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Ekkehard Kopp, and 
Janusz Traple

$80.00: Hb: 978-1-107-00264-7

$39.99: Pb: 978-0-521-17573-9: 

186 pp.

International Series on 
Actuarial Science 

Mastering Mathematical 
Finance 

https://doi.org/10.1017/S0022109013000458  Published online by Cam
bridge U

niversity Press

https://doi.org/10.1017/S0022109013000458


JFQA Style Requirements

Submit manuscripts online at www.jfqa.org.  Manuscripts must be double-spaced 
and single-sided on 8.5" � 11" paper.  The cover page must show title, author 
name(s) and affi liation(s), e-mail address(es), and work phone number(s).  The 
fi rst page of text should include the title and a one-paragraph abstract of no more 
than 100 words.  All sections of the paper, beginning with the introduction and 
ending with a conclusion or summary, must be numbered with Roman numerals.  
Subsection headings must be lettered A, B, C, etc.

The manuscript should explain its relation to other research in the fi eld, especially 
recently published material.  References cited in the text should be noted by the last 
name(s) of the author(s) followed by the publication year enclosed in parentheses 
without punctuation: Smith (1988).  When a particular page, section, or equation 
is referred to, the reference also should be placed within parentheses: (Smith and 
Jones (1988), p. 222), (Green (1988a), eq. 3).

Lengthy mathematical proofs and extensive tables should be placed in an appendix 
or omitted from the manuscript entirely.  In the latter case, the author may indicate 
in a footnote that proofs or tables are available from the author.  The author should 
make every effort to explain the meaning of mathematical proofs.

The author should check the manuscript for clarity, grammar, spelling, and punc-
tuation to minimize editorial changes and the necessity of extensive corrections 
at the proof stage.  All abbreviations must be defi ned.

Equations.  All but very short mathematical expressions should be displayed on a 
separate line and centered.  Important displayed equations must be identifi ed by 
consecutive Arabic numerals in parentheses on the left.  Expressions should be 
aligned, and subscripts and superscripts clearly marked to avoid confusion.

Tables.  Each table must be titled and numbered consecutively with Arabic numer-
als.  Please check the text to make sure there is a reference to each table.  General 
footnotes should be marked a, b, c, etc., for specifi c footnotes.  Asterisks * or ** 
indicate signifi cance at the 5% and 1% levels, respectively.  The author should 
check tables to be sure that totals are correct and that the title, column headings, 
and footnotes clearly explain the content of the table.  If tables are on separate 
pages at the end of the article, indicate approximate placement within the text.

Figures.  Figures must be titled and numbered consecutively with Arabic numer-
als.  Captions should present suffi cient information to describe the purpose of 
the fi gure.  Figures for accepted manuscripts must be of professional quality and 
ready for reproduction.

Footnotes.  Footnotes must be double-spaced.  Footnotes must not be used for the 
purpose of citation.  Footnotes with extensive content should be avoided.

References.  All works cited in the text must be alphabetically arranged in a double-
spaced list at the end of the manuscript.  Examples:

Brown, S., and J. Warner.  “Using Daily Stock Returns: The Case of Event Studies.” 
Journal of Financial Economics, 14 (1985), 1–31. 

Ross, S. A.  “Return Risk and Arbitrage.” In Risk and Return in Finance, Vol. I, 
I. Friend and J. L. Bicksler, eds. Cambridge, MA: Ballinger (1977). 

Titman, S.; K. C. Wei; and F. Xie. “Capital Investments and Stock Returns.” Journal 
of Financial and Quantitative Analysis, 39 (2004), 677–700.

https://doi.org/10.1017/S0022109013000458  Published online by Cam
bridge U

niversity Press

https://doi.org/10.1017/S0022109013000458


J O
 U

 R
 N

 A
 L   O

 F
   F

 I N
 A

 N
 C

 I A
 L   A

 N
 D

   Q
 U

 A
 N

 T
 I T

 A
 T

 I V
 E

   A
 N

 A
 L Y

 S
 I S

J O U R N A L   O F   F I N A N C I A L   A N D   Q U A N T I T A T I V E   A N A L Y S I S

VOL. 48, NO. 3 
JUNE 2013

2012 Sharpe Award Winners

CEOs Under Fire: The Effects of Competition from Inside 
Directors on Forced CEO Turnover and CEO Compensation
Shawn Mobbs

Contracting with Nonfi nancial Stakeholders and Corporate 
Capital Structure: The Case of Product Warranties
Jayant R. Kale, Costanza Meneghetti, and Husayn Shahrur

The Shareholder Base and Payout Policy
Andriy Bodnaruk and Per Östberg

A First Look at Mutual Funds That Use Short Sales
Honghui Chen, Hemang Desai, 
and Srinivasan Krishnamurthy

Debt Maturity and Asymmetric Information: Evidence 
from Default Risk Changes
Vidhan K. Goyal and Wei Wang

Material Adverse Change Clauses and Acquisition Dynamics
David J. Denis and Antonio J. Macias

Executive Pay Disparity and the Cost of Equity Capital
Zhihong Chen, Yuan Huang, and K. C. John Wei

CEO Entrenchment and Corporate Hedging: Evidence 
from the Oil and Gas Industry
Praveen Kumar and Ramon Rabinovitch

Corporate Governance and Risk Taking in Pension Plans: 
Evidence from Defi ned Benefi t Asset Allocations
Hieu V. Phan and Shantaram P. Hegde

Predictable Dynamics in Higher-Order Risk-Neutral 
Moments: Evidence from the S&P 500 Options
Michael Neumann and George Skiadopoulos

Do Stock Markets Catch the Flu?
Brian C. McTier, Yiuman Tse, and John K. Wald

V
O

L. 48, N
O

. 3, JU
N

E
 2013

PUBLISHED BY CAMBRIDGE UNIVERSITY PRESS 

FOR THE UNIVERSITY OF WASHINGTON

 MICHAEL G. FOSTER SCHOOL OF BUSINESS

IN COOPERATION WITH THE UNIVERSITY OF UTAH

DAVID ECCLES SCHOOL OF BUSINESS

AND THE NEW YORK UNIVERSITY

 LEONARD N. STERN SCHOOL OF BUSINESS

Cambridge Journals Online
For further information about this journal please
go to the journal website at:
journals.cambridge.org/jfqa

MANAGING EDITORS

Hendrik Bessembinder
Stephen Brown  
Jarrad Harford 
Paul Malatesta 

ADVISORY EDITOR

Mark Grinblatt

ASSOCIATE EDITORS

Warren Bailey

Gurdip Bakshi 

Murillo Campello 

Mikhail Chernov

Jeffrey Coles

Jennifer Conrad

Jefferson Duarte

Alex Edmans

Wayne Ferson

Jonathan Karpoff

Francis Longstaff

Ronald Masulis

John McConnell

Robert McDonald

Darius Palia 

Neil Pearson

George Pennacchi

Jeffrey Pontiff

Jay Ritter

Bryan Routledge

Sergei Sarkissian

Paul Schultz

Chester Spatt

Kumar Venkataraman 

Ralph Walkling

Yuhai Xuan

David Yermack

Lu Zhang 

Guofu Zhou

https://doi.org/10.1017/S0022109013000458  Published online by Cam
bridge U

niversity Press

https://doi.org/10.1017/S0022109013000458

	jfq_ForthcomingArticles.pdf
	jfq_bm.pdf
	jfq_Sty.pdf
	c4.pdf

