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i Paper IF Citations

321 yndustryJmarketJreactionJtoJnaturalJdisastersjJdoJfirmJcharacteristicsJandJdisasterJmagnitudeJ
matteroXJNaturaliHazardsVJ2022VJaaaVJbifc 3 0

320 ®ealizedJmomentsJandJtheJcrossWsectionalJstockJreturnsJaroundJearningsJannouncementsXJ
InternationaliReviewiofiEconomicsiandiFinanceVJ2022VJgiVJdZhWdbg 2.8

319 TheJstrategicJallocationJtoJstyleWintegratedJportfoliosJofJcommodityJfuturesXJJournaliofiCommodityi
MarketsVJ2022VJaZZbei 2.4

318 UsingJabnormalJanalystJcoverageJtoJunlockJnewJevidenceJonJstockJpriceJcrashJriskXJAccountingiandi
FinanceVJ2021VJfaVJaeegWaehh 1.9 1

317 –airsJtradingJandJidiosyncraticJcashJflowJriskXJAccountingiandiFinanceVJ2021VJfaVJcagaWcbZf 1.9

316 –itchingJresearchJforJengagementJandJimpactjJaJsimpleJtoolJandJillustrativeJexamplesXJAccountingi
andiFinanceVJ2021VJfaVJccbiWcchc 1.9 4

315 SocialJtrustJandJtheJspeedJofJcorporateJleverageJadjustmentjJevidenceJfromJaroundJtheJglobeXJ
AccountingiandiFinanceVJ2021VJfaVJcbfaWccZc 1.9 3

314 ynstitutionalJinvestorJhorizonJandJbankJriskWtakingXJJournaliofiCorporateiFinanceVJ2021VJffVJaZagid 3.7 7

313 ysJtheJexWanteJequityJriskJpremiumJalwaysJpositiveoJuvidenceJfromJaJnewJconditionalJexpectationsJ
modelXJAccountingiandiFinanceVJ2021VJfaVJieWabd 1.9

312 ynstitutionalJownershipJandJcorporateJriskWtakingJinJzapaneseJlistedJfirmsXJAppliediEconomicsVJ2021VJ
ecVJahiiWaiad 1.6 4

311 –oliticalJconnectionsJandJmediaJslantXJInternationaliReviewiofiEconomicsiandiFinanceVJ2021VJgdVJehWhZ 2.8 0

310 ®elativeJbondWstockJliquidityJandJcapitalJstructureJchoicesXJJournaliofiCorporateiFinanceVJ2021VJfiVJaZbZbf3.7 3

309 rusinessJshocksJandJcorporateJleverageXJJournaliofiBankingiandiFinanceVJ2021VJacaVJaZfbZh 2.6 1

308 toesJsophisticationJofJtheJweightingJschemeJenhanceJtheJperformanceJofJlongWshortJcommodityJ
portfoliosoXJJournaliofiEmpiricaliFinanceVJ2020VJehVJafdWahZ 2.7 3

307 uvidenceJofJstrategicJinformationJuncertaintyJaroundJopportunisticJinsiderJpurchasesXJJournaliofi
BankingiandiFinanceVJ2020VJaagVJaZehba 2.6 3

306 toesJtakeoverJcompetitionJaffectJacquisitionJchoicesJandJbiddingJfirmJperformanceoJqustralianJ
evidenceXJAccountingiandiFinanceVJ2020VJfZVJcehaWcfai 1.9 4

305 SizeWconditionedJmandatoryJcapitalJadequacyJdisclosureJandJbankJintermediationXJAccountingiandi
FinanceVJ2020VJfZVJdchgWddag 1.9 2
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304 ’arketJresponseJofJUSJequitiesJtoJdomesticJnaturalJdisastersjJindustryWbasedJevidenceXJAccountingi
andiFinanceVJ2020VJfZVJchgeWciZd 1.9 1

303 TheJimpactJofJvoluntaryJcapitalJadequacyJdisclosureJonJbankJlendingJandJliquidityJcreationXJ
AccountingiandiFinanceVJ2020VJfaVJciae 1.9 1

302 toesJboardJindependenceJconstrainJinsiderJopportunismoXJAustralianiJournaliofiManagementVJ2020VJZcabhifbbZidfch2.6 0

301 –itchingJresearchjJâ��qualitativeJcousinsâ��JandJtheJâ��extendedJfamilyâ��XJAccountingiandiFinanceVJ2020VJfZVJbbgWbfi1.9 4

300 TheJimpactJofJauditJqualityJinJrightsJofferingsXJAccountingiandiFinanceVJ2020VJfZVJbZZgWbZcg 1.9

299 ’ergerJandJacquisitionJresearchJinJtheJqsiaW–acificJregionjJqJreviewJofJtheJevidenceJandJfutureJ
directionsXJResearchiiniInternationaliBusinessiandiFinanceVJ2019VJeZVJbfgWbgh 4.8 4

298 ®esponsibleJsciencejJselebratingJtheJeZWyearJlegacyJofJusingJaJregistrationWbasedJframeworkXJ
PacificyBasiniFinanceiJournalVJ2019VJefVJabiWaeZ 2.4 4

297 TrustingJslientsâ��JvinancialJ®iskJToleranceJSurveyJScoresXJFinancialiAnalystsiJournalVJ2019VJgeVJiaWaZd 1.5 7

296 –redictingJcorporateJbankruptcyjJWhatJmattersoXJInternationaliReviewiofiEconomicsiandiFinanceVJ
2019VJfbVJaWai 2.8 22

295 ysJvinancialJvlexibilityJaJ–ricedJvactorJinJtheJStockJ’arketoXJFinancialiReviewVJ2019VJedVJcdeWcge 1.3 5

294 tidJconnectedJhedgeJfundsJbenefitJfromJbankJbailoutsJduringJtheJfinancialJcrisisoXJJournaliofi
BankingiandiFinanceVJ2019VJaZgVJaZefZe 2.6 2

293 sonceptualJvrameworkJforJ‘endingJ’oneyJ”utsideJrusinessJwroupsjJuvidenceJfromJ–olandXJ
SpringeriProceedingsiiniBusinessiandiEconomicsVJ2019VJgaWhZ 0.2 1

292 ‘aborJunionsJandJcorporateJfinancialJleveragejJTheJbargainingJdeviceJversusJcrowdingWoutJ
hypothesesXJJournaliofiFinancialiIntermediationVJ2019VJcgVJbhWdd 3.8 10

291 yndividualisticJculturesJandJcrashJriskXJEuropeaniFinancialiManagementVJ2019VJbeVJfbbWfed 1.7 18

290 toJbrokersQJrecommendationJchangesJgenerateJbrokerageoJuvidenceJfromJaJcentralJlimitJorderJ
marketXJAccountingiandiFinanceVJ2019VJeiVJaaeWadb 1.9

289 sanonicalJVineJsopulasJinJtheJsontextJofJ’odernJ–ortfolioJ’anagementJ2018VJbfcWbhi

288 “oiseJ’omentumJqroundJtheJWorldXJAbacusVJ2018VJedVJgiWaZd 1.5 2

287 “ewJevidenceJonJsovereignJtoJcorporateJcreditJratingJspillWoversXJInternationaliReviewiofiFinanciali
AnalysisVJ2018VJeeVJbZiWbbe 6.7 5

(2018-2020)
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286 “ewJevidenceJonJnationalJcultureJandJbankJcapitalJstructureXJPacificyBasiniFinanceiJournalVJ2018VJ
eZVJdaWfd 2.4 17

285 qJspecialisedJvolatilityJindexJforJtheJnewJwysSJsectorJWJ®ealJestateXJEconomiciModellingVJ2018VJgZVJdchWddf3.4 5

284 –itchingJnonWunglishJlanguageJresearchjJqJdualWlanguageJapplicationJofJtheJ–itchingJ®esearchJ
vrameworkJ2018VJabVJbffWbiZ 5

283
qpplicationsJofJâ��–itchingJ®esearchâ��JinJanJumergingJuconomiesJ®esearchJzournaljJynsightsJandJ
®eflectionsXJJournaliofiSustainableiBusinessiandiManagementiSolutionsiiniEmergingiEconomiesVJ2018VJ
bcVJa

0.6 8

282 rookJofJ–itchesjJq––®sJbZahJ–itchingJ®esearchJsompetitionJvinalXJSSRNiElectroniciJournalVJ2018VJ 1 3

281 qssetJgrowthJandJstockJreturnjJevidenceJinJtheJrrazilianJmarketXJRevistaiContabilidadeiEiFinancasVJ
2018VJbiVJdahWdcd 0.3 0

280 TheJvinancialJ–erformanceJofJSociallyJ®esponsibleJynvestmentsjJynsightsJfromJtheJyntertemporalJ
sq–’XJJournaliofiBusinessiEthicsVJ2017VJadfVJcecWcfd 4.3 10

279 qreJexcessJcashJholdingsJmoreJvaluableJtoJfirmsJinJtimesJofJcrisisoJvinancialJconstraintsJandJ
governanceJmattersXJPacificyBasiniFinanceiJournalVJ2017VJdeVJaegWagc 2.4 24

278 TheJcomplementaryJroleJofJcrossWsectionalJandJtimeWseriesJinformationJinJforecastingJstockJreturnsXJ
AustralianiJournaliofiManagementVJ2017VJdbVJaacWaci 2.6

277 xittingJS…uWJforJSyXXJEconomiciModellingVJ2017VJfdVJddiWdfd 3.4 12

276 rookJofJ–itchesjJU—q–SJbZafJ–itchingJ®esearchJsompetitionJvinalXJSSRNiElectroniciJournalVJ2017VJ 1 9

275 –itchingJ®esearchJ‘itejJqJ®everseWungineeringJStrategyJforJvindingJaJ“ewJ®esearchJtirectionXJSSRNi
ElectroniciJournalVJ2017VJ 1 13

274 qJSnowballinggJ–edagogicJStrategyJforJ–itchingJ®esearchjJqnJyllustrativeJuxampleJinJvinanceXJSSRNi
ElectroniciJournalVJ2017VJ 1 11

273 –itchingJ®esearchhjJqJsomprehensiveJ®esourceJsenterJSupplementXJSSRNiElectroniciJournalVJ2017VJ 1 6

272 vantasyJ–itchingJyVjJratmanVJtonaldJtuckVJvastJvoodVJSuperpowersVJSelfWteterminationXJSSRNi
ElectroniciJournalVJ2017VJ 1 6

271 –oWKJUsingJSocialJ’ediaJtoJ‘everageJ®esearchJVisibilityJ–itchJofJtheJWeekkJ–ostsJinJ‘inkedynXJSSRNi
ElectroniciJournalVJ2017VJ 1 8

270 vantasyJ–itchingJ2017VJafVJcfZWcgi 8

269 vinancialJconstraintsJandJdividendJpolicyXJAustralianiJournaliofiManagementVJ2016VJdaVJdhdWeZg 2.6 17
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268 –oliticalJconstraintsJandJtradingJstrategyJinJtimesJofJmarketJstressjJuvidenceJfromJtheJchineseJ
nationalJsocialJsecurityJfundXJFinanceiResearchiLettersVJ2016VJaiVJbagWbba 8.1 2

267 teviationJfromJtargetJcapitalJstructureVJcostJofJequityJandJspeedJofJadjustmentXJJournaliofi
CorporateiFinanceVJ2016VJciVJiiWabZ 3.7 46

266 toJcorporateJpoliciesJfollowJaJlifeWcycleoXJJournaliofiBankingiandiFinanceVJ2016VJfiVJieWaZg 2.6 65

265 ShortWsellingJpressureJandJlastWresortJdebtJfinancejJevidenceJfromJaddqJhighWyieldJriskWadjustedJ
debtXJAccountingiandiFinanceVJ2016VJefVJaadiWaahe 1.9 3

264 vurtherJevidenceJonJidiosyncraticJriskJandJ®uyTJpricingjJaJcrossWcountryJanalysisXJAccountingi
ResearchiJournalVJ2016VJbiVJcdWeh 1.3

263 unhancingJmeanâ��varianceJportfolioJselectionJbyJmodelingJdistributionalJasymmetriesXJJournaliofi
EconomicsiandiBusinessVJ2016VJheVJdiWgb 1.3 31

262 su”JoverconfidenceJandJcorporateJdebtJmaturityXJJournaliofiCorporateiFinanceVJ2016VJcfVJicWaaZ 3.7 80

261 tiamondsJvsXJpreciousJmetalsjJWhatJshinesJbrightestJinJyourJinvestmentJportfoliooXJInternationali
ReviewiofiFinancialiAnalysisVJ2016VJdcVJaWad 6.7 35

260 ’appingJQ–itchingJ®esearchQJTasksJintoJtheJ®StgJvrameworkjJqJ–edagogicJ–erspectiveXJSSRNi
ElectroniciJournalVJ2016VJ 1 14

259 –itchingJ®esearchJuvolutionjJqnJyllustrativeJuxampleJonJtheJTopicJofJQynnovationJandJvinancialJ
tependenceQXJSSRNiElectroniciJournalVJ2016VJ 1 13

258 –itchingJ®esearchJforJungagementJandJympactXJSSRNiElectroniciJournalVJ2016VJ 1 16

257 vantasyJ–itchingXJSSRNiElectroniciJournalVJ2016VJ 1 12

256 StockJ‘iquidityJ®iskJandJtheJsrossWsectionalJuarningsW®eturnsJ®elationshipXJJournaliofiBusinessi
FinanceiandiAccountingVJ2016VJdcVJaabaWaada 2.1 3

255 SubWoptimalJinternationalJportfolioJallocationsJandJtheJcostJofJcapitalXJJournaliofiMultinationali
FinancialiManagementVJ2016VJceVJdaWeh 3.2 3

254 vactorsJaffectingJtheJbirthJandJfundJflowsJofJsTqsXJAustralianiJournaliofiManagementVJ2016VJdaVJcbdWceb2.6

253 toesJtheJuncertaintyJofJfirmWlevelJfundamentalsJhelpJexplainJcrossWsectionalJdifferencesJinJliquidityJ
commonalityoXJJournaliofiBankingiandiFinanceVJ2016VJfhVJaecWafa 2.6 4

252 qJcontemporaryJviewJofJcorporateJfinanceJtheoryVJempiricalJevidenceJandJpracticeXJAustraliani
JournaliofiManagementVJ2016VJdaVJffbWfhf 2.6 7

251 TheJprofitabilityJofJpairsJtradingJstrategiesjJdistanceVJcointegrationJandJcopulaJmethodsXJ
QuantitativeiFinanceVJ2016VJafVJaedaWaeeh 1.6 58

(2016-2016)
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250 sorporateJgovernanceVJfirmJvalueJandJriskjJ–astVJpresentVJandJfutureXJPacificyBasiniFinanceiJournalVJ
2015VJceVJaWab 2.4 31

249 yndividualJfinancialJriskJtoleranceJandJtheJglobalJfinancialJcrisisXJAccountingiandiFinanceVJ2015VJeeVJafeWahe1.9 37

248 ynjectingJliquidityJintoJliquidityJresearchXJPacificyBasiniFinanceiJournalVJ2015VJceVJeccWedZ 2.4 10

247 toJSovereignJ®eW®atingsJtestabilizeJuquityJ’arketsJduringJvinancialJsrisesoJ“ewJuvidenceJfromJ
xigherJ®eturnJ’omentsXJJournaliofiBusinessiFinanceiandiAccountingVJ2015VJdbVJgggWgii 2.1 7

246 YesVJoneWdayJinternationalJcricketJâ��inWplayâ��JtradingJstrategiesJcanJbeJprofitableKXJJournaliofiBankingi
andiFinanceVJ2015VJfaVJSafdWSagf 2.6 5

245 qJsimpleJtemplateJforJpitchingJresearchXJAccountingiandiFinanceVJ2015VJeeVJcaaWccf 1.9 51

244 TheJ–rofitabilityJofJ–airsJTradingJStrategiesjJtistanceVJsointegrationVJandJsopulaJ’ethodsXJSSRNi
ElectroniciJournalVJ2015VJ 1 5

243 xerdingJrehaviorJandJ®atingJsonvergenceJamongJsreditJ®atingJqgenciesjJuvidenceJfromJtheJ
SubprimeJsrisisTXJReviewiofiFinanceVJ2015VJaiVJagZcWagca 3.5 26

242 –rofilingJuthicalJynvestorsXJProfilesiiniOperationsiResearchVJ2015VJbcWeb 1

241 tisciplinaryJtoolsJandJbankJriskJexposureXJPacificyBasiniFinanceiJournalVJ2014VJbfVJcgWfd 2.4 15

240 sorporateJsocialJresponsibilityJandJsu”JcompensationJrevisitedjJtoJdisaggregationVJmarketJstressVJ
genderJmatteroXJJournaliofiEconomicsiandiBusinessVJ2014VJgbVJhdWaZc 1.3 44

239 qnJinvestigationJofJtheJasymmetricJlinkJbetweenJcreditJreWratingsJandJcorporateJfinancialJdecisionsjJ
â��vlickingJtheJswitchâ��JwithJfinancialJflexibilityXJJournaliofiCorporateiFinanceVJ2014VJbiVJcgWeg 3.7 16

238 UncoveringJtheJasymmetricJlinkageJbetweenJfinancialJderivativesJandJfirmJvalueJâ��JTheJcaseJofJoilJ
andJgasJexplorationJandJproductionJcompaniesXJEnergyiEconomicsVJ2014VJdeVJcdZWceb 8.3 15

237 riasJcorrectionJinJtheJestimationJofJdynamicJpanelJmodelsJinJcorporateJfinanceXJJournaliofi
CorporateiFinanceVJ2014VJbeVJdidWeac 3.7 26

236 viftyJyearsJofJfinanceJresearchJinJtheJqsiaJ–acificJrasinXJAccountingiandiFinanceVJ2014VJedVJcceWcfc 1.9 64

235 “onWnestedJtestsJofJaJwt–WaugmentedJvamaâ��vrenchJmodelJversusJaJconditionalJvamaâ��vrenchJ
modelJinJtheJqustralianJstockJmarketXJInternationaliReviewiofiEconomicsiandiFinanceVJ2014VJbiVJfbgWfch 2.8 5

234 –itchingJ®esearchXJSSRNiElectroniciJournalVJ2014VJ 1 22

233 qJsomparativeJqnalysisJofJtheJynvestmentJsharacteristicsJofJqlternativeJwoldJqssetsXJAbacusVJ2014VJ
eZVJgfWib 1.5 18
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232 TheJroleJofJboardJgenderJonJtheJprofitabilityJofJinsiderJtradingXJInternationaliJournaliofiAccountingi
andiInformationiManagementVJ2014VJbbVJahZWaic 3 9

231 ’arketJdisciplineJandJbankJriskJtakingXJAustralianiJournaliofiManagementVJ2014VJciVJcbgWceZ 2.6 16

230 uxploringJtheJ’oderatingJ®oleJofJwrowthJ”ptionsJonJtheJ®elationJbetweenJroardJsharacteristicsJ
andJ’anagementJuarningsJvorecastsXJCorporateiGovernance:ianiInternationaliReviewVJ2013VJbaVJcadWccc 2 10

229 –ricingJinnovationsJinJconsumptionJgrowthjJqJreWevaluationJofJtheJrecursiveJutilityJmodelXJJournali
ofiBankingiandiFinanceVJ2013VJcgVJddfeWddge 2.6 4

228 WhatJdrivesJtheJcommodityJpriceJbetaJofJoilJindustryJstocksoXJEnergyiEconomicsVJ2013VJcgVJaWae 8.3 6

227 qnJumpiricalJStudyJofJtheJWorldJ–riceJofJSustainabilityXJJournaliofiBusinessiEthicsVJ2013VJaadVJbigWcaZ 4.3 22

226 ®eprintJofjJStockJsalienceJandJtheJasymmetricJmarketJeffectJofJconsumerJsentimentJnewsXJJournali
ofiBankingiandiFinanceVJ2013VJcgVJddhhWdeZZ 2.6 3

225 timinishingJmarginalJreturnsJfromJ®PtJinvestmentjJevidenceJfromJmanufacturingJfirmsXJAppliedi
EconomicsVJ2013VJdeVJfaaWfbb 1.6 9

224 qJreWexaminationJofJtheJempiricalJperformanceJofJtheJ‘ongstaffJandJSchwartzJtwoWfactorJtermJ
structureJmodelJusingJrealJyieldJdataXJAustralianiJournaliofiManagementVJ2013VJchVJcccWceb 2.6 1

223 sanonicalJvineJcopulasJinJtheJcontextJofJmodernJportfolioJmanagementjJqreJtheyJworthJitoXJJournali
ofiBankingiandiFinanceVJ2013VJcgVJcZheWcZii 2.6 89

222 toesJboardJstructureJinJbanksJreallyJaffectJtheirJperformanceoXJJournaliofiBankingiandiFinanceVJ
2013VJcgVJaegcWaehi 2.6 294

221 ‘iquidityJinJassetJpricingjJ“ewJqustralianJevidenceJusingJlowWfrequencyJdataXJAustralianiJournaliofi
ManagementVJ2013VJchVJcgeWdZZ 2.6 27

220 TheJlongWJandJshortWrunJfinancialJimpactsJofJcrossJlistingJonJqustralianJfirmsXJAustralianiJournaliofi
ManagementVJ2013VJchVJhaWih 2.6 4

219
’ickeyJ’ouseJandJtheJytioTJprincipleJforJassessingJresearchJcontributionjJdiscussionJofJâ��ysJtheJ
relationshipJbetweenJinvestmentJandJconditionalJcashJflowJvolatilityJambiguousVJasymmetricJorJ
bothoâ��XJAccountingiandiFinanceVJ2013VJecVJidiWifZ

1.9 4

218 vinancialJynflexibilityJandJtheJValueJ–remiumXJInternationaliReviewiofiFinanceVJ2013VJacVJcbgWcdd 1 4

217 toJhighJandJlowWrankedJsustainabilityJstocksJperformJdifferentlyoXJInternationaliJournaliofi
AccountingiandiInformationiManagementVJ2013VJbaVJaafWacb 3 18

216 StockJsalienceJandJtheJasymmetricJmarketJeffectJofJconsumerJsentimentJnewsXJJournaliofiBankingi
andiFinanceVJ2012VJcfVJcbhiWccZa 2.6 39

215 ‘ocationJtecisionsJofJtomesticJandJvoreignWqffiliatedJvinancialJqdvisorsjJqustralianJuvidenceXJ
JournaliofiFinancialiServicesiResearchVJ2012VJdbVJbZgWbbh 0.9 1

(2012-2014)
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214 sorporateJphilanthropyjJynsightsJfromJtheJbZZhJWenchuanJuarthquakeJinJshinaXJPacificyBasini
FinanceiJournalVJ2012VJbZVJcfcWcgg 2.4 47

213 q®uJ–qy®SJT®qty“wJ–®”vyTSJ®”rUSTJT”JT®qty“wJs”STSoXJJournaliofiFinancialiResearchVJ2012VJ
ceVJbfaWbhg 1 65

212 sompetitiveJvaluationJeffectsJofJqustralianJy–”sXJInternationaliReviewiofiFinancialiAnalysisVJ2012VJ
bdVJgdWhc 6.7 5

211 yndividualJvinancialJ®iskJToleranceJandJtheJwlobalJvinancialJsrisisXJSSRNiElectroniciJournalVJ2012VJ 1 3

210 TheJwlobalJvinancialJsrisisjJsomeJattributesJandJresponsesXJAccountingiandiFinanceVJ2012VJebVJaWg 1.9 18

209 ®eportedJearningsJandJanalystJforecastsJasJcompetingJsourcesJofJinformationjJqJnewJapproachXJ
AustralianiJournaliofiManagementVJ2012VJcgVJcccWcei 2.6 5

208 ®ightsJ”fferingsVJSubscriptionJ–eriodVJShareholderJTakeupVJandJ‘iquidityXJJournaliofiFinancialiandi
QuantitativeiAnalysisVJ2012VJdgVJbacWbci 2.7 16

207 teterminantsJofJbondJspreadsjJevidenceJfromJcreditJderivativesJofJqustralianJfirmsXJAustraliani
JournaliofiManagementVJ2012VJcgVJbiWdf 2.6 5

206 –rofilingJsociallyJresponsibleJinvestorsjJqustralianJevidenceXJAustralianiJournaliofiManagementVJ
2012VJcgVJahiWbZi 2.6 41

205 TheJpowerJofJbadjJTheJnegativityJbiasJinJqustralianJconsumerJsentimentJannouncementsJonJstockJ
returnsXJJournaliofiBankingiandiFinanceVJ2011VJceVJabciWabdi 2.6 68

204 qJsomparativeJqnalysisJofJtheJynvestmentJsharacteristicsJofJqlternativeJwoldJqssetsXJSSRNi
ElectroniciJournalVJ2011VJ 1 3

203 yntroductionjJeZthJqnniversaryJyssueJofJqccountingJPJvinanceXJAccountingiandiFinanceVJ2011VJeaVJaWa 1.9 6

202 q®uJWqTsxJ–®”sutU®uSJqJs®yTysq‘Jy“v”®’qTy”“q‘JuVu“TJy“JTxuJs®utyTJ®qTy“wSJ
–®”suSSoJq“Ju’–y®ysq‘Jy“VuSTywqTy”“XJJournaliofiFinancialiResearchVJ2011VJcdVJfagWfdZ 1 5

201 ysJdefaultJriskJpricedJinJqustralianJequityoJuxploringJtheJroleJofJtheJbusinessJcycleXJAustraliani
JournaliofiManagementVJ2011VJcfVJbagWbdf 2.6 15

200 qccountingJsompetenciesJandJtheJshangingJ®oleJofJqccountantsJinJumergingJuconomiesjJTheJsaseJ
ofJ®omaniaXJAccountingiiniEuropeVJ2011VJhVJaeeWahd 2.3 15

199 TheJasymmetricJimpactJofJconsumerJsentimentJannouncementsJonJqustralianJforeignJexchangeJ
ratesXJAustralianiJournaliofiManagementVJ2011VJcfVJchgWdZc 2.6 7

198 WomenJandJriskJtoleranceJinJanJagingJworldXJInternationaliJournaliofiAccountingiandiInformationi
ManagementVJ2011VJaiVJaZZWaag 3 16

197 veedbackJtradingJandJtheJbehaviouralJysq–’jJmultivariateJevidenceJacrossJinternationalJequityJandJ
bondJmarketsXJAppliediFinancialiEconomicsVJ2011VJbaVJaffeWafgh 5
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196 TheJ’arketJympactJofJ®elativeJqgencyJqctivityJinJtheJSovereignJ®atingsJ’arketXJJournaliofiBusinessi
FinanceiandiAccountingVJ2010VJcgVJacZiWacdg 2.1 38

195 qsymmetryJandJtimeJvariationJinJexchangeJrateJexposureXJInternationaliJournaliofiCommerceiandi
ManagementVJ2010VJbZVJbgfWbie 7

194 qreJfirmsJhedgingJorJspeculatingoJTheJrelationshipJbetweenJfinancialJderivativesJandJfirmJriskXJ
AppliediFinancialiEconomicsVJ2010VJbZVJhbgWhdc 11

193 StyleJanalysisJandJdominantJindexJtimingjJanJapplicationJtoJqustralianJmultiWsectorJmanagedJfundsXJ
AppliediFinancialiEconomicsVJ2010VJbZVJbicWcZa 2

192 toesJtheJtypeJofJderivativeJinstrumentJusedJbyJcompaniesJimpactJfirmJvalueoXJAppliediEconomicsi
LettersVJ2010VJagVJfhaWfhc 1 10

191 –erformanceJpersistenceJinJhedgeJfundsjJqustralianJevidenceXJJournaliofiInternationaliFinanciali
MarketswiInstitutionsiandiMoneyVJ2010VJbZVJcdfWcfb 3.6 5

190 “ewJevidenceJonJtheJrelationJbetweenJstockJliquidityJandJmeasuresJofJtradingJactivityXJ
InternationaliReviewiofiFinancialiAnalysisVJ2010VJaiVJahaWaib 6.7 37

189 VariationsJinJsovereignJcreditJqualityJassessmentsJacrossJratingJagenciesXJJournaliofiBankingiandi
FinanceVJ2010VJcdVJacbgWacdc 2.6 89

188 ‘iquidityJandJstockJreturnsJinJzapanjJ“ewJevidenceXJPacificyBasiniFinanceiJournalVJ2010VJahVJiZWaae 2.4 43

187 qsymmetryJinJreturnJandJvolatilityJspilloverJbetweenJequityJandJbondJmarketsJinJqustraliaXJ
PacificyBasiniFinanceiJournalVJ2010VJahVJbgbWbhi 2.4 51

186 vinancialJconstraintsJandJstockJreturnsJâ��JuvidenceJfromJqustraliaXJPacificyBasiniFinanceiJournalVJ
2010VJahVJcZfWcah 2.4 12

185 uxplainingJmispricingJwithJvamaâ��vrenchJfactorsjJnewJevidenceJfromJtheJmultiscalingJapproachXJ
AppliediFinancialiEconomicsVJ2010VJbZVJcbcWccZ 1

184 TheJinfluenceJofJtimeVJseasonalityJandJmarketJstateJonJmomentumjJinsightsJfromJtheJqustralianJ
stockJmarketXJAppliediFinancialiEconomicsVJ2010VJbZVJaedgWaefc 13

183 TestingJseasonalityJinJtheJliquidityâ��returnJrelationjJzapaneseJevidenceXJAppliediEconomicsiLettersVJ
2010VJagVJieaWied 1 4

182 TheJequityJandJefficiencyJofJtheJqustralianJshareJmarketJwithJrespectJtoJdirectorJtradingXJ
AccountingiResearchiJournalVJ2010VJbcVJeWai 1.3 12

181 toesJSimpleJ–airsJTradingJStillJWorkoXJFinancialiAnalystsiJournalVJ2010VJffVJhcWie 1.5 108

180 sorporateJusageJofJfinancialJderivativesVJinformationJasymmetryVJandJinsiderJtradingXJJournaliofi
FuturesiMarketsVJ2010VJcZVJbeWdg 2.1 4

179 ®evisitingJtheJVexingJ—uestionjJtoesJSuperiorJsorporateJSocialJ–erformanceJ‘eadJtoJymprovedJ
vinancialJ–erformanceoXJAustralianiJournaliofiManagementVJ2009VJcdVJbaWdi 2.6 98

(2009-2010)
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178 TestingJforJasymmetricJeffectsJinJtheJaccrualJanomalyJusingJpiecewiseJlinearJregressionsXJPacifici
AccountingiReviewVJ2009VJbaVJeWbe 1.8 10

177 vundJSizeVJTransactionJsostsJandJ–erformancejJSizeJ’attersKXJAustralianiJournaliofiManagementVJ
2009VJcdVJgcWif 2.6 18

176 qreJtheJvamaâ��vrenchJfactorsJproxyingJnewsJrelatedJtoJwt–JgrowthoJTheJqustralianJevidenceXJ
ReviewiofiQuantitativeiFinanceiandiAccountingVJ2009VJccVJadaWaeh 1.7 14

175 toesJ®iskJqversionJVaryJwithJtecisionWvrameoJqnJumpiricalJTestJUsingJ®ecentJwameJShowJtataXJ
ReviewiofiBehavioraliFinanceVJ2009VJaVJddWfa 1 4

174 “ewJynsightsJintoJ®ightsJ”fferingsJasJSignalsJofJvirmJ—ualityjJuvidenceJfromJqustraliaTJ2009VJbaVJhZWhe 5

173 sorporateJSustainabilityJ–erformanceJandJydiosyncraticJ®iskjJqJwlobalJ–erspectiveXJFinancialiReviewVJ
2009VJddVJbacWbcg 1.3 288

172 tealJorJ“oJtealVJThatJisJtheJ—uestionjJTheJympactJofJyncreasingJStakesJandJvramingJuffectsJonJ
tecisionW’akingJunderJ®iskXJInternationaliReviewiofiFinanceVJ2009VJiVJbgWeZ 1 12

171 TradingJvolumeJandJinformationJasymmetryjJroutineJversusJnonroutineJearningsJannouncementsJinJ
qustraliaXJAppliediFinancialiEconomicsVJ2009VJaiVJagcgWageb 3

170 TournamentJbehaviorJinJqustralianJsuperannuationJfundsjJqJnonWparametricJanalysisXJGlobaliFinancei
JournalVJ2009VJaiVJcZgWcbb 1.6 4

169 tefaultJriskJandJequityJreturnsjJqustralianJevidenceXJPacificyBasiniFinanceiJournalVJ2009VJagVJehZWeic 2.4 19

168 terivativeJactivitiesJandJqsiaW–acificJbanksâ��JinterestJrateJandJexchangeJrateJexposuresXJJournaliofi
InternationaliFinancialiMarketswiInstitutionsiandiMoneyVJ2009VJaiVJafWcb 3.6 20

167 toJqustralianJhedgeJfundJmanagersJpossessJtimingJabilitiesoXJAppliediFinancialiEconomicsVJ2009VJaiVJbgWch 3

166 toesJ®iskJqversionJVaryJwithJtecisionWvrameoJqnJumpiricalJTestJUsingJ®ecentJwameJShowJtataXJ
ReviewiofiBehavioraliFinanceVJ2009VJaVJddWfa 1 9

165 TheJeffectsJofJforecastJspecificityJonJtheJasymmetricJshortWwindowJshareJmarketJresponseJtoJ
managementJearningsJforecastsXJAccountingiResearchiJournalVJ2009VJbbVJbcgWbfa 1.3 1

164 “onlinearJlinkagesJbetweenJfinancialJriskJtoleranceJandJdemographicJcharacteristicsXJAppliedi
EconomicsiLettersVJ2009VJafVJacbiWaccb 1 21

163 TestingJtheJyntegrationJofJtheJUSJandJshineseJStockJ’arketsJinJaJvamaWvrenchJvrameworkXJJournali
ofiEconomiciIntegrationVJ2009VJbdVJdceWded 1.2 2

162 ”“JTxuJ‘y“…qwuJruTWuu“Jvy“q“syq‘J®yS…JT”‘u®q“suJq“tJ®yS…JqVu®Sy”“XJJournaliofiFinanciali
ResearchVJ2008VJcaVJaWbc 1 44

161 ®ightsJofferingsVJtakeupVJrenounceabilityVJandJunderwritingJstatusXJJournaliofiFinancialiEconomicsVJ
2008VJhiVJcbhWcdf 6.6 43

RobertuWuFaff
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160 –ointJandJvigureJchartingjJqJcomputationalJmethodologyJandJtradingJruleJperformanceJinJtheJSP–J
eZZJfuturesJmarketXJInternationaliReviewiofiFinancialiAnalysisVJ2008VJagVJaihWbag 6.7 5

159 ustimatingJtheJperformanceJattributesJofJqustralianJmultiWsectorJmanagedJfundsJwithinJaJdynamicJ
…almanJfilterJframeworkXJInternationaliReviewiofiFinancialiAnalysisVJ2008VJagVJiihWaZaa 6.7 12

158 TheJexWdateJimpactJofJspecialJdividendJannouncementsjJqJnoteXJInternationaliReviewiofiFinanciali
AnalysisVJ2008VJagVJfceWfdc 6.7 3

157 StyleJdriftJandJfundJperformanceJinJupJandJdownJmarketsjJqustralianJevidenceXJAppliediEconomicsi
LettersVJ2008VJdVJcieWcih 3

156 SystematicJliquidityJinJtheJlongJrunXJAppliediEconomicsiLettersVJ2008VJdVJahgWaia 2

155 qsiaW–acificJbanksJriskJexposuresjJpreJandJpostJtheJqsianJfinancialJcrisisXJAppliediFinancialiEconomicsVJ
2008VJahVJdcaWddi 5

154 StyleJanalysisVJcustomizedJbenchmarksVJandJmanagedJfundsjJnewJevidenceXJAppliediEconomicsi
LettersVJ2008VJdVJbecWbeh 2

153 toesJoilJmoveJequityJpricesoJqJglobalJviewXJEnergyiEconomicsVJ2008VJcZVJihfWiig 8.3 328

152 uvidenceJofJfeedbackJtradingJwithJ’arkovJswitchingJregimesXJReviewiofiQuantitativeiFinanceiandi
AccountingVJ2008VJcZVJaccWaea 1.7 15

151 qnalysingJtheJperformanceJofJmanagedJfundsJusingJtheJwaveletJmultiscalingJmethodXJReviewiofi
QuantitativeiFinanceiandiAccountingVJ2008VJcaVJeeWgZ 1.7 14

150 vortuneJvavoursJtheJroldoJuxploringJTournamentJrehaviorJamongJqustralianJSuperannuationJ
vundsXJJournaliofiFinancialiServicesiResearchVJ2008VJccVJbZeWbbZ 0.9 5

149 TheJrelationshipJbetweenJdirectorJindependenceVJreputationJandJmanagementJearningsJforecastsXJ
CorporateiOwnershipiandiControlVJ2008VJfVJdZdWdai 0.6 4

148 TheJynformationJsontentJofJqustralianJ’anagedJvundJ®atingsXJJournaliofiBusinessiFinanceiandi
AccountingVJ2007VJcdVJaebhWaedg 2.1 6

147 uX–‘”®y“wJTxuJ‘y“…JruTWuu“Jy“v”®’qTy”“J—Uq‘yTYJq“tJSYSTu’qTysJ®yS…XJJournaliofi
FinancialiResearchVJ2007VJcZVJcceWcec 1 3

146 uxchangeJrateJexposureVJforeignJcurrencyJderivativesJandJtheJintroductionJofJtheJeurojJvrenchJ
evidenceXJInternationaliReviewiofiEconomicsiandiFinanceVJ2007VJafVJefcWegg 2.8 17

145 TheJrelationJbetweenJ®PtJintensityJandJfutureJmarketJreturnsjJdoesJexpensingJversusJ
capitalizationJmatteroXJReviewiofiQuantitativeiFinanceiandiAccountingVJ2007VJbiVJbeWea 1.7 30

144 ’anagementJearningsJforecastsJinJaJcontinuousJdisclosureJenvironmentXJPacificiAccountingiReviewVJ
2007VJaiVJeWcZ 1.8 21

143 toJterivativesJxaveJaJ®oleJinJtheJ®iskWShiftingJrehaviourJofJvundJ’anagersoXJAustralianiJournaliofi
ManagementVJ2007VJcbVJbgaWbib 2.6 7

(2007-2008)
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142 qreJtheJvamaWvrenchJvactorsJ–roxyingJtefaultJ®iskoXJAustralianiJournaliofiManagementVJ2007VJcbVJbbcWbdi2.6 61

141 qnJexaminationJofJconditionalJassetJpricingJmodelsJinJtheJqustralianJequitiesJmarketXJAppliedi
EconomicsiLettersVJ2007VJcVJcZgWcab 2

140 TheJrelationshipJbetweenJimpliedJvolatilityJandJautocorrelationXJInternationaliJournaliofiManageriali
FinanceVJ2007VJcVJaiaWaif 1.5 15

139 ’arketJconditionsJandJtheJoptimalJy–”JallocationJmechanismJinJshinaXJPacificyBasiniFinanceiJournalVJ
2007VJaeVJabaWaci 2.4 31

138 ympactJofJboardJsizeJandJboardJdiversityJonJfirmJvaluejJqustralianJevidenceXJCorporateiOwnershipi
andiControlVJ2007VJdVJbdWcb 0.6 79

137 voreignJdebtJandJfinancialJhedgingjJuvidenceJfromJqustraliaXJInternationaliReviewiofiEconomicsiandi
FinanceVJ2006VJaeVJahdWbZa 2.8 15

136 vactorsJorJsharacteristicsoJThatJisJtheJ—uestionXJPacificiAccountingiReviewVJ2006VJahVJbaWdf 1.8 20

135 ynvestigatingJtheJ–erformanceJofJqlternativeJtefaultW®iskJ’odelsjJ”ptionWrasedJVersusJ
qccountingWrasedJqpproachesXJAustralianiJournaliofiManagementVJ2006VJcaVJbZgWbcd 2.6 36

134 vorecastingJstockJmarketJvolatilityjJvurtherJinternationalJevidenceXJEuropeaniJournaliofiFinanceVJ
2006VJabVJagaWahh 1.5 15

133 ”nJtheJestimationJandJcomparisonJofJshortWrateJmodelsJusingJtheJgeneralisedJmethodJofJmomentsXJ
JournaliofiBankingiandiFinanceVJ2006VJcZVJcacaWcadf 2.6 11

132 sonditionalJperformanceJevaluationJandJtheJrelevanceJofJmoneyJflowsJforJqustralianJinternationalJ
equityJfundsXJPacificyBasiniFinanceiJournalVJ2006VJadVJbcaWbdi 2.4 5

131 toJ–reciousJ’etalsJShineoJqnJynvestmentJ–erspectiveXJFinancialiAnalystsiJournalVJ2006VJfbVJihWaZf 1.5 235

130 vundJvlowsVJ’u®sJandJ’anagedJvundJ®atingsJynitiationsXJJournaliofiInvestingVJ2006VJaeVJfiWgh 0.5 1

129 ’odellingJreturnJandJconditionalJvolatilityJexposuresJinJglobalJstockJmarketsXJReviewiofi
QuantitativeiFinanceiandiAccountingVJ2006VJbgVJabeWadb 1.7 4

128 qnJintegratedJmultiWmodelJcreditJratingJsystemJforJprivateJfirmsXJReviewiofiQuantitativeiFinancei
andiAccountingVJ2006VJbgVJcaaWcdZ 1.7 15

127 ”nJtheJshoiceJofJSuperannuationJvundsJinJqustraliaXJJournaliofiFinancialiServicesiResearchVJ2006VJ
biVJbeeWbgi 0.9 11

126 –rofitabilityJofJTradingJ®ulesJinJvuturesJ’arketsXJAccountingiResearchiJournalVJ2005VJahVJhcWib 1.3 2

125 TheJstockJmarketJimpactJofJwermanJreunificationjJinternationalJevidenceXJAppliediFinanciali
EconomicsVJ2005VJaeVJcaWdb 1

RobertuWuFaff

12



124 qlternativeJbetaJriskJestimatorsJinJcasesJofJextremeJthinJtradingjJsanadianJevidenceXJAppliedi
FinancialiEconomicsVJ2005VJaeVJabeaWabeh 8

123 sompleteJmarketsVJinformedJtradingJandJequityJoptionJintroductionsXJJournaliofiBankingiandi
FinanceVJ2005VJbiVJaceiWachd 2.6 22

122 ’odelingJconditionalJreturnJautocorrelationXJInternationaliReviewiofiFinancialiAnalysisVJ2005VJadVJbcWdb 6.7 9

121 qnnouncementsJofJbonusJshareJoptionsjJSignallingJofJtheJqualityJofJfirmsXJGlobaliFinanceiJournalVJ
2005VJafVJahZWaiZ 1.6 1

120 ynternationalJevidenceJonJtheJdeterminantsJofJforeignJexchangeJrateJexposureJofJmultinationalJ
corporationsXJJournaliofiInternationaliBusinessiStudiesVJ2005VJcfVJeciWeeh 8.5 30

119 qssetJ–ricingJandJtheJylliquidityJ–remiumXJFinancialiReviewVJ2005VJdZVJdbiWdeh 1.3 84

118 qJvU®Txu®JuXq’y“qTy”“J”vJTxuJ–®ysuJq“tJV”‘qTy‘yTYJy’–qsTJ”vJST”s…JtyVytu“tSJqTJ
uXWtqTuSTXJAustralianiEconomiciPapersVJ2005VJddVJbdhWbfh 1 3

117 virmJSizeJandJtheJynformationJsontentJofJqnnualJuarningsJqnnouncementsjJqustralianJuvidenceXJ
JournaliofiBusinessiFinanceiandiAccountingVJ2005VJcbVJbaaWbec 2.1 14

116 qnJynvestigationJofJtheJympactJofJynterestJ®atesJandJynterestJ®ateJVolatilityJonJqustralianJvinancialJ
SectorJStockJ®eturnJtistributionsXJJournaliofiBusinessiFinanceiandiAccountingVJ2005VJcbVJaZZaWaZca 2.1 19

115 qnJempiricalJanalysisJofJhedgeJfundJperformancejJTheJcaseJofJqustralianJhedgeJfundsJindustryXJ
JournaliofiMultinationaliFinancialiManagementVJ2005VJaeVJcggWcic 3.2 20

114 qsiaJ–acificJbanksQJderivativeJandJriskJmanagementJdisclosuresXJAsianiReviewiofiAccountingVJ2005VJ
acVJaeWdd 1.1 9

113 TacticalJqssetJqllocationjJqustralianJuvidenceXJAustralianiJournaliofiManagementVJ2005VJcZVJbfaWbhb 2.6 14

112 ’”tu‘y“wJTxuJ®yS…Jq“tJ®uTU®“J®u‘qTy”“Js”“tyTy”“q‘J”“J’q®…uTJV”‘qTy‘yTYJq“tJ
’q®…uTJs”“tyTy”“SXJInternationaliJournaliofiTheoreticaliandiAppliediFinanceVJ2005VJZhVJgeWie 0.5 8

111 qnJynvestigationJofJsonditionalJqutocorrelationJandJsrossWqutocorrelationJinJumergingJ’arketsXJ
ReviewiofiPacificiBasiniFinancialiMarketsiandiPoliciesVJ2005VJZhVJdfgWdii 0.5 4

110 ’aximizingJfuturesJreturnsJusingJfixedJfractionJassetJallocationXJAppliediFinancialiEconomicsVJ2004VJ
adVJaZfgWaZgc 5

109 sensoringJandJitsJimpactJonJmultivariateJtestingJofJtheJsapitalJqssetJ–ricingJ’odelXJAppliedi
FinancialiEconomicsVJ2004VJadVJdacWdbZ 3

108 qSY’’uT®ysJs”Vq®yq“suVJV”‘qTy‘yTYVJq“tJTxuJuvvusTJ”vJ“uWSXJJournaliofiFinancialiResearchVJ
2004VJbgVJcicWdac 1 5

107 StabilityVJqsymmetryJandJSeasonalityJofJvundJ–erformancejJqnJqnalysisJofJqustralianJ’ultiWsectorJ
’anagedJvundsXJJournaliofiBusinessiFinanceiandiAccountingVJ2004VJcaVJeciWegh 2.1 38

(2004-2005)
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106 qnJynternationalJynvestigationJofJtheJvactorsJthatJtetermineJsonditionalJwoldJretasXJFinanciali
ReviewVJ2004VJciVJdgcWdhh 1.3 16

105 ’acroeconomicJnewsJannouncementsJandJtheJroleJofJexpectationsjJevidenceJforJUSJbondVJstockJ
andJforeignJexchangeJmarketsXJJournaliofiMultinationaliFinancialiManagementVJ2004VJadVJbagWbcb 3.2 51

104 TheJintraWindustryJimpactJofJspecialJdividendJannouncementsjJcontagionJversusJcompetitionXJ
JournaliofiMultinationaliFinancialiManagementVJ2004VJadVJcfiWche 3.2 8

103 toJfuturesWbasedJstrategiesJenhanceJdynamicJportfolioJinsuranceoXJJournaliofiFuturesiMarketsVJ
2004VJbdVJeiaWfZh 2.1 23

102 ynvestigatingJperformanceJbenchmarksJinJtheJcontextJofJinternationalJtrustsjJqustralianJevidenceXJ
AppliediFinancialiEconomicsVJ2004VJadVJfcaWfdd 7

101 sorrelationsVJintegrationJandJxansenWzagannathanJboundsXJAppliediFinancialiEconomicsVJ2004VJadVJaafgWaahZ 2

100 qJsimpleJtestJofJtheJvamaJandJvrenchJmodelJusingJdailyJdatajJqustralianJevidenceXJAppliediFinanciali
EconomicsVJ2004VJadVJhcWib 52

99 vurtherJevidenceJonJtheJannouncementJeffectJofJbonusJsharesJinJanJimputationJtaxJsettingXJGlobali
FinanceiJournalVJ2004VJaeVJadgWagZ 1.6 7

98 TheJrelationshipJbetweenJexchangeJrateJexposureVJcurrencyJriskJmanagementJandJperformanceJofJ
internationalJequityJfundsXJPacificyBasiniFinanceiJournalVJ2004VJabVJcccWceg 2.4 4

97 TheJnationalJmarketJimpactJofJsovereignJratingJchangesXJJournaliofiBankingiandiFinanceVJ2004VJbhVJbccWbeZ2.6 164

96 Whatâ��sJinJaJ“ameoJuvidenceJonJsorporateJ“ameJshangesJfromJtheJqustralianJsapitalJ’arketXJ
PacificiAccountingiReviewVJ2004VJafVJegWgf 1.8 19

95 vurtherJuvidenceJonJtheJsorporateJUseJofJterivativesJinJqustraliajJTheJsaseJofJvoreignJsurrencyJ
andJynterestJ®ateJynstrumentsXJAustralianiJournaliofiManagementVJ2003VJbhVJcZgWcag 2.6 23

94 wlobalJindustryJbetasXJAppliediEconomicsiLettersVJ2003VJaZVJbaWbf 1

93 qnJynvestigationJofJtheJ®elationshipJbetweenJStatedJvundJ’anagementJ–olicyJandJ’arketJTimingJ
qbilityXJPacificiAccountingiReviewVJ2003VJaeVJaWae 1.8 4

92 TheJ®elevanceJofJynvestorJ®iskJslassesJinJ®ankingJvundJ–erformancejJqnJqpplicationJofJtheJ
uxtendedJ’eanWwiniJsq–’J2003VJaVJbZWce 1

91 sanJtheJuseJofJforeignJcurrencyJderivativesJexplainJvariationsJinJforeignJexchangeJexposureojJ
uvidenceJfromJqustralianJcompaniesXJJournaliofiMultinationaliFinancialiManagementVJ2003VJacVJaicWbae 3.2 47

90 ShortWtermJcontrarianJinvestingâ��isJitJprofitableoJâ�ƒJYesJandJ“oXJJournaliofiMultinationaliFinanciali
ManagementVJ2003VJacVJcheWdZd 3.2 19

89 qnJexploratoryJinvestigationJofJtheJrelationJbetweenJriskJtoleranceJscoresJandJdemographicJ
characteristicsXJJournaliofiMultinationaliFinancialiManagementVJ2003VJacVJdhcWeZb 3.2 67

RobertuWuFaff

14



88 sreatingJvamaJandJvrenchJvactorsJwithJStyleXJFinancialiReviewVJ2003VJchVJcaaWcbb 1.3 19

87 TheJteterminantsJofJsonditionalJqutocorrelationJinJStockJ®eturnsXJJournaliofiFinancialiResearchVJ
2003VJbfVJbeiWbgd 1 28

86 SuddenJchangesJinJpropertyJrightsjJtheJcaseJofJqustralianJnativeJtitleXJJournaliofiEconomiciBehaviori
andiOrganizationVJ2003VJebVJdbgWddb 1.6 4

85 qnJinvestigationJintoJtheJroleJofJliquidityJinJassetJpricingjJqustralianJevidenceXJPacificyBasiniFinancei
JournalVJ2003VJaaVJeeeWegb 2.4 53

84 uxchangeJrateJsensitivityJofJqustralianJinternationalJequityJfundsXJGlobaliFinanceiJournalVJ2003VJadVJieWabZ1.6 4

83 qJperformanceJanalysisJofJqustralianJinternationalJequityJtrustsXJJournaliofiInternationaliFinanciali
MarketswiInstitutionsiandiMoneyVJ2003VJacVJfiWhd 3.6 7

82 woldJfactorJexposuresJinJinternationalJassetJpricingXJJournaliofiInternationaliFinancialiMarketswi
InstitutionsiandiMoneyVJ2003VJacVJbgaWbhi 3.6 35

81 vorecastingJStockJ’arketJVolatilityjJuvidenceJvromJvourteenJsountriesXJSSRNiElectroniciJournalVJ
2002VJ 1 3

80 ynternationalJcrossWlistingsJtowardsJmoreJliquidJmarketsjJtheJimpactJonJdomesticJfirmsXJJournaliofi
MultinationaliFinancialiManagementVJ2002VJabVJcfeWciZ 3.2 7

79 ”nJTheJteterminantsJofJterivativeJUsageJbyJqustralianJsompaniesXJAustralianiJournaliofi
ManagementVJ2002VJbgVJaWbd 2.6 67

78 qnJorderedJresponseJmodelJofJtestJcricketJperformanceXJAppliediEconomicsVJ2002VJcdVJbcecWbcfe 1.6 26

77 TheJpricingJofJforeignJexchangeJriskJinJtheJqustralianJequitiesJmarketXJPacificyBasiniFinanceiJournalVJ
2002VJaZVJggWie 2.4 17

76 TheJympactJofJStockJyndexJvuturesJTradingJonJtailyJ®eturnsJSeasonalityjJqJ’ulticountryJStudyXJThei
JournaliofiBusinessVJ2002VJgeVJieWabe 11

75 TestingJaJtwoJfactorJq–TJmodelJonJqustralianJindustryJequityJportfoliosjJtheJeffectJofJintervalingXJ
AppliediFinancialiEconomicsVJ2001VJaaVJaegWafc 5

74 ynducedJpersistenceJorJreversalsJinJfundJperformanceojJtheJeffectJofJsurvivorshipJbiasXJAppliedi
FinancialiEconomicsVJ2001VJaaVJaaiWabf 28

73 “ewJinsightsJintoJtheJimpactJofJtheJintroductionJofJfuturesJtradingJonJstockJpriceJvolatilityXJJournali
ofiFuturesiMarketsVJ2001VJbaVJbcgWbee 2.1 44

72 TheJintertemporalJrelationshipJbetweenJmarketJreturnJandJvariancejJanJqustralianJperspectiveXJ
AccountingiandiFinanceVJ2001VJdaVJafiWaif 1.9 5

71 qJ’ultivariateJTestJofJaJtualWretaJsq–’jJqustralianJuvidenceXJFinancialiReviewVJ2001VJcfVJaegWagd 1.3 32

(2001-2003)
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70 wq®sxJmodellingJofJindividualJstockJdatajJtheJimpactJofJcensoringVJfirmJsizeJandJtradingJvolumeXJ
JournaliofiInternationaliFinancialiMarketswiInstitutionsiandiMoneyVJ2001VJaaVJbaeWbbb 3.6 20

69 qJtestJofJtheJstabilityJofJexchangeJrateJriskjJuvidenceJfromJtheJqustralianJequitiesJmarketXJGlobali
FinanceiJournalVJ2001VJabVJagiWbZc 1.6 8

68 qnJuxaminationJofJtheJvamaJandJvrenchJThreeWvactorJ’odelJUsingJsommerciallyJqvailableJvactorsXJ
AustralianiJournaliofiManagementVJ2001VJbfVJaWag 2.6 74

67 TaxationJandJrlackQsJZeroWretaJStrategyJ®evisitedXJFinancialiAnalystsiJournalVJ2001VJegVJegWfe 1.5

66 qnJumpiricalJynvestigationJofJtheJsrossWyndustryJVariationJinJ’eanJ®eversionJofJqustralianJStockJ
retasXJPacificiAccountingiReviewVJ2001VJacVJaWaf 1.8 2

65 qustralianJindustryJbetaJriskVJtheJchoiceJofJmarketJindexJandJbusinessJcyclesXJAppliediFinanciali
EconomicsVJ2000VJaZVJdiWeh 6

64 qJTestJofJaJTwoWvactorJâ��’arketJandJ”ilâ��J–ricingJ’odelXJPacificiAccountingiReviewVJ2000VJabVJfaWgg 1.8 15

63 ’odellingJtheJuquityJretaJ®iskJofJqustralianJvinancialJSectorJsompaniesXJAustralianiEconomici
PapersVJ2000VJciVJcZaWcaa 1 14

62 TimeJVaryingJretaJ®iskjJqnJqnalysisJofJqlternativeJ’odellingJTechniquesXJJournaliofiBusinessi
FinanceiandiAccountingVJ2000VJbgVJebcWeed 2.1 76

61 TheJuseJofJdomesticJandJworldJmarketJindexesJinJtheJestimationJofJtimeWvaryingJbetasXJJournaliofi
MultinationaliFinancialiManagementVJ2000VJaZVJiaWaZf 3.2 19

60 qnJanalysisJofJasymmetryJinJforeignJcurrencyJexposureJofJtheJqustralianJequitiesJmarketXJJournaliofi
MultinationaliFinancialiManagementVJ2000VJaZVJaccWaei 3.2 49

59 uxploringJtheJeconomicJrationaleJofJextremesJinJwq®sxJgeneratedJbetasJTheJcaseJofJUXSXJbanksXJ
QuarterlyiReviewiofiEconomicsiandiFinanceVJ2000VJdZVJheWaZf 2.6 10

58 UXSXJrankingJSectorJ®iskJinJanJuraJofJ®egulatoryJshangejJqJrivariateJwq®sxJqpproachXJReviewiofi
QuantitativeiFinanceiandiAccountingVJ2000VJadVJagWdc 1.7 12

57 retaJandJ®eturnjJymplicationsJofJqustraliaQsJtividendJymputationJTaxJSystemXJAustralianiJournaliofi
ManagementVJ2000VJbeVJbdeWbfZ 2.6 6

56 qJmultiWcountryJstudyJofJpowerJq®sxJmodelsJandJnationalJstockJmarketJreturnsXJJournaliofi
InternationaliMoneyiandiFinanceVJ2000VJaiVJcggWcig 2.2 66

55 SomeJadditionalJqustralianJevidenceJonJtheJdayWofWtheWweekJeffectXJAppliediEconomicsiLettersVJ
1999VJfVJbdgWbdi 1 17

54 qnJexaminationJofJqustralianJequityJtrustsJforJselectivityJandJmarketJtimingJperformanceXJJournali
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