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“Behavioral finance: a critical report” 2001/07

—a critical survey of the latest psychology/ethology applied to economics

“On falling euros and multiplying deutschemarks: rethinking the determinants of the exchange rate” 2001/10

—a review of theories of exchange-rate determination spurred by a 2001 NBER paper

“Chinese end game: A/B valuation convergence stalling” 2001/10

—a critical report on the arbitrage play in the segregated Chinese markets

“On productivity as a determinant of the exchange rate” 2001/12
—exchange-rate determination in light of the famous Balassa-Samuelson paper (1964)

“On the temporary weakness of the euro: another explanation” 2002/01

—an over-supply of euro-denominated assets as a temporary check on the euro

“Investing in China: Monitoring A/H valuation convergence” 2002/01

—continued surveillance of the segregated Chinese markets

“Wither [sic] the euro?” 2002/03

—short summary on euro in light of ECB report 2002/01

“On the specter of stagflation” 2002/03

—a review of monetarist theory in the face of rapidly expanding US money supply
“Intellectualizing the gold move” 2002/06

—sounding a bullish note in outlining the relevance of Gibson’s Paradox (1923, 1926)
“Portfolio optimization with indexed bonds” 2002/07

—a review of portfolio simulations and the importance of TIPS in a long-term strategy

“Dogs and demons: A revisionist tells tales of Japan” 2002/07

—prospects for economic change in Japan, as review of Kerr’s Dogs and Demons: Tales from the Dark Side of Japan (2001)

“Who’s afraid of rising oil prices?” 2002/10

—commodity prices and stagflation theory revisited

“Austrian economics and the Japanese quagmire” 2002/12

—a comparison of Austrian and Keynesian views on manipulating Japanese interest rates 

to evade liquidity trap
“Resolving Japan’s economic woes” 2002/12

—revisiting Japanese prospects, spurred by Chicago Fed paper 2002/4Q

“Rethinking technical analysis of the forex markets” 2003/01

—an updated critical survey of technical analysis and its prospects based on 

St Louis Fed paper (1997)

“Estimating the equity risk premium: A longer view of the US markets” 2003/03

—a review of risk-premium theory and the dire implications for equity returns

“It’s in the genes” 2003/05

—a survey of all current research on genetic programming and a positive assessment of 

implementing a research programme for technical analysis


