
December 15, 2013  

 

  

 

 

 

 

 

 

 

Regulatory Research 

1. Does Capital Control Policy Help Avoid Economic Crisis?  - Are Capital Controls Prudential? An 

Empirical Investigation by Andrés Fernández, Alessandro Rebucci, and Martín Uribe; November 

2013; NBER; pages-34                                     PDF 

2. Impact of Legislation on Stock Prices - Legislating Stock Prices by Lauren Cohen, Karl Diether and 

Christopher Malloy; December 2013; Journal of Financial Economics, Harward Business School; 

pages-61            PDF 

Securities Market Research    

3. Existence of Stock Market Interdependencies among Emerging Markets - Stock Market 

Linkages in Emerging Asia-Pacific Markets by Srinivasan Palamalai, Kalaivani M. and Christopher 

Devakumar; 5th December 2013; Christ University, Bangalore and  Periyar University (SSRN); 

pages-16            PDF 

4. Impact of Equilibrium Asset Pricing Model on Expected Returns - Asset Pricing with Return 

Asymmetries: Theory and Tests by Hugues Langlois; 4th December 2013; McGill University (SSRN); 

pages-54            PDF 

5. Factors Affecting Expected Returns from PE Investments - Chasing the Deal with the Money: 

Measuring the Required Risk Premium and Expected Abnormal Returns of Private Equity Funds 

to Maximize Their Internal Rate of Return by Fernando Scarpati and Wilson Ng; 1st December 

2013; University of Roehampton (SSRN); pages-14       PDF 

6. Relationship Between Asset's Opacity and Agent’s Incentives to Acquire Private Information- 

Asset Opacity and Liquidity by André Stenzel and Wolf Wagner; 30th November 2013; University 

of Mannheim, Tilburg University, and the European Banking Center (SSRN); pages-36  PDF 

7. How Political Uncertainty Impacts Asset Pricing - The Price of Political Uncertainty: Theory and 

Evidence from the Option Market by Bryan T. Kelly, Lubos Pastor and Pietro Veronesi; 19th 

November 2013; University of Chicago - Booth School of Business (SSRN); pages-65   PDF 

8. Robust Capital Asset Pricing Model to Measure Uncertainty-Return Tradeoff - A Robust Capital 

Asset Pricing Model by Doriana Ruffino; 18th November 2013; Government of the United States 

of America - Division of Research and Statistics (SSRN); pages-13     PDF 

9. How Corporate Diversification Depends on Ownership Identities, Legal Environment - Private 

Equity Ownership and Diversification: International Evidence by Vesa Puttonen , Eero Kasanen 

and Katariina Soikkanen; 16th November 2013; Aalto University, Helsinki School of Economics and 

Boston Consulting Group (SSRN); pages-37        PDF 

10. Comparison of Portfolio Selection Models - Linear vs. Quadratic Portfolio Selection Models in 

Practice by Francesco Cesarone , Andrea Scozzari and Fabio Tardella; 12th December 2013; 

University of Rome (SSRN); pages-21                    PDF 

December 2013 

http://www.nber.org/papers/w19671.pdf?new_window=1
http://www.people.hbs.edu/lcohen/pdffiles/dimalcoII.pdf
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2363383
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2362944
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2361500
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2361434
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2356588
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2355950
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2354959
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2365855


December 15, 2013  

 

11. How Frequent Repurchase Disclosures Impact Cost Saving Ability of Firms in India - Market 

Timing Ability of Indian Firms in Open Market Repurchases by Agarwalla, Sobhesh Kumar; Jacob, 

Joshy; and Vasudevan, Ellapulli; 20th November 2013; Indian Institute of Management- 

Ahmedabad; pages-37          PDF 

 Corporate Finance Research 

12. Is Greater Trading Liquidity Good or Bad for Corporate Governance? - Liquidity and Governance 

by Kerry Back, Tao Li, and Alexander Ljungqvist; November 2013; NBER; pages-45                PDF 

13. Impact of Corporate Governance on Corporate Excellence in India - Footprints of Corporate 

Governance on BSE Companies by Dr Sunaina Kanojia and Ms. Harleen Kaur Bindra; 8th 

December 2013; University of Delhi (SSRN); pages-15      PDF 

14. Implications of Corporate Income Taxation on Bank's Incentive to Securitize - Does Corporate 

Income Taxation Affect Securitization? Evidence from OECD Banks by Di Gong and Jenny 

Ligthart; 30th November 2013; Tilburg University (SSRN); pages-29     PDF 

15. Study on Target Capital Structure of Newly Acquired Subsidiary - Do Firms have Tax-Influenced 

Capital Structure Targets? Evidence from Taken Over Companies that Became Subsidiaries by 

Pascal Stock; 18th November 2013; University of Mannheim (SSRN); pages-46       PDF 

 Fixed Income Research 

16. Equilibrium Model for Debt Maturity Choice of Firms - Debt Maturity and the Liquidity of 

Secondary Debt Markets by Max Bruche and Anatoli Segura; December 2013; LSE Financial 

Markets Group Research Centre; pages-63                      PDF 

17. Factors influencing Market Discipline - Do the Governance Performance and the Sovereign Debt 

Influence Market Discipline? The EMU's Case Under the New European Bail in Regime by 

Evangelos Vasileiou; 8th December 2013; University of the Aegean (SSRN); pages-25      PDF 

Macroeconomic Research 

18. Effects of Monetary and Financial Sector Policies of Emerging Economies  - Distributional 

Effects of Macroeconomic Policy Choices in Emerging Market Economies  by Eswar S. Prasad; 

November 2013; NBER; pages-47         PDF 

19. Role of G20, Financial Stability Board in Reforming the Global Financial System - Who's in 

Charge of Fixing the World's Financial System? The Under-Appreciated Lead Role of the G20 and 

the FSB by Daniel E. Nolle; 29th November 2013; Office of the Comptroller of the Currency (SSRN); 

pages-67            PDF 

20. Has the 2009 financial crisis impacted relationship between growth, real exchange rates and 

trade protectionism? - Growth, real exchange rates and trade protectionism since the financial 

crisis by Georgios Georgiadis, Johannes Grab; November 2013; ECB; pages 36     PDF 

 

*Please refer to the electronic version for detailed news 
Now, access the “Capital Markets Research Dossier” from your smartphone. Follow us on 

 
Exchange Square, Suren Road, Andheri (East), Mumbai 400 093 

 Tel.: +91-22-6731 9000 | Fax: +91-22-6731 9004  
 

 
Disclaimer: This report is provided for information purposes only. The information contained in this research report does not constitute an offer to sell or a solicitation of 
an offer to acquire any securities or other investments. The information in this report is not intended as financial advice. The information and opinions contained in 
research report have been complied or arrived at from sources believed to be reliable in good faith, but no representation or warranty express or implied , is made by 
MCX-SX Stock Exchange Ltd (“MCX-SX”) as to their accuracy, reliability, completeness, or correctness and MCX-SX does not warrant that the information is up-to date. 
MCX-SX will not be liable for any damage or loss of any kind, arising out of use, reference to, or reliance on any information contained in this report. 

http://iima.edu.in/assets/snippets/workingpaperpdf/9782541062013-11-10.pdf
http://www.nber.org/papers/w19669.pdf?new_window=1
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2364774&download=yes
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2361445
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2354455
http://www.lse.ac.uk/fmg/workingPapers/discussionPapers/fmgdps/DP726-Final.pdf
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2365090
http://www.nber.org/papers/w19668.pdf?new_window=1
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=2354395
http://www.ecb.europa.eu/pub/pdf/scpwps/ecbwp1618.pdf

