
March 1980
MORATORIUM ENDS

FRED D. ARDITTI AND KOSE JOHN
Spanning the State Space with Options

RICHARD J. RENDLEMAN, JR., AND BRIT J. BARTTER
The Pricing of Options on Debt Securities

R. W. WHITE AND P. A. LUSZTIG
The Price Effects of Rights Offerings

ROBERT A. HAUGEN AND DEAN W. WICHERN
The Term of a Risk-Free Security

WAYNE Y. LEE, TERRY S. MANESS, AND DONALD L. TUTTLE
Nonspeculative Behavior and the Term Structure

W. W. HIGGINS AND B. J MOORE
Market Structure versus Information Costs as Determinants of Underwriters' Spreads on Municipal Bonds

RICHARD G. HARRIS
A General Equilibrium Analysis of the Capital Asset Pricing Model

GORDON J. ALEXANDER AND NORMAN L. CHERVANY
On the Estimation and Stability of Beta

GABRIEL A. HAWAWINI
Intertemporai Cross-Dependence in Securities Daily Returns and the Short-Run Intervaiing Effect on Systematic Risk

SON-NAN CHEN
Time Aggregation, Autocorrelation, and Systematic Risk Estimates—Additive versus Multiplicative Assumptions

TERRY DIELMAN, TIMOTHY J. NANTELL, AND ROGER L. WRIGHT
Price Effects of Stock Repurchasing: A Random Coefficient Regression Approach

GERSHON FEDER
A Note on Debt. Assets, and Lending under Default Risk

RICHARD H. BERNHARD
A Simplification and an Extension of the Bernhard-de Faro Sufficient Condition for a Unique Non-Negative Internal Rate of Return

MARVIN J. KARSON AND TERRENCE F. MARTELL
On the Interpretation of Individual Variables in Multiple Discriminant Analysis

RICHARD H. PETTWAY
Potential Insolvency. Market Efficiency, and Bank Regulation of Large Commercial Banks

Preliminary Program of the 15th Annual Conference of the Western Finance Association

THE UNIVERSITY OF WASHINGTON GRADUATE SCHOOL OF BUSINESS ADMINISTRATION

AND THE WESTERN FINANCE ASSOCIATION

•#J7TI MI n M : VnrliTJi »il: M k'KTki

https://doi.org/10.1017/S0022109000006062  Published online by Cam
bridge U

niversity Press

https://doi.org/10.1017/S0022109000006062


JOURNAL OF FINANCIAL AND QUANTITATIVE ANALYSIS
Vol. XV, No. 1, March 1980

MORATORIUM ENDS

The Journal is again open for business. Our reviewers' desks are clear

(at least of JFQA manuscripts) and we have space available in the December

1980 issue.

We are sincerely anxious to consider your latest manuscript for publica-

tion. You can be certain it will receive careful consideration and a speedy

response.

Thank you for your patience while the Journal eliminated its large backlog

of forthcoming manuscripts. We can now all look forward to stimulating, timely

reading.

Robert C. Higgins

Managing Editor
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