 Rll(housing finance) : W &E

TR ~ 55 ~ 880 EREE
&~ HE TSR~ kAEHiE
SRR - HiEEac sy - il
Jo\ gz B A A e 22 i > R BB 2%
Hb A AIE E (ERS B e b (£ e s
BB AT - (EEBORTGE
THSMNEEREE - B EETHAE
BARUIRBOR » THE TS - 515
FHEFRIRIS AT eakaat B
TRARERIRTE © etk » ARIREEEHE
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