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“Fractional Cointegration Tests with GARCH” 1999

“The Relationship between US and Canadian Wheat Futures” 1999
(with G. Geoffrey Booth, and P. Brockman)

“Price and Volatility Spillovers in Scandinavian Stock Markets” 1998

(with G. Geoffrey Booth and Teppo Martikainen)
Distinguished Paper Award 1997
(with G. Geoffrey Booth, Ji-Chai Lin, and Teppo Martikainen)
The 4th Annual Conference of the Multinational Finance Society, Thessaloniki,
Greece
University Graduate Scholarship 1989
School of Management, Binghamton University

GOOGLE SCHOLAR CITATIONS

6,313 citations (as of April 8, 2025)

GRANTS

Faculty of Business and Law, Auckland University of Technology, $4,200 2012

CME Group Foundation, $10,000 2012
The Relationship Among Agricultural Futures, ETFs,
and the US Stock Market

Chicago Board of Trade (CBOT) Educational Research Foundation, $4,000 1999
Price Discovery on the DJIA Index Markets

Jenny and Antti Wihuri Foundation Helsinki, Finland, US$3,000 1994

Price and Volatilities Spillovers in Scandinavian Stock Markets
(with G. Geoffrey Booth and Teppo Martikainen)

AD HOC REVIEWER FOR JOURNALS, BOOKS, AND PROPOSALS

Asia-Pacific Journal of Acc & Econ; Canadian Journal of Economics;
Computational Economics; Decision Science Journal; Energy Economics;
Econometrics Review; Economic Modelling; Economics of Planning;

Emerging Markets Finance and Trade; Empirical Economics;

European Journal of Finance; Financial Management; Finance Research Letters
Financial Analysts Journal; Financial Review; Global Finance Journal;

IEEE Transactions on Computational Social Systems

International Journal of Forecasting; HK Institute for Monetary Research;

Int’l Review of Economics and Finance; International Economic Journal;

Int’I Review of Financial Analysis; Investments, Bodie, Kane, and Marcus, 5" ed.;
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Japan and the World Economy; Journal of Applied Econometrics;

Journal of Banking and Finance; Journal of Business Finance & Accounting;
Journal of Business Ethics; Journal of Commodity Markets;

Journal of Development Economics; Journal of Economics and Business;
Journal of Empirical Finance; Journal of Financial Econometrics;

Journal of Financial Markets; Journal of Financial Research;

Journal of Financial Studies; Journal of Futures Markets;

JFQA; Journal of Int’l Financial Markets, Institutions, and Money

Journal of Int’l Money and Finance; Journal of /nt’l Trade and Econ Dev
Journal of Macroeconomics; Journal of Money, Credit and Banking;
Journal of Multinational FM; Managerial Finance; Multinational Finance Journal;
National Science Foundation; Pacific-Basin Finance Journal;

Quantitative Finance; Quarterly Review of Econ and Fin;

Review of Finance; Review of Futures Markets; Review of Quant Fin & Acc
Social Sciences and Humanities Research, Council of Canada (SSHRC);
Southern Economic Journal; Studies in Nonlinear Dynamics & Econometrics

SERVICES

CFA Program Advisor 2012 -
College of Business Administration, University of Missouri - St. Louis
Committee Member

Faculty Senate 2023-
ATP Committee 2023-
Graduate Studies Committee 2023-
Faculty Policy Committee 2017-2021
Research Misconduct Committee 2017-2018
Graduate Council Committee 2012-2018
Dean’s Advisory Committee 2012-2014, 2016
Reviewer for UM Grant/Research Proposals 2013, 2017(2), 2018

Program Committee Member
FMA European Conference, Kristiansand, Norway, June 2018
FMA Asia Pacific Conference, Hong Kong, June 2018
The Global Finance Conference (GFC),
Boston, June 2025
Cagliari, Italy, June 2024
Prosecco-Wine Lands, Italy, 2023
Portugal, June 2022
(Virtual), May 2021
Hangzhou, China, June 2020
Zagreb, Croatia, June 2019
Paris, France, July 2018
Hempstead, NY, May 2017
Fresno, CA, April 2016
Hangzhou, China, April 2015
The International Conference on Futures and Other Derivatives (ICFOD)
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Guangzhou, China, November 2023
Zhuhai, China, December 2020
Hangzhou, China, October 2019
Shanghai, China, October 2018
Ningbo, China, November 2017
Shenzhen, China, December 2016
Shanghai, China, October 2014
Beijing, China, November 2013
Beijing, China, October 2012
Derivative Markets Conference, Auckland, New Zealand, 2017
Auckland Finance Meeting
Auckland University of Technology, New Zealand, 2013, 2014, 2015, 2016,
2017, 2018, 2019, 2020, 2021, 2022, 2023, 2024

External Reviewer

Oakland University 2023
School of Business Administration

American University of Beirut (AUB) 2021
Suliman S. Olayan School of Business

Zayed University, Abu Dhabi, UAE 2021
College of Business

Missouri University of Science & Technology 2019
Department of Business & Technology

Elon University, Department of Finance 2018

Social Sciences and Humanities Research Council of Canada. 2013

Gulf University for Science & Technology (GUST) 2023, 2022, 2012

Simon Frasier University 2012

EDITORIAL POSITION

Advisory Board
Journal of Risk and Financial Management 2018-

Guest Editor

Journal of Risk and Financial Management 2019
Special issue of “International Financial Markets”

International Journal of Accounting and Information Management 2013
Special issue of “Behavioral Finance and Accounting”

Subject Editor
Journal of International Financial Markets, Institutions & Money 2018

Associate Editor

Journal of Futures Markets 2020-
Applied Finance Letters 2016-
Financial Review 2015-2021
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https://jrxy.gdufs.edu.cn/info/1062/5973.htm

Global Finance Journal 2014-2017
Journal of Financial Studies (Journal of the Taiwan Finance Association) 2009-2011
International Journal of Accounting and Information Management 2009-
Journal of International Financial Markets, Institutions & Money 2008-2018
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