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CALL FOR PARTICIPATION

Fourth Annual PACAP
Finance Conference
July 6-8,1992 • Hong Kong
Hong Kong Convention and Exhibition Centre

The Fourth Annual PACAP Finance Conference is sponsored by:

• Asian Development Bank • The Stock Exchange of Hong Kong Ltd.
• People's Bank of China • Wardley James Capel Holdings Ltd.
• Peregrine Investment Holdings Ltd. • PACAP Research Center

Conference Theme: Investor Confidence in the Asian and Pacific Capital Markets

Keynote Speakers
• Dr. Merton Miller, 1990 Nobel Laureate in Economics and Robert R. McCormick

Distinguished Service Professor, University of Chicago
• Dr. Franco Modigliani, 1985 Nobel Laureate in Economics and Institute Professor

Emeritus, Massachusetts Institute of Technology
H Mr. Kimimasa Tarumizu, President of the Asian Development Bank

Review Committee
James S. Ang, Florida State University Henry M.K. Mok, Chinese University of
Warren B. Bailey, Cornell University Hong Kong
Stephen J. Brown, New York University s- Abraham Ravid, Haifa University and
Andrew H. Chen, Southern Methodist Rutgers University

University Michael S. Rozeff, State University of
Andrew Freris, G.T. Management (Asia) New York at Buffalo

Limited Thomas Schneeweis, University of
Yasushi Hamao, Columbia University Massachusetts-Amherst
Richard Y.K. Ho, City Polytechnic of Lemma W. Senbet, University of Maryland

Hong Kong Alan K. Severn, University of Detroit
Jonathan Karpoff, University of Washington Kulpatra Sirodom, Thammasat University
E. Han Kim, University of Michigan Bruno H. Solnik, Groupe HEC
Chan Pyo Kook, Sogang University Rene M. Stulz, Ohio State University
Kin Lam, University of Hong Kong Sheridan Titman, University of California,
Kenneth Lehn, University of Pittsburgh Los Angeles
Kian-Guan Lim, National University of Othman Yong, National University of

Singapore Malaysia
Joungyol Lin, National Chengchi University

Ten papers will be selected for inclusion in a special issue of the Pacific-Basin Finance Journal,
a new academic journal to be jointly published by the PACAP Research Center and North-
Holland. Three outstanding papers will be recognized through the award of competitive
research grants on the basis of quality of research and relevance to Pacific-Basin capital
markets. The amount of each grant is US$3,000. Funding for the three competitive research
grants has been generously contributed by Chicago Board Options Exchange, Chicago
Mercantile Exchange, and Philadelphia Stock Exchange.

For further information on the Fourth Annual PACAP Finance Conference, contact:

Drs. S. Ghon Rhee and Rosita P. Chang, Program Chairs
PACAP Research Center, College of Business Administration

University of Rhode Island, Kingston, RI 02881-0802, USA
Phone: (1-401) 792-5807 Fax: (1-401) 792-4312

https://doi.org/10.1017/S0022109000007973  Published online by Cam
bridge U

niversity Press

https://doi.org/10.1017/S0022109000007973


Finance Association Meetings

Southern Finance Association
Dates: November 18-21, 1992
Place: Jacksonville, FL
Deadline for program participation: February 10, 1992
Contact: R. Charles Mover, Wake Forest University, Babcock Graduate School of Manage-

ment, P.O. Box 7659, Winston-Salem, NC 27109.

Association of Managerial Economists
Dates: January 5-7, 1993
Place: Anaheim, CA
Deadline for program participation: June 1, 1992
Contact: Mark Hirschey, University of Kansas, School of Business, Lawrence, KS 66045.

Midwest Finance Association
Dates: April 1-3, 1993
Place: Indianapolis, IN
Deadline for program participation: September 1,1992
Contact: George Pinches, University of Kansas, School of Business, Lawrence, KS 66045.

Sixth International Symposium on Applied Stochastic Models and Data Analysis
Dates: May 3-6, 1993
Place: Chania, Crete, Greece
Deadline for program participation: May 15, 1992
Contact: Christos Skiadas, Department of Production Engineering and Management, Tech-

nical University of Crete, 73132, Chania, Crete, Greece.
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"An indispensable resource for
anyone seriously concerned with
learning from the S&L debacle."

—Paul A. Volcker

Surveying the modern course of the thrift
industry, from the Federal Home Loan Bank
Act of 1932 to the current efforts at restruc-
turing, Lawrence J. White—a former board
member of the Federal Home Loan Bank
Board—addresses the essential questions of
the S&L crisis: what happened, why it
happened, and what must be done so that it
never happens again. It is an indispensable
guide for economists and policymakers of
the future.

"This is an important book. It is also
compelling reading."—Alfred E. Kahn
"Clearly stated, logical, and well written....A success."
304 pp. paper $13.95 —American Banker

OXFORD PAPERBACKS Oxford University Press • 200 Madison Ave. • NY • 10016
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JFQA Style Requirements

Manuscripts must be submitted in quadruplicate with a cover page showing title, author
name(s) and affiliation(s), and work phone number(s). The first page of text should begin with
the title only. A short one-paragraph abstract of no more than 100 words must be included.
Manuscripts must be typed double-spaced on one side of the page. Underline only words or
phrases that are to be italicized; do not underline headings or subheadings, or use boldface
type. 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 field, 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 on request. The author should make every effort to explain
the meaning of mathematical proofs.

The author should check the manuscript for clarity, grammar, spelling, and punctuation in
order to minimize the number of editorial changes and the necessity of expensive corrections
at the proof stage. All abbreviations must be defined.

Equations. All but very short mathematical expressions should be displayed on a separate
line and centered. Important displayed equations must be identified by consecutive Arabic
numerals in parentheses on the left. Expressions should be aligned and subscripts and
superscripts clearly marked to avoid confusion. Please differentiate between the letter I (ell),
the numeral 1 (one), the letter o (oh), and the numeral 0 (zero) with marginal notes.

Tables. Each table must be titled and numbered consecutively with Arabic numerals. Please
check the text to make sure there is a reference to each table. Type each table on a separate
page and indicate by marginal notations its approximate placement in the text. General
footnotes should be marked as "Notes:" and a, b, c, etc., marked for specific footnotes.
Asterisks * or ** indicate significance at the 5- and 1-percent levels, respectively. If tables are
typed on oversized paper, please submit the oversized paper in lieu of poorly reproduced
reductions. The author should check tables to be sure that totals are correct and that the title,
column headings, footnotes, etc., clearly explain the content of the table.

Figures. Figures must be titled and numbered consecutively with Arabic numerals. Captions
should present sufficient information to describe the purpose of the figure. Figures for
accepted manuscripts must be of professional quality, ready for reproduction, executed on
white paper in black ink, with clear, medium-weight black lines. All lettering on figures must be
rendered by an artist in pen and ink, by means of dry transfer letters, or by applying typeset
material to prepared artwork. Typewritten lettering will not be accepted. Figures generated
by laser printer are acceptable.

Footnotes. Footnotes must be typed double-spaced and placed on separate sheets at the
end of the manuscript. 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 (March 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).
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