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(Lead article) 
 
[44] Chan, K. C., H.-G. Fung, and J. Yau. “Advancing Learning in International Business Related to a 
Global Mindset Conceptual Framework for Instilling a Global Mindset: An Introduction,” Journal of 
Teaching International Business, V. 29, No. 1, 2018, pp. 1-3. 
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2011, (42), pp. 152-176. (Cited in South China Morning Post on 7/19/2012) 
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Asian Sovereign Bond Markets,” International Review of Economics and Finance, V. 20, Issue 3, June 2011, 
pp. 441-451. 
 
[26] Fung, H.-G., J. Yau, and G. Zhang. “Financial Theory, Breakdown of Separation Theorems, and 
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Business Ethics, V. 95, No. 1, August 2010, pp. 39-53. 
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[23] Fung, H.-G., G. Sierra, J. Yau, and G. Zhang. “Are the U.S. Stock Market and Credit Default Swap 
Market Related?” The Journal of Alternative Investments, V.11, No.1, Summer 2008, pp. 43-61. 
 
[22] Popova, I., D. Morton, E. Popova, and J. Yau. “Optimizing Benchmark-Based Portfolios with Hedge 
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CFA Digest, Volume 38, No. 1, February 2008, pp. 67-69.) 
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Economy, V.13, No. 6, Nov.-Dec. 2005, pp. 52-65. 



  
 
 

5 
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[4] Yau, J., J. Hill, and T. Schneeweis. "An Analysis of the Effectiveness of the Nikkei 225 Futures Contracts 
in Risk-Return Management," Global Finance Journal, Fall 1990, pp. 255-276. 
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Futures Research," in F. Fabozzi (ed.) Advances in Futures and Options Research, Volume 4, Greenwich, 
Connecticut: JAI Press, 1990. 
 
[2] Yau, J., T. Schneeweis, and K. Yung. "The Behavior of Stock Index Futures Prices in Hong Kong: Before 
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Securities and Currency Markets, Volume 4, Part A, Greenwich, Connecticut: JAI Press, 1990. 
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[15] Fung, H.-G., Y. Tse, J. Yau, and L. Zhao. “The Leading Role of the Chinese Futures in the World 
Commodity Futures Markets,” in Frontiers of Economics and Globalization, H.-G. Fung and Y. Tse (editors), 
Volume 13, Elsevier, 2013. 
  
[14] Fung, H.-G., D. Tzau, and J. Yau. “A Global Chinese Renminbi Bond Market: The Dim Sum Bond 
Market,” in Frontiers of Economics and Globalization, H.-G. Fung and Y. Tse (editors), Volume 13, Elsevier, 
2013. 

 
[13] Xie, Y. A., J. Yau, and H. Lee. “Managing Risk in Sovereign Bond Portfolios: The Impact of Sovereign 
Call Risks on Duration,” in Frontiers of Economics and Globalization, H.-G. Fung and Y. Tse (editors), 
Volume 13, Elsevier, 2013. 
 
[12] Fung, H.-G., X.E. Xu, and J. Yau. “International Investment: Current State and Challenges from the US 
Perspective,” in Advances in International Investments: Traditional and Alternative Approaches, H.-G. Fung, 
X. E. Xu, and J. Yau (editors). Singapore: World Scientific Publishing Ltd., 2008.  
 
[11] Law, S.A., and J. Yau. “Socially Responsible Investing:  Growth and Development in International 
Financial Markets,” in Advances in International Investments: Traditional and Alternative Approaches, H.-G. 
Fung, X. E. Xu, and J. Yau (editors). Singapore: World Scientific Publishing Ltd., 2008.  

 
[10] Yau, J., and G.K. Yeung. “Hedge Funds,” in Advances in International Investments: Traditional and 
Alternative Approaches, H.-G. Fung, X. E. Xu, and J. Yau (editors). Singapore: World Scientific Publishing 
Ltd., 2008. 
 
 
[9] Yau, J., T. Schneeweis, T. Robinson, and L. Weiss. “Alternative Investments Portfolio Management,” in 
Managing Investment Portfolio: A Dynamic Process, 3rd edition, The CFA Institute. New York: Wiley Finance, 
2007. (This 102-page chapter is a required candidate reading for the CFA Exam Level III, Study Session 12 
and is accompanied by a 18-page problems and solutions in Managing Investment Portfolio Workbook: A 
Dynamic Process, 3rd edition, The CFA Institute. New York: Wiley Finance, 2007.)  
 
[8] Yau, J. “Futures Markets,” in K.C. Chan, H.-G. Fung, and Q. W. Liu (eds), China’s Capital Market: 
Challenges from WTO Membership, Edward Elgar Publishing, 2007. 
 
[7] Schneeweis, T., and J. Yau. "Financial Futures Markets," in D. Logue and J. Seward (eds.) Handbook of 
Modern Finance, 2002-2 Edition. Boston, MA: Warren, Gorham & Lamont, 2002. 
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[6] Schneeweis, T., and J. Yau. "Financial Futures Markets," in D. Logue (ed.) The WG&L Handbook of 
Financial Markets, Boston, MA: Warren, Gorham & Lamont, 1995. 

 
[5] Yau, J. "Asian Development Bank," in Great Events from History II: Business and Commerce, Pasadena, 
CA: Salem Press, 1994. (Republished in F.N. Magill (ed.) Chronology of Twentieth Century History: Business 
and Commerce, Fitzroy Dearborn Publishers, London.) 
 
[4] Schneeweis, T., and J. Yau. "Financial Futures Markets," in D. Logue (ed.) Handbook of Modern Finance, 
3d edition. Boston, MA: Warren, Gorham & Lamont, 1993. 
 
[3] Yau, J., U. Savanayana, and T. Schneeweis. "Alternative Performance Models in Interest Rate Futures," in 
B.A. Goss (ed.) Rational Expectations and Efficiency in Futures Markets. London and New York: Routledge, 
1992. 
 
[2] Schneeweis, T., and J. Yau. "Financial Futures Markets," in D. Logue (ed.) Handbook of Modern Finance, 
2d edition. Boston, MA: Warren, Gorham & Lamont, 1990. 
 
[1] Schneeweis, T., and J. Yau. "Financial Futures Markets: International Dimensions," in D. Logue (ed.) 
Handbook of Modern Finance, 1990 Update, 2d edition. Boston, MA: Warren, Gorham & Lamont, 1990. 

 
 
Contribution to Book Chapters: 
 

[1] Chapter 8, “Alternative Investments” in Solnik, B. and McLeavey, D. International Investments, 5th edition, 
Addison-Wesley, 2003. 

 
 
Book Reviews: 
 

[5] Yau, J. “Review of Risk Budgeting: A New Approach to Investing?” The Journal of Alternative Investments, 
Volume 4, Number 4, Spring 2002, pp. 91-92. 
 
[4] Yau, J. “Review of Added Value in Financial Institutions: Risk or Return?” The Journal of Alternative 
Investments, Volume 4, Number 2, Fall 2001, pp. 75-77. 
 
[3] Yau, J. “Review of The Inefficient Stock Market: What Pays Off And Why?” The Journal of Alternative 
Investments, Volume 4, Number 2, Fall 2001, pp. 73-74. 
 
[2] Yau, J. “Review of Managing Hedge Fund Risk: From the Seat of the Practitioner,” The Journal of 
Alternative Investments, Volume 4, Number 1, Summer 2001, pp. 81-82. 
 
[1] Yau, J. “Review of The Venture Capital Cycle,” The Journal of Alternative Investments, Volume 4, Number 
1, Summer 2001, pp. 83-84. 
 
 

Research Article Reviews: 
 

[1] Yau, J. “Review of ‘Hedge Fund Performance and Manager Skill?’” The Journal of Alternative Investments, 
Volume 4, Number 4, Spring 2002, pp. 93-94 
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[2] “Pacific Century Cyberworks: A Road to Privatisation,” (with Hung-Gay Fung and Gerald Yong Gao) 
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Asian Case Research Center, University of Hong Kong and Harvard Business Publishing, 2009. 
 

[1] “Pacific Century Cyberworks: A Road to Privatisation - Teaching Note,” (with Hung-Gay Fung and 
Gerald Yong Gao) Asian Case Research Center, University of Hong Kong and Harvard Business 
Publishing, 2009.  
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[13] Yau, J. “Summary on ‘Demographic Trends, the Dividend-Price Ratio, and the Predictability of Long-
Run Stock Market Returns,’ by Carlo A. Favero, A. E. Gozluklu, and A. Tamoni, Journal of Financial and 
Quantitative Analysis, vol. 46, no. 5 (October 2011): 1493-1520,” CFA Digest, Vol. 42, No. 3, August 
2012, pp. 156-158. 

 
[12] Yau, J. “Summary on ‘Are Incentive Contracts Rigged by Powerful CEOs?’ by A. Morse, V. Nanda, 
and A. Seru, Journal of Finance, vol. 66, no. 5 (October 2011): 1779-1821,” CFA Digest, Vol. 42, No. 1, 
February 2012, pp. 57-59. 
 
[11] Yau, J. “Summary on ‘The Globe: The Paradox of Samsung’s Rise,’ by T. Khanna, J. Song, and K. 
Lee, Harvard Business Review, vol. 89, no. 7/8 (July/August 2011): 142–147,” CFA Digest, Vol. 41, No. 
4, November 2011, pp. 72-74. 
 
[10] Yau, J. “Summary on ‘Liquidity Risk Management and Credit Supply in the Financial Crisis,’ by M. 
Cornett, J. J. McNutt, P. E. Strahan, and H. Tehranian, Journal of Financial Economics, vol. 101, no. 2 
(August 2011): 297–312,” CFA Digest, Vol. 41, No. 4, November 2011, pp. 39-41. 
 
[9] Yau, J. “Summary on ‘Sustainable Retirement Income for the Socialite, the Gardener, and the 
Uninsured,’ by C. Robinson and N. Tahani, Financial Services Review, v19, n3 (Fall 2010): 187-202,” CFA 
Digest, Vol. 41, No. 2, May 2011, pp. 88-89. 
 
[8] Yau, J. “Summary on ‘Is “Voting with Your Feet” an Effective Mutual Fund Governance Mechanism?’ 
by M. Qian, Journal of Corporate Finance, v17, n1, February 2011: 45-61,” CFA Digest, Vol. 41, No. 2, 
May 2011, pp. 10-11. 
 
[7] Yau, J. “Summary on ‘Individual Investors and Local Bias,’ by M. S. Seasholes and N. Zhu, Journal of 
Finance, v65, n5, October 2010: 1987-2010,” CFA Digest, Vol. 41, No. 1, February 2011, pp. 6-7. 
 
 
[6] Yau, J. “Summary on ‘The Paradox of Diversification,’ by M. Stutzer, Journal of Investing, v19, n1, 
Spring 2010: 32-35,” CFA Digest, Vol. 40, No. 2, May 2010, pp. 52-53. 
 
[5] Yau, J. “Summary on ‘Emerging Market Hedge Funds: Do They Perform Like Regular Hedge Funds?’ 
by B. A. Abugri and S. Dutta, Journal of International Financial Markets, Institutions & Money, December 
2009, v19, n5: 834-849,” CFA Digest, Vol. 40, No. 2, May 2010, pp. 3-4. 
 
[4] Yau, J. “Summary on ‘How Active Is Your Fund Manager? A New Measure That Predicts 
Performance,’ by K.J. Martijn Cremers and Antti Petajisto, The Review of Financial Studies, v22 n9, 2009: 
3329-3365,” CFA Digest, Vol. 40, No. 1, February 2010, pp. 113-115. 
 
[3] Yau, J. “Summary on ‘Asset-Liability Management in Private Wealth Management,’ by N. Amenc, L. 
Martellini, V. Milhau and V. Ziemann, Journal of Portfolio Management, v36, n1, Fall 2009: 100-120,” 
CFA Digest, Vol. 40, No. 1, February 2010, pp. 102-104. 
 
[2] Yau, J. “Should Derivative Strategies Be Used by Investment Managers Only to Lower Risk 
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Exposures?” CFA Magazine, March/April 2004, p. 56. 
 

[1] Yau, J. "Dow Jones Industrial Average - An Upside Indicator?" Hong Kong Economic Digest, Jan. 17, 
1983, (in Chinese). 

 
 
University Publications: 
 

[1] Yau, J. “The Business Behind the Mission of Seattle University,” in The Jesuit Imagination: Exploring 
the Vision Behind the Mission of Seattle University: Faculty Resource Handbook, Seattle University, October 
2003. 

 
 
Papers Presented at Academic Conferences: 
 

[36] “Cash Holding, Uncertainty, and Stock Returns,” (with Cao, C., and Chen, B.), Financial Management 
Association, San Diego, California, October 2018.  

[35] “Cash Holding, Uncertainty, and Stock Returns,” (with Cao, C. and Chen, B.), European Financial 
Management Association, Athens, Greece, 2017.   

[34] “Dim Sum Bonds: Do They Whet Your Appetite?” (with Fung, H.-G., C.-H. Hsu, and W. Lee), 
Financial Management Association, Nashville, October 2014. 
 
[33] “Efficient Socially Responsible Portfolios,” (with I. Popova and B. Simkins), Eastern Finance 
Association, St. Pete Beach, Florida, April 2013. 
 
[32] “The Effect of Sovereign Risk on Bond Duration: Evidence from European and Latin American 
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