
9 772162 243007 20





Journal of Mathematical Finance, 2022, 12, 325-462 
https://www.scirp.org/journal/jmf 

ISSN Online: 2162-2442 
ISSN Print: 2162-2434 

 

 

 
 

Table of Contents 
Volume 12   Number 2                                     May 2022 
 
Ownership Structure and Stock Liquidity: A Taiwan Study 

L.-H. Wang ......................................................................................................................................................................... 325 

Can Choice of Reference Density Improve Power of M-Estimation Based Unit Root Tests? 

T. Kar, M. Bhattacharyya ................................................................................................................................................... 340 

Maximum Principle for Rotating Banack-Hausdorff Stocks 

S. Sani, P. Horton, T. C. Mamba ....................................................................................................................................... 356 

Different Types of Structure Conditions of Semimartingale with Jacod Decomposition 

W. Mwigilwa, J. Aduda, B. M. L. D. Mbele, A. Kube ...................................................................................................... 367 

How Important Are Local Community Banks to Small Business Lending?  
Evidence from Mergers and Acquisitions 

J. Jagtiani, R. Q. Maingi, E. Dolson................................................................................................................................... 382 

A Hausman Type Test for Differences between Least Squares  
and Robust Time Series Factor Model Betas 

T. A. Maravina, R. D. Martin ............................................................................................................................................ 411 

Swaption Pricing under Libor Market Model Using Monte-Carlo  
Method with Simulated Annealing Optimization 

K. M. Ondieki ..................................................................................................................................................................... 435 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

https://www.scirp.org/journal/jmf
https://www.scirp.org/


Journal of Mathematical Finance (JMF) 
Journal Information 
 
SUBSCRIPTIONS  
 
The Journal of Mathematical Finance (Online at Scientific Research Publishing, https://www.scirp.org/) is published quarterly 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 © 2022 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 © 2022 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: jmf@scirp.org 

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


9 772162 243007 20




	Front Cover
	Inside Front Cover-Editorial Board
	Table of Contents
	Journal Information


	325-Ownership Structure and Stock Liquidity: A Taiwan Study
	340-Can Choice of Reference Density Improve Power of M-Estimation Based Unit Root Tests?
	356-Maximum Principle for Rotating Banack-Hausdorff Stocks
	367-Different Types of Structure Conditions of Semimartingale with Jacod Decomposition
	382-How Important Are Local Community Banks to Small Business Lending? Evidence from Mergers and Acquisitions
	411-A Hausman Type Test for Differences between Least Squares and Robust Time Series Factor Model Betas
	435-Swaption Pricing under Libor Market Model Using Monte-Carlo Method with Simulated Annealing Optimization
	Inside Back Cover-Call for Papers
	Back Cover



