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2023
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Study. Global Finance Journal.
http://hdl.handle.net/10993/43222

Lin, Y., & Lehnert, T. (2020). A Note on Stein’s Overreaction Puzzle. Decisions in Economics and Finance, 43(1), 269-
276.
http://hdl.handle.net/10993/39086

Lehnert, T. (2020). Fear and Stock Price Bubbles. PLoS ONE, 15 (5)(e0233024), 1-11.
http://hdl.handle.net/10993/43051

Halling, M., Cooper, M., & Yang, W. (2020, May). The Persistence of Fee Dispersion among Mutual Funds. The Persistence
of Fee Dispersion among Mutual Funds.
http://hdl.handle.net/10993/52419

Bams, D., Blanchard, G., & Lehnert, T. (2020). Model Uncertainty and Pricing Performance in Option Valuation. The
Journal of Derivatives, 27(3), 31-49.
http://hdl.handle.net/10993/40325

Hubar, S., Koulovatianos, C., & Li, J. (2020). The role of labor-income risk in household risk-taking. European Economic
Review, 129(C).
http://hdl.handle.net/10993/44585

Kräussl, R., Adams, R., Navone, M., & Verwijmeren, P. (2020). Gendered prices. Review of Financial Studies.
http://hdl.handle.net/10993/45982

Kräussl, R., & Amy, W. (2020). Blockchain, Fractional Ownership, and the Future of Creative Work. Management
Science, 4594-4611.
http://hdl.handle.net/10993/45976

Kräussl, R., & Luiz. (2020). Strategic bias and popularity effect in the prediction of economic surprises*. Journal of
Forecasting.
http://hdl.handle.net/10993/45977

Li, J., & Koulovatianos, C. (2020). The long shadows of war in China: Battle shocks in early life and health/wealth
accumulation. China Economic Review.
http://hdl.handle.net/10993/44584

Neugebauer, T., Füllbrunn, S., & Nicklisch, A. (2020). Underpricing of initial public offerings in experimental asset
markets. Experimental Economics, 23(4)(1002-1029).
http://hdl.handle.net/10993/41635

2019

http://hdl.handle.net/10993/48058
http://hdl.handle.net/10993/41296
http://hdl.handle.net/10993/48057
http://hdl.handle.net/10993/44572
http://hdl.handle.net/10993/44570
http://hdl.handle.net/10993/45291
http://hdl.handle.net/10993/43222
http://hdl.handle.net/10993/39086
http://hdl.handle.net/10993/43051
http://hdl.handle.net/10993/52419
http://hdl.handle.net/10993/40325
http://hdl.handle.net/10993/44585
http://hdl.handle.net/10993/45982
http://hdl.handle.net/10993/45976
http://hdl.handle.net/10993/45977
http://hdl.handle.net/10993/44584
http://hdl.handle.net/10993/41635


Publications

https://wwwen-archive.uni.lu/research/fdef/df/publications[8/18/2023 11:28:25 AM]

Holcblat, B., & Gronneberg, S. (2019). On partial-sum processes of ARMAX residuals. Annals of Statistics, 47(6), 3216-
3243.
http://hdl.handle.net/10993/50074

Wolff, C. (2019). Are Capital Requirements on Small Business Loans Flawed? Journal of Empirical Finance, 52, 255-
274.
http://hdl.handle.net/10993/39443

Lin, Y., Lehnert, T., & Wolff, C. (2019). Skewness Risk Premium: Theory and Empirical Evidence. International Review of
Financial Analysis, 63, 174-185.
http://hdl.handle.net/10993/39362

Lehnert, T. (2019). Asset Pricing Implications of Good Governance. PLoS ONE, 14 (4)(e0214930), 1-14.
http://hdl.handle.net/10993/39164

Koulischer, F., & Cassola, N. (2019). The collateral channel of open market operations. Journal of Financial Stability,
41, 73-90.
http://hdl.handle.net/10993/41560

Steri, R., Nikolov, B., & Schmid, L. (2019). Dynamic Corporate Liquidity. Journal of Financial Economics, 132(1), 76-102.
http://hdl.handle.net/10993/52387

Lehnert, T. (2019). Big Moves of Mutual Funds. Eurasian Economic Review, 9(1), 1-27.
http://hdl.handle.net/10993/39000

Neugebauer, T., Carlé, T. A., Lahav, Y., & Noussair, C. N. (2019). Heterogeneity of Beliefs and Trade in Experimental Asset
Markets. Journal of Financial and Quantitative Analysis, 54(1), 215-245.
http://hdl.handle.net/10993/39408

Kräussl, R., Luiz, F., & P, S. (2019). Single Stock Call Options as Lottery Tickets: Overpricing and Investor Sentiment.
Journal of Behavioral Finance, 20(4), 385-407.
http://hdl.handle.net/10993/38542

Angelovski, A., Neugebauer, T., & Servatka, M. (2019). RANK-ORDER COMPETITION IN THE VOLUNTARY PROVISION OF
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