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8/17/2021

Sheridan Titman; Chishen Wei and Bin Zhao4

Corporate actions and the manipulation of retail investors: An analysis of Chinese stock splits

8/4/2021 8/26/20218/26/2021

Doron Avramov; Si Cheng; Abraham Lioui and Andrea Tarelli5

Sustainable investing with ESG rating uncertainty
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Have risk premia vanished?
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Dmitry Kuvshinov and Kaspar Zimmermann10

The big bang:  Stock market capitalization in the long run
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Vincent Glode; Christian C. Opp and Ruslan Sverchkov12

To pool or not to pool? Security design in OTC markets

7/21/2021 8/15/20218/13/2021

Pengjie (Paul) Gao; Chang Lee and Dermot Murphy13

Good for your fiscal health? The effect of the Affordable Care Act on healthcare borrowing costs

7/20/2021 8/1/2021 8/12/20217/29/2021
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What is CEO overconfidence? Evidence from executive assessments

7/15/2021 8/5/20218/4/2021 7/15/2021
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Listening in on investors' thoughts and conversations

7/15/2021 8/9/2021 8/19/20218/9/2021
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Music sentiment and stock returns around the world

7/4/2021 8/1/2021 8/12/2021 8/14/20218/1/2021
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Peer selection and valuation in mergers and acquisitions
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Value creation in shareholder activism

6/28/2021 7/19/2021 8/1/20217/16/2021 6/28/2021
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Gravity, counterparties, and foreign investment
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The effect of media-linked directors on financing and external governance
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6/24/2021 8/29/2021

Markus Leippold; Qian Wang and Wenyu Zhou32

Machine-learning in the Chinese Factor Zoo

6/23/2021 7/15/2021 7/29/2021 8/20/20217/12/2021

Naveen Khanna and Richmond D. Mathews33

Skill versus reliability in venture capital

6/22/2021 6/24/2021 6/28/2021 7/14/20216/24/2021 6/22/2021

John (Jianqiu) Bai; Yuehua Tang; Chi Wan and H. Zafer Yuksel34

Fund manager skill in a era of globalization: Offshore concentration and fund performance

6/22/2021 6/24/2021 6/30/2021 7/10/20216/23/2021

Jan Bena; I. Serdar Dinc and Isil Erel35

The international propagation of economic downturns through multinational companies: The real economy channel

6/20/2021 7/19/2021 8/1/20217/12/2021 6/20/2021
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Yoontae Jeon; Thomas H. McCurdy and Xiaofei Zhao36

News as sources of jumps in stock returns: Evidence from 21 million news articles for 9000 companies

6/18/2021 7/10/2021 7/15/2021 7/30/20217/10/2021

Zhiyao Chen; Dirk Hackbarth and Ilya A. Strebulaev37

A unified model of distress risk puzzles

6/17/2021 7/10/2021 7/15/20216/28/2021

Huu Nhan Duong; Abhinav Goyal; Vasileios Kallinterakis and Madhu 

Veeraraghavan

38

Democracy and the pricing of initial public offerings around the world

6/15/2021 6/17/2021 6/22/2021 7/12/20216/17/2021

Amy P. Hutton; Susan Z. Shu and Xin Zheng39

Regulatory transparency and the alignment of private and public enforcement:  Evidence from the public disclosure of SEC comment letters

6/15/2021 6/18/2021 6/23/2021 7/10/20216/17/2021

Dimitrios Kostopoulos; Steffen Meyer and Charline Uhr40

Ambiguity about volatility and investor behavior

6/11/2021 6/15/2021 6/28/2021 6/30/20216/15/2021

Albert Tsang; Nan Yang and Lingyi Zheng41

Cross-listings, antitakeover defenses, and the insulation hypothesis

6/11/2021 6/17/2021 6/22/2021 8/2/20216/14/2021 6/11/2021

Jeffery (Jinfan) Chang; Huancheng Du; Dong Lou and Christopher Polk42

Ripples into waves:  Trade networks, economic activity, and asset prices

6/10/2021 6/15/2021 6/18/2021 8/4/20216/14/2021

Eitan Goldman; Jordan Martel and Jan Schneemeier43

A theory of financial media

6/10/2021 6/16/2021 6/21/2021 6/28/20216/16/2021

Philip Bond and Yao Zeng44

Silence is safest: Information disclosure when the audience’s preferences are uncertain

6/8/2021 6/24/2021 6/30/2021 8/15/20216/24/2021

Eric Hilt; Matthew Jaremski and Wendy Rahn45

When Uncle Sam introduced Main Street to Wall Street:  Liberty bonds and the transformation of American Finance

6/8/2021 6/18/2021 6/23/2021 6/28/20216/18/2021

Thomas M. Eisenbach; Anna Kovner and Michael Junho Lee46

Cyber risk and the U.S. financial system:  A pre-mortem analysis

6/6/2021 6/15/2021 6/28/20216/13/2021

Fousseni Chabi-Yo; Markus Huggenberger and Florian Weigert47

Multivariate crash risk

6/3/2021 6/11/2021 6/18/2021 7/23/20216/8/2021 6/3/2021
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Itamar Drechsler; Alexi Savov and Philipp Schnabl48

How monetary policy shaped the housing boom

6/1/2021 6/8/2021 6/15/2021 6/28/20216/7/2021

Lin William Cong; Ye Li and Neng Wang49

Token-based platform finance

6/1/2021 6/8/2021 6/11/20216/7/2021

Kam Fong Chan and Terry Marsh50

Asset pricing on earnings announcement days

6/1/2021 6/8/2021 6/11/2021 6/14/20216/8/2021

Walid Busaba and Felipe Restrepo51

The 7% solution and IPO (under)pricing

5/28/2021 6/8/2021 6/14/2021 6/28/20216/8/2021

Cooper Howes52

Why does structural change accelerate in recessions?  The credit reallocation channel

5/28/2021 6/15/2021 6/22/2021 8/13/20216/11/2021

Gabriel Chodorow-Reich; Olivier Darmouni; Stephan Luck and 

Matthew C. Plosser

53

Bank liquidity provision across the firm size distribution

5/24/2021 6/4/2021 6/10/2021 6/24/20216/3/2021 5/24/2021

Carlo Altavilla; Lorenzo Burlon; Mariassunta Giannetti and Sarah 

Holton

54

Is there a zero lower bound?  The effects of negative policy rates on banks and firms

5/21/2021 6/3/2021 6/14/2021 6/22/20215/29/2021

Yulia Merkoulova and Chris Veld55

Stock return ignorance

5/19/2021 5/27/2021 6/7/2021 6/9/20215/25/2021

Gilles Chemla and Christopher Hennessy56

Signaling, instrumentation, and CFO decision-making

5/18/2021 6/3/2021 6/9/2021 7/10/20216/3/2021

Maria Chaderina; Patrick Weiss and Josef Zechner57

The maturity premium

5/15/2021 6/4/2021 6/10/2021 7/14/20216/4/2021

Maryam Fathollahi; Jarrad Harford and Sandy Klasa58

Anticompetitive effects of horizontal acquisitions: The impact of within-industry product similarity

5/14/2021 5/21/2021 6/2/2021 6/11/20215/21/2021
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Yi Ding; Wei Xiong and Jinfan Zhang59

Issuance overpricing of China’s corporate debt securities

5/14/2021 5/18/2021 5/25/2021 6/7/20215/17/2021

Darren J. Aiello60

Financially constrained mortgage servicers

5/12/2021 5/19/2021 6/3/20215/18/2021 5/12/2021

Murillo Campello; Robert A. Connolly; Gaurav Kankanhalli and Eva 

Steiner

61

Do real estate values boost corporate borrowing?  Evidence from contract-level data

5/12/2021 5/19/2021 6/3/2021 6/14/20215/18/2021 5/12/2021

Donghyun Kim; Xiaoqiong Wang and Qinghai Wang62

Geographic clustering of institutional investors

5/11/2021 5/18/2021 5/25/2021 8/12/20215/13/2021 5/11/2021

Egemen Eren and Semyon Malamud63

Dominant currency debt

5/9/2021 5/18/2021 5/25/2021 6/16/20215/16/2021

Alon Brav; Matthew Cain and Jonathon Zytnick64

Retail shareholder participation in the proxy process:  Monitoring, engagement and voting

5/3/2021 5/27/2021 6/7/2021 7/10/20215/26/2021

Lin Gao; Steffen Hitzemann; Ivan Shaliastovich and Lai Xu65

Oil volatility risk

5/2/2021 5/12/2021 5/19/2021 7/17/20215/11/2021 5/2/2021

Caio Almeida and Gustavo Freire66

Pricing of index options in incomplete markets

5/1/2021 5/10/2021 5/17/2021 5/20/20215/5/2021 5/1/2021

William Grieser; Charles Hadlock; James LeSage and Morad Zekhnini67

Network effects in corporate financial policies

5/1/2021 5/10/2021 5/17/2021 5/27/20215/3/2021

James F. Albertus; Brent Glover and Oliver Levine68

Foreign investment of US multinationals:  The effect of tax policy and agency conflicts?

4/28/2021 5/10/2021 5/17/2021 6/2/20214/28/2021

Cyrus Aghamolla and Richard T. Thakor69

IPO peer effects

4/27/2021 5/10/2021 5/17/2021 5/26/20214/29/2021

Khaled Obaid and Kuntara Pukthuanthong70

A picture is worth a thousand words:  Measuring investor sentiment by combining machine learning and photos from news

4/26/2021 5/10/2021 5/17/2021 6/2/20215/9/2021
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Tim Bollerslev; Andrew J. Patton and Rogier Quaedvlieg71

Realized semibetas: Disentangling "good" and "bad" downside risks

4/16/2021 5/10/2021 5/17/2021 5/26/20214/21/2021 4/16/2021

Elise Payzan-LeNestour and Michael Woodford72

"Outlier blindness”: A neurobiological foundation for neglect of financial risk

4/15/2021 5/3/2021 5/24/2021 6/14/20214/20/2021

Jose Maria Barrero73

The micro and macro of managerial beliefs

4/14/2021 5/10/2021 5/18/2021 6/2/20214/30/2021

Karsten Mueller74

Busy bankruptcy courts and the cost of credit

4/12/2021 5/5/2021 5/20/2021 8/11/20215/3/2021 4/12/2021

Kristian Blickle75

Local banks, credit supply, and house prices

4/9/2021 5/3/2021 5/12/2021 6/30/20214/29/2021 4/9/2021

Frederik P. Schlingemann and René M. Stulz76

Have exchange-listed firms become less important for the economy?

4/6/2021 5/3/2021 5/24/2021 6/28/20214/19/2021

Magnus Dahlquist and Julien Penasse77

The missing risk premium in exchange rates

4/5/2021 5/3/2021 5/24/2021 6/30/20214/15/2021

Frederico Belo; Vito D. Gala; Juliana Salomao and Maria Ana Vitorino78

Decomposing firm value

4/2/2021 5/3/2021 5/11/2021 8/4/20214/19/2021

Cem Demiroglu; Christopher James and Guner Velioglu79

Why are commercial loan rates so sticky?  The effect of private information on loan spreads

4/2/2021 5/3/2021 5/11/2021 5/26/20214/12/2021

Shaojun Zhang80

Dissecting currency momentum

3/29/2021 4/29/2021 5/10/2021 5/19/20213/29/2021

Sohnke M. Bartram; Kewei Hou and Sehoon Kim81

Real effects of climate policy: Financial constraints and spillovers

3/28/2021 4/29/2021 5/10/2021 6/9/20214/8/2021

Marc Arnold; Matthias Pelster and Marti G. Subrahmanyam82

Attention triggers and investors’ risk-taking

3/26/2021 4/29/2021 5/10/2021 5/19/20213/31/2021 3/26/2021
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Hang Bai and Lu Zhang83

Searching for the equity premium

3/22/2021 4/29/2021 5/12/2021 5/13/20213/22/2021 3/22/2021

Deqiu Chen; Yujing Ma; Xiumin Martin and Roni Michaely84

On the fast track: Information-acquisition costs and information production

3/22/2021 5/3/2021 5/11/2021 6/16/20214/1/2021

Adam Looney and Constantine Yannelis85

The consequences of student loan credit expansions:  Evidence from three decades of default cycles

3/18/2021 5/5/2021 5/20/2021 6/4/20215/3/2021 3/18/2021

Hongqi Liu; Cameron Peng; Wei A. Xiong and Wei Xiong86

Taming the bias zoo

3/17/2021 4/29/2021 5/12/2021 5/28/20213/25/2021

Mohammad Ghaderi; Mete Kilic and Sang Byung Seo87

Learning, slowly unfolding disasters, and asset prices

3/12/2021 4/29/2021 5/12/2021 5/19/20213/14/2021

Michael Gofman and Youchang Wu88

Trade credit and profitability in production networks

3/10/2021 4/28/2021 5/10/2021 5/25/20213/11/2021

Zhiguo He; Stefan Nagel and Zhaogang Song89

Treasury inconvenience yields during the COVID-19 crisis

3/7/2021 4/28/2021 5/10/2021 5/20/20214/26/2021

Samuel Antill90

Do the right firms survive bankruptcy?

3/5/2021 4/28/2021 5/10/2021 7/8/20214/8/2021

Hengjie Ai; Leyla Jianyu Han; Xuhui (Nick) Pan and Lai Xu91

The cross section of the monetary policy announcement premium

3/5/2021 5/10/2021 5/18/2021 6/29/20215/8/2021

Ashwini Agrawal; Juanita Gonzalez-Uribe and Jimmy Martinez-Correa92

Measuring the ex-ante incentive effects of creditor control rights during bankruptcy reorganization

3/5/2021 5/5/2021 5/20/20215/3/2021

Marco Giacoletti and Christopher A. Parsons93

Peak-bust rental spreads

3/4/2021 4/28/2021 5/17/2021 5/27/20213/24/2021

Charles V. Clarke94

The level, slope and curve factor model for stocks

3/1/2021 4/28/2021 5/17/2021 8/4/20214/22/2021 3/1/2021
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Yufeng Han; Dayong Huang; Dashan Huang and Guofu Zhou95

Expected return, volume, and mispricing

2/20/2021 4/26/2021 5/3/2021 5/6/20212/20/2021

Fabio Cereda; Fernando Chague; Rodrigo De-Losso; Alan Genaro and 

Bruno Giovannetti

96

Price transparency in OTC equity lending markets:  Evidence from a loan fee benchmark

2/16/2021 4/26/2021 5/3/2021 5/19/20212/17/2021

Jeremy Bertomeu; Ivan Marinovic; Stephen J. Terry and Felipe Varas97

The dynamics of concealment

2/12/2021 4/26/2021 5/3/2021 5/13/20213/8/2021

Murali Jagannathan; Wei Jiao and G. Andrew Karolyi98

Is there a home field advantage in global markets?

2/10/2021 4/23/2021 4/29/2021 6/28/20213/27/2021

Zhenzhen Fan; Juan M. Londono and Xiao Xiao99

Equity tail risk and currency risk premia

2/10/2021 4/26/2021 5/3/2021 5/11/20212/18/2021

Julia Fonseca and Bernardus Van Doornik100

Financial development and labor market outcomes: Evidence from Brazil

2/10/2021 4/26/2021 5/3/2021 6/4/20213/16/2021

Douglas W. Diamond; Yunzhi Hu and Raghuram G. Rajan101

Liquidity, pledgeability, and the nature of lending

2/4/2021 4/23/2021 4/26/2021 5/4/20212/4/2021

Jie Chen; Xunhua Su; Xuan Tian and Bin Xu102

Does customer base structure influence managerial risk-taking incentives?

1/28/2021 4/23/2021 4/29/2021 7/19/20212/6/2021

Shai Benjamin Bernstein; Emanuele Colonnelli; Davide Malacrino and 

Timothy McQuade

103

Who creates new firms when local opportunities arise?

1/28/2021 4/23/2021 4/26/2021 5/20/20214/23/2021

William F. Diamond; Marco Grotteria and Jules van Binsbergen104

Risk-free interest rates

1/26/2021 4/23/2021 4/29/2021 6/4/20213/3/2021

Robert P. Bartlett; Adair Morse; Richard Stanton and Nancy E. Wallace105

Consumer-lending discrimination in the FinTech era

1/23/2021 5/10/2021 5/18/2021 5/21/20215/7/2021 1/23/2021
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Patrick Augustin; Valeri Sokolovski; Marti G. Subrahmanyam and 

Davide Tomio

106

In sickness and in debt: The COVID-19 impact on sovereign credit risk

1/22/2021 4/21/2021 4/29/2021 5/5/20211/22/2021

Alok Kumar; Ville Rantala and Rosy Xu107

Social learning and analyst behavior

1/21/2021 4/21/2021 4/29/2021 6/7/20211/26/2021

Hao Jiang; Yi Li; Zheng Sun and Ashley W. Wang108

Does mutual fund illiquidity introduce fragility into asset prices?  Evidence from the corporate bond market

1/20/2021 4/20/2021 5/4/2021 5/13/20212/16/2021

Michael Ewens; Alexander S. Gorbenko and Arthur G. Korteweg109

Venture capital contracts

1/18/2021 4/19/2021 5/3/2021 6/25/20212/27/2021 1/18/2021

John Y. Campbell and Roman Sigalov110

Portfolio choice with sustainable spending:  A model of reaching for yield

1/18/2021 4/20/2021 5/4/2021 5/11/20211/21/2021 1/18/2021

Josh Lerner; Jason Mao; Antoinette Schoar and Nan R. Zhang111

Investing outside the box:  Evidence from alternative vehicles in private equity

1/17/2021 4/20/2021 4/28/2021 5/19/20214/19/2021

Felipe S. Iachan; Dejanir Silva and Chao Zi112

Under-diversification and idiosyncratic risk externalities

1/15/2021 4/20/2021 4/23/2021 4/29/20212/11/2021 1/15/2021

Aizhan Anarkulova; Scott Cederburg and Michael S. O'Doherty113

Stocks for the long run? Evidence from a broad sample of developed markets

1/14/2021 4/20/2021 4/28/2021 6/25/20211/18/2021

Yang Liu and Ivan Shaliastovich114

Government policy approval and exchange rates

1/12/2021 4/20/2021 5/5/2021 6/22/20211/12/2021

Leonardo Gambacorta; Luigi Guiso; Paolo Mistrulli; Andrea Pozzi and 

Anton Tsoy

115

The cost of steering in financial markets:  Evidence from the mortgage market

1/9/2021 4/19/2021 5/3/2021 5/6/20212/8/2021 1/9/2021

Jiafu An; Wenxuan Hou and Chen Lin116

Epidemic disease and financial development

1/5/2021 4/12/2021 4/26/2021 6/2/20211/8/2021 1/5/2021
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Jedrzej Bialkowski; Huong Dieu Dang and Xiaopeng Wei117

High policy uncertainty and low implied market volatility – an academic puzzle?

1/4/2021 4/13/2021 4/19/2021 5/5/20212/5/2021

Roni Michaely and Amani Moin118

Disappearing and reappearing dividends

12/27/2020 4/14/2021 4/21/2021 6/22/20214/12/2021

Robert Novy-Marx and Mihail Velikov119

Betting against betting against beta

12/25/2020 4/20/2021 4/23/2021 5/13/20213/12/2021 12/25/2020

Dmitry Livdan and Alexander Nezlobin120

Investment, capital stock, and replacement cost of assets when economic depreciation is non-geometric

12/23/2020 4/16/2021 4/23/2021 5/11/20214/15/2021 12/23/2020

Giovanni Favara; Ivan T. Ivanov and Marcelo Rezende121

GSIB surcharges and bank lending: Evidence from U.S. corporate loan data

12/23/2020 4/14/2021 4/21/2021 6/17/20211/4/2021
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