12

papers

12

all docs

1684188

94 5
citations h-index
12 12
docs citations times ranked

1474206

g-index

53

citing authors



10

12

ARTICLE

WHO ARE THE NOISE TRADERS?. Journal of Financial Research, 2005, 28, 281-298.

The efficiency of international information flow: Evidence from the ETF and CEF prices. International
Review of Financial Analysis, 2009, 18, 40-49.

How Effective Is Arbitrage of Foreign Stocks? The Case of the Malaysia Exchanged€draded Fund.
Multinational Business Review, 2003, 11, 17-28.

Does Order Flow Commonality Extend Across Trade Sizes and Securities?. Financial Management, 2006,
35, 107-128.

Price discovery in the price disagreement between equity and option markets: Evidence from SSE ETF50
options of China. International Review of Economics and Finance, 2019, 64, 557-571.

Ownership structure, expectations, and short sales on the Nasdagq. Journal of Economics and Finance,
2007, 31, 33-48.

Portfolio Allocations Using Fundamental Ratios: <i>Are Profitability Measures More Effective in
Selecting Firms and Sectors?</i>. Journal of Portfolio Management, 2017, 43, 87-101.

Risk management in student-managed funds. Managerial Finance, 2018, 46, 692-702.

Identifying regime changes in closed-end fund discounts. Journal of Economics and Finance, 2006, 30,
115-132.

Stock returns and the US dollar: the importance of monetary policy. Managerial Finance, 2015, 41,
1046-1058.

Adding Value in Student-Managed Funds: Benchmark and Sector Selection. Journal of Trading, 2017, 13,

27-34.

Noise trading and stock market bubbles: what the derivatives market is telling us. Managerial Finance,
2020, 46, 1165-1182.

IF

6.6

2.7

1.8

1.2

1.2

1.2

CITATIONS

19




