






















































You have printed the following article:

Event Studies in Economics and Finance
A. Craig MacKinlay
Journal of Economic Literature, Vol. 35, No. 1. (Mar., 1997), pp. 13-39.
Stable URL:

http://links.jstor.org/sici?sici=0022-0515%28199703%2935%3A1%3C13%3AESIEAF%3E2.0.CO%3B2-W

This article references the following linked citations. If you are trying to access articles from an
off-campus location, you may be required to first logon via your library web site to access JSTOR. Please
visit your library's website or contact a librarian to learn about options for remote access to JSTOR.

[Footnotes]

2 Multifactor Explanations of Asset Pricing Anomalies
Eugene F. Fama; Kenneth R. FrencH
The Journal of Finance, Vol. 51, No. 1. (Mar., 1996), pp. 55-84.
Stable URL:

http://links.jstor.org/sici?sici=0022-1082%28199603%2951%3A1%3C55%3AMEOAPA%3E2.0.CO%3B2-B

References

A Generalized Econometric Model and Tests of a Signalling Hypothesis with Two Discrete
Signals
Sankarshan Acharya
The Journal of Finance, Vol. 43, No. 2. (Jun., 1988), pp. 413-429.
Stable URL:

http://links.jstor.org/sici?sici=0022-1082%28198806%2943%3A2%3C413%3AAGEMAT%3E2.0.CO%3B2-M

Stock Prices and Changes in Earnings and Dividends: Some Empirical Results
John W. Ashley
The Journal of Political Economy, Vol. 70, No. 1. (Feb., 1962), pp. 82-85.
Stable URL:

http://links.jstor.org/sici?sici=0022-3808%28196202%2970%3A1%3C82%3ASPACIE%3E2.0.CO%3B2-M

http://www.jstor.org

LINKED CITATIONS
- Page 1 of 3 -

NOTE: The reference numbering from the original has been maintained in this citation list.

http://links.jstor.org/sici?sici=0022-0515%28199703%2935%3A1%3C13%3AESIEAF%3E2.0.CO%3B2-W&origin=JSTOR-pdf
http://links.jstor.org/sici?sici=0022-1082%28199603%2951%3A1%3C55%3AMEOAPA%3E2.0.CO%3B2-B&origin=JSTOR-pdf
http://links.jstor.org/sici?sici=0022-1082%28198806%2943%3A2%3C413%3AAGEMAT%3E2.0.CO%3B2-M&origin=JSTOR-pdf
http://links.jstor.org/sici?sici=0022-3808%28196202%2970%3A1%3C82%3ASPACIE%3E2.0.CO%3B2-M&origin=JSTOR-pdf


An Analysis of the Impact of Deposit Rate Ceilings on the Market Values of Thrift Institutions
Larry Y. Dann; Christopher M. James
The Journal of Finance, Vol. 37, No. 5. (Dec., 1982), pp. 1259-1275.
Stable URL:

http://links.jstor.org/sici?sici=0022-1082%28198212%2937%3A5%3C1259%3AAAOTIO%3E2.0.CO%3B2-M

Consistent Estimation of Cross-Sectional Models in Event Studies
B. Espen Eckbo; Vojislav Maksimovic; Joseph Williams
The Review of Financial Studies, Vol. 3, No. 3. (1990), pp. 343-365.
Stable URL:

http://links.jstor.org/sici?sici=0893-9454%281990%293%3A3%3C343%3ACEOCMI%3E2.0.CO%3B2-Z

The Adjustment of Stock Prices to New Information
Eugene F. Fama; Lawrence Fisher; Michael C. Jensen; Richard Roll
International Economic Review, Vol. 10, No. 1. (Feb., 1969), pp. 1-21.
Stable URL:

http://links.jstor.org/sici?sici=0020-6598%28196902%2910%3A1%3C1%3ATAOSPT%3E2.0.CO%3B2-P

Multifactor Explanations of Asset Pricing Anomalies
Eugene F. Fama; Kenneth R. FrencH
The Journal of Finance, Vol. 51, No. 1. (Mar., 1996), pp. 55-84.
Stable URL:

http://links.jstor.org/sici?sici=0022-1082%28199603%2951%3A1%3C55%3AMEOAPA%3E2.0.CO%3B2-B

The Valuation of Risk Assets and the Selection of Risky Investments in Stock Portfolios and
Capital Budgets
John Lintner
The Review of Economics and Statistics, Vol. 47, No. 1. (Feb., 1965), pp. 13-37.
Stable URL:

http://links.jstor.org/sici?sici=0034-6535%28196502%2947%3A1%3C13%3ATVORAA%3E2.0.CO%3B2-7

Mergers and the Market for Corporate Control
Henry G. Manne
The Journal of Political Economy, Vol. 73, No. 2. (Apr., 1965), pp. 110-120.
Stable URL:

http://links.jstor.org/sici?sici=0022-3808%28196504%2973%3A2%3C110%3AMATMFC%3E2.0.CO%3B2-3

http://www.jstor.org

LINKED CITATIONS
- Page 2 of 3 -

NOTE: The reference numbering from the original has been maintained in this citation list.

http://links.jstor.org/sici?sici=0022-1082%28198212%2937%3A5%3C1259%3AAAOTIO%3E2.0.CO%3B2-M&origin=JSTOR-pdf
http://links.jstor.org/sici?sici=0893-9454%281990%293%3A3%3C343%3ACEOCMI%3E2.0.CO%3B2-Z&origin=JSTOR-pdf
http://links.jstor.org/sici?sici=0020-6598%28196902%2910%3A1%3C1%3ATAOSPT%3E2.0.CO%3B2-P&origin=JSTOR-pdf
http://links.jstor.org/sici?sici=0022-1082%28199603%2951%3A1%3C55%3AMEOAPA%3E2.0.CO%3B2-B&origin=JSTOR-pdf
http://links.jstor.org/sici?sici=0034-6535%28196502%2947%3A1%3C13%3ATVORAA%3E2.0.CO%3B2-7&origin=JSTOR-pdf
http://links.jstor.org/sici?sici=0022-3808%28196504%2973%3A2%3C110%3AMATMFC%3E2.0.CO%3B2-3&origin=JSTOR-pdf


The Long-Run Performance of Initial Public Offerings
Jay R. Ritter
The Journal of Finance, Vol. 46, No. 1. (Mar., 1991), pp. 3-27.
Stable URL:

http://links.jstor.org/sici?sici=0022-1082%28199103%2946%3A1%3C3%3ATLPOIP%3E2.0.CO%3B2-9

Capital Asset Prices: A Theory of Market Equilibrium under Conditions of Risk
William F. Sharpe
The Journal of Finance, Vol. 19, No. 3. (Sep., 1964), pp. 425-442.
Stable URL:

http://links.jstor.org/sici?sici=0022-1082%28196409%2919%3A3%3C425%3ACAPATO%3E2.0.CO%3B2-O

A Heteroskedasticity-Consistent Covariance Matrix Estimator and a Direct Test for
Heteroskedasticity
Halbert White
Econometrica, Vol. 48, No. 4. (May, 1980), pp. 817-838.
Stable URL:

http://links.jstor.org/sici?sici=0012-9682%28198005%2948%3A4%3C817%3AAHCMEA%3E2.0.CO%3B2-K

http://www.jstor.org

LINKED CITATIONS
- Page 3 of 3 -

NOTE: The reference numbering from the original has been maintained in this citation list.

http://links.jstor.org/sici?sici=0022-1082%28199103%2946%3A1%3C3%3ATLPOIP%3E2.0.CO%3B2-9&origin=JSTOR-pdf
http://links.jstor.org/sici?sici=0022-1082%28196409%2919%3A3%3C425%3ACAPATO%3E2.0.CO%3B2-O&origin=JSTOR-pdf
http://links.jstor.org/sici?sici=0012-9682%28198005%2948%3A4%3C817%3AAHCMEA%3E2.0.CO%3B2-K&origin=JSTOR-pdf



