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University of Toronto (19)

Year Title

2005 What's in a Name? An Experimental Examination of
Investment Behavior

2011  Euro-Zone Equity Returns: Country versus Industry
Effects

2011  Option-Implied Measures of Equity Risk

2013  Cash Holdings and Mutual Fund Performance

2013  Corporate Governance Rules and Insider Trading
Profits

2014  Emerging Equity Market Comovements: Trends and
Macroeconomic Fundamentals

2015  Intraday Share Price Volatility and Leveraged ETF
Rebalancing

2015  Investor Scale and Performance in Private Equity
Investments

2015  Reputation and Loan Contract Terms: The Role of
Principal Customers

2017  Dynamic Dependence and Diversification in Corporate
Credit

2017  The Effects of Investment Bank Rankings: Evidence
from M&A League Tables

2018 Do Credit Default Swaps Mitigate the Impact of Credit
Rating Downgrades?

2018  Hacking Corporate Reputations

2019  Collective Action and Governance Activism

2020 Disastrous Defaults

2020 Time-Varying Crash Risk Embedded in Index Options:
The Role of Stock Market Liquidity

2021  The Dollar Profits to Insider Trading

2022  Passive-Aggressive Trading: The Supply and Demand

of Liquidity by Mutual Funds
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2022

Title

The Term Structure of Equity Risk Premia: Levered
Noise and New Estimates

York University (11)

Year

2008

2010

2011

2011

2013

2015

2015

2016

2019

2022

2023

Title

Managerial Incentives and Corporate Fraud: The
Sources of Incentives Matter

Security Design in Initial Public Offerings

An Examination of Mutual Fund Timing Ability Using
Monthly Holdings Data

Do Nonfinancial Stakeholders Affect the Pricing of Risky
Debt? Evidence from Unionized Workers

Does the Secondary Loan Market Reduce Borrowing
Costs?

Foreign Investor Heterogeneity and Stock Liquidity
around the World

Intraday Share Price Volatility and Leveraged ETF
Rebalancing

Optimal Purchasing of Deferred Income Annuities When
Payout Yields are Mean-Reverting

Are US Industries Becoming More Concentrated?

Passive-Aggressive Trading: The Supply and Demand
of Liquidity by Mutual Funds

Do Insiders Hire CEOs with High Managerial Talent?

McGill University (5)

Year Title

2011 Option-Implied Measures of Equity Risk

2011 Trust and the Choice Between Housing and Financial
Assets: Evidence from Spanish Households

2015  Financial Relationships and the Limits to Arbitrage

2023  The Term Structure of Short Selling Costs

2025 Bank regulation, investment, and capital requirements
under adverse selection

University of Alberta (5)

Year Title

2015  Investors’ Interacting Demand and Supply Curves for
Common Stocks

2017  Zero-Leverage Puzzle: An International Comparison

Authors

Oliver Boguth; Murray Carlson; Adlai
J. Fisher; Mikhail Simutin

Authors
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Gustavo Grullon; Yelena Larkin;
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Susan Kerr Christoffersen; Donald B.
Keim; David K. Musto; Aleksandra
Rzeznik

Jason D. Kotter; Yelena Larkin

Authors

Bo-Young Chang; Peter
Christoffersen; Kris Jacobs; Gregory
Vainberg
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Thomas J Rivera
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Year Title

2020 Bank of Japan Equity Purchases: The (Non-)Effects of

Extreme Quantitative Easing

2021  Informed Trading and Momentum in the Corporate Bond

Market

2023  Director Expertise and Corporate Sustainability

Simon Fraser University (4)

Year Title

2007  Repurchasing Shares on a Second Trading Line

2013  Corporate Governance and the Timing of Earnings

Announcements

2021  Search-Based Peer Groups and Commonality in

Liquidity

2025 Rent extraction amid borrowers’ adversity: evidence
from activist short sellers’ attacks

University of British Columbia (4)

Year Title

2011 Do Nonfinancial Stakeholders Affect the Pricing of Risky
Debt? Evidence from Unionized Workers

2014  The Effects of Government-Sponsored Venture Capital:

International Evidence

2022  The Term Structure of Equity Risk Premia: Levered

Noise and New Estimates

2023  Why momentum concentrates among overvalued

stocks?

HEC Montreal (3)

Year Title

2008  The Optimality of Uniform Pricing in IPOs: An Optimal

Auction Approach

2015  International Firm Investment under Exchange Rate

Uncertainty

2025  Executive compensation with environmental and social

performance

Western University (3)
Year Title

2007  Secret Reservation Prices in Bookbuilding

2017 A Mechanism for LIBOR

2022  The Choice of Peers for Relative Performance
Evaluation in Executive Compensation

Authors

Ben Charoenwong; Randall Marck;
Yupana Wiwattanakantang

Lifang Li; Valentina Galvani

Peter lliev; Lukas Roth

Authors

Dennis Y. Chung; Du$an Isakov;
Christophe Pérignon

Roni Michaely; Amir Rubin;
Alexander Vedrashko

Paul Brockman; Dennis Y. Chung;
Neal M. Snow

Albert Mensah; Jeong-Bon Kim; Luc
Paugam; Hervé Stolowy

Authors

Huafeng (JASON) Chen; Marcin
Kacperczyk; Hernan Ortiz-Molina

James A. Brander; Qiangian Du;
Thomas Hellmann

Oliver Boguth; Murray Carlson; Adlai
J. Fisher; Mikhail Simutin

Jack Favilukis; Terry Zhang

Authors

Moez Bennouri; Sonia Falconieri

Alexandre Jeanneret

Pierre Chaigneau; Nicolas Sahuguet

Authors
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Brian Coulter; Joel Shapiro; Peter
Zimmerman

John M. Bizjak; Swaminathan L.
Kalpathy; Zhichuan Li; Brian Young

DOl
10.1093/rof/rfaa029

10.1093/rof/rfab004

10.1093/rof/rfad012

DOl
10.1093/rof/rfm006

10.1093/rof/rft054

10.1093/rof/rfab033

10.1093/rof/rfaf035

DOI
10.1093/rof/rfq028

10.1093/rof/rfu009

10.1093/rof/rfac062

10.1093/rof/rfad033

DOl
10.1093/rof/rfn006

10.1093/rof/rfv054

10.1093/rof/rfaf012

DOl
10.1093/rof/rfm025
10.1093/rof/rfx045

10.1093/rof/rfac016


https://doi.org/10.1093/rof/rfaa029
https://doi.org/10.1093/rof/rfab004
https://doi.org/10.1093/rof/rfad012
https://doi.org/10.1093/rof/rfm006
https://doi.org/10.1093/rof/rft054
https://doi.org/10.1093/rof/rfab033
https://doi.org/10.1093/rof/rfaf035
https://doi.org/10.1093/rof/rfq028
https://doi.org/10.1093/rof/rfu009
https://doi.org/10.1093/rof/rfac062
https://doi.org/10.1093/rof/rfad033
https://doi.org/10.1093/rof/rfn006
https://doi.org/10.1093/rof/rfv054
https://doi.org/10.1093/rof/rfaf012
https://doi.org/10.1093/rof/rfm025
https://doi.org/10.1093/rof/rfx045
https://doi.org/10.1093/rof/rfac016

Queen's University (2)

Year Title

2021  The Strategic Response of Banks to Macroprudential
Policies: Evidence from Mortgage Stress Tests in
Canada*

2025  Executive compensation with environmental and social

performance

University of Calgary (2)

Year Title
2006  Chinese Walls in German Banks
2008  Option Compensation and Industry Competition

Concordia University (1)

Year Title

2023 Do Anomalies Really Predict Market Returns? New

Data and New Evidence

McMaster University (1)

Year Title

2008  An Experimental Test of the Impact of Overconfidence

and Gender on Trading Activity

Toronto Metropolitan University (1)

Year Title

2020 Time-Varying Crash Risk Embedded in Index Options:

The Role of Stock Market Liquidity

Universite Laval (1)

Year Title

2015  The Performance of Market Timing Measures in a

Simulated Environment

Universite de Montreal (1)

Year Title

2022  Tail Risk and Asset Prices in the Short-term

Universite de Sherbrooke (1)

Year Title

2015  The Performance of Market Timing Measures in a

Simulated Environment

Authors
Robert Clark; Shaoteng Li

Pierre Chaigneau; Nicolas Sahuguet

Authors
Alfred Lehar; Otto Randl

Neal M. Stoughton; Kit Pong Wong

Authors

Nusret Cakici; Christian Fieberg;
Daniel Metko; Adam Zaremba

Authors

Richard Deaves; Erik Luders; Guo
Ying Luo

Authors

Peter Christoffersen; Bruno Feunou;
Yoontae Jeon; Chayawat
Ornthanalai

Authors

Stéphane Chrétien; Frank Coggins;
Félix d’Amours

Authors

Caio Almeida; Gustavo Freire; René
Garcia; Rodrigo Hizmeri

Authors
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University of Lethbridge (1)

Year

2013

Title

Does the Secondary Loan Market Reduce Borrowing
Costs?

University of Manitoba (1)

Year

2020

Title

ADHD Symptoms and Financial Distress

University of Waterloo (1)

Year

2021

Title

Language and Domain Specificity: A Chinese Financial
Sentiment Dictionary

Wilfrid Laurier University (1)

Year

2009

Title
The Limits of the Limits of Arbitrage

Authors

Mark J. Kamstra; Gordon S. Roberts;
Pei Shao

Authors
Chi Liao

Authors

Zijia Du; Alan Guoming Huang; Russ
Wermers; Wenfeng Wu

Authors
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