
9 772162 207009 90





Theoretical Economics Letters, 2018, 8, 1525-1655 
http://www.scirp.org/journal/tel 

ISSN Online: 2162-2086 
ISSN Print: 2162-2078 

 
 
 

Table of Contents 
Volume 8   Number 9                                      June 2018 
 
Explaining Systemic Risk in Money Market Funds 

N. K. Avkiran…………………………………………………………………………………………………………1525 

Dynamic Arbitrageurs’ Long-Run Impacts on Convertible Bond Issuers’ Stock Prices 

S. Yildiz……………………………………………………………………………..…………………………………1553 

Forecasting Value-at-Risk (VaR) in the Major Asian Economies 

F. N. Zargar, D. Kumar………………………………………………………………………………………………1565 

Market Efficiency in Indian Exchange Rates: Adaptive Market Hypothesis 

D. Kumar…………………………………………………………………………………...…………………………1582 

Modelling and Forecasting Unbiased Extreme Value Volatility Estimator:  
A Study Based on EUR/USD Exchange Rate 

D. Kumar………………………………………………………...……………………………………………………1599 

The Stochastic Dominance Violation of Index Call Options in the  
Presence of Market Makers 

S. B. Kang…………………………………………..…………………………………………………………………1614 

Forecasting Hotel Prices in Selected Middle East and North Africa Region (MENA) Cities  
with New Forecasting Tools 

M. Al Shehhi, A. Karathanasopoulos…………......………………………….………………………………………1623 

Two-Way Cluster-Robust Standard Errors—A Methodological Note on What Has Been  
Done and What Has Not Been Done in Accounting and Finance Research 

L. Sun, Y.-H. Huang, T.-B. Ger……………………………....………………………………………………………1639 

 
 
 
 
 
 
 
 
 

 

 

http://www.scirp.org/journal/tel
http://www.scirp.org


Theoretical Economics Letters (TEL) 
Journal Information  
 
SUBSCRIPTIONS  
 
The Theoretical Economics Letters (Online at Scientific Research Publishing, www.SciRP.org) is published bimonthly by Scientific 
Research Publishing, Inc., USA.  
 
Subscription rates:  
Print: $79 per issue. 
To subscribe, please contact Journals Subscriptions Department, E-mail: sub@scirp.org 
 

SERVICES  
 
Advertisements  
Advertisement Sales Department, E-mail: service@scirp.org 

Reprints (minimum quantity 100 copies)  
Reprints Co-ordinator, Scientific Research Publishing, Inc., USA. 
E-mail: sub@scirp.org 
 

COPYRIGHT 
 
Copyright and reuse rights for the front matter of the journal: 
Copyright © 2018 by Scientific Research Publishing Inc. 
This work is licensed under the Creative Commons Attribution International License (CC BY). 
http://creativecommons.org/licenses/by/4.0/ 

Copyright for individual papers of the journal: 
Copyright © 2018 by author(s) and Scientific Research Publishing Inc. 

Reuse rights for individual papers: 
Note: At SCIRP authors can choose between CC BY and CC BY-NC. Please consult each paper for its reuse rights. 

Disclaimer of liability 
Statements and opinions expressed in the articles and communications are those of the individual contributors and not the 
statements and opinion of Scientific Research Publishing, Inc. We assume no responsibility or liability for any damage or injury to 
persons or property arising out of the use of any materials, instructions, methods or ideas contained herein. We expressly disclaim 
any implied warranties of merchantability or fitness for a particular purpose. If expert assistance is required, the services of a 
competent professional person should be sought. 
 

PRODUCTION INFORMATION  
 
For manuscripts that have been accepted for publication, please contact:  
E-mail: tel@scirp.org 

http://www.scirp.org/
mailto:sub@scirp.org
mailto:service@scirp.org
mailto:sub@scirp.org
http://creativecommons.org/licenses/by/4.0/
mailto:tel@scirp.org


9 772162 207009 90


	Front Cover
	Inside Front Cover-Editorial Board
	Table of Contents
	Journal Information
	Inside Back Cover-Call for Papers



