Contents

Papers’ abstracts / Anorauii 10 crarei
Fahimeh Rezayat, Burhan F. Yavas, Prakash L. Dheeriya

Can market volatilities ripple across nations? An investigation using
exchange traded funds

Han-Ching Huang, Pei-Shan Tung

An analysis of prices, volumes, and bid-ask spreads surrounding
the announcement of tender offers

Naoshi Tsuchida, Ann Tucker
Time-dependent selection of important economic indicators over stock prices
Christopher Gan, Gilbert V. Nartea, Dou Ling Ling, Baiding Hu

Duration dependence test of rational speculative bubbles:
a case study of the Hong Kong stock market

Sankarshan Acharya

Economic inefficiency and unconstitutionality of short selling and privileged
private clearing house

I-Ming Jiang, Wei-Wei Shiao

Research on the risky convertible bond with reset clause:
an application of finite difference method

Wee Ching Pok

Analysis of Syariah quantitative screening norms among Malaysia
Syariah-compliant stocks

Hsing-Hwa Hsiung, Juo-Lien Wang

Value creation potential of intellectual capital in the
digital content industry

Sanjay Sehgal, Vidisha Garg, Florent Deisting

Relationship between cross sectional volatility and stock returns:
evidence from India

Husni Ali Khrawish, Ahmad Y. Khasawneh, Feda’a A. Khrisat

The impact of budget deficits on money demand in Jordan:
co-integration and vector error correction analysis

Authors of the issue

15

23

37

49

61

69

81

91

101
109



