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Actividades de investigacion

Tesis Doctorales

El teorema fundamental de la valoracion de activos: extensiones teoricas y aplicaciones empiricas
Autores: DOWNAROWICZ, A.

Director: BALBAS, A. ; GIL, J. J.

Afio: 2007

Publicaciones v actividades de difusion de resultados

Publicaciones en revistas cientificas nacionales

BALBAS, A.
Mathematical methods in risk measurement: A survey, Real Academia de Ciencias Exactas, Fisicas y
Naturales, Nam. 101, 2007, pp. 205-, ESPANA.

GIL, J. J. ; MORENO, J. D. ; TAPIA, M. A.
Formacion de precios en un mercado artificial de doble subasta continua , Revista Espaiiola de
Financiacién y Contabilidad, Vol. XXXVI, Num. 134, 2007, pp. 235-260, ESPANA.

MARTOS, M. M. ; LADO, N. R.
Heterogeneidad y lealtad a la marca en el mercado espafiol de detergentes , Revista Espaniola de
Investigacion de Marketing-Esic, Vol. 11, 2007, pp. 75-95, ESPANA.

MAYORDOMO, S.; GIARRATANA, M.
¢Por qué los innovadores tecnoldgicos han fracasado en conquistar la industria del software de
seguridad? , Cuadernos Economicos del ICE, Num. 73,2007, ESPANA.

MOYANO, J.; NUNEZ, M.
El exceso de capacidad como determinante de la supervivencia empresarial: el caso de la industria de
extraccion de aceite de oliva, Cuadernos Econémicos del ICE, Vol. 73, 2007, pp. 65-83, ESPANA.

RODRIGUEZ, R. ; MORENO, J. D.
Evaluacion de resultados en la gestion de carteras , BOLSA: Revista mensual de bolsas y mercados
esparioles, Num. 2007, 2007, ESPANA.

SURROCA, J. ; GARCIA, M.A.
Gestion de los grupos de interés en las cooperativas de Mondragon, Revista de Economia Social.
Sociedad Cooperativa, Num. 39, 2007, pp. 8-13, ESPANA.
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* SURROCA, J. ; SANTAMARIA, L.
La cooperacion tecnologica como determinante de los resultados empresariales, Cuadernos de
Economia y Direccion de la Empresa, Vol. 33,2007, pp. 31-62, ESPANA.

Publicaciones en revistas cientificas internacionales

e ALVAREZ, M.J. ; BERRONE P. ; HUSILLOS, F.J.; LADO, N. R.
Reverse logistics, stakeholders' influence, organizational slack, and managers' posture, Journal of
Business Research, Vol. 60, Num. 5, 2007, pp. 463-473, ESTADOS UNIDOS DE AMERICA.

+ BALBAS, A. ; BALBAS, R.; MAYORAL, S.
Risk-neutral valuation with infinitely many trading dates, Mathematical and computer modelling,
2007, REINO UNIDO.

+ BALBAS, A. ; ROMERA, M. R.
Hedging interest rate risk by optimization in Banach spaces , Journal of optimization theory and
applications, Vol. 132, Nam. 1, 2007, pp. 175-191, ESTADOS UNIDOS DE AMERICA.

* BERRONE P. ; SURROCA, J. ; TRIBO, J. A.
Corporate ethical identity as a determinant of firm performance: a test of the mediating role of
stakeholder satisfaction, Journal of Business Ethics (Paper), 2007, HOLANDA.

e ESTEBAN, M. ; VIDAL-SANZ, JOSE M.
Worst-case estimation for econometric models with unobservable components, Computational
Statistics & Data Analysis, 2007, HOLANDA.

¢ GIARRATANA, M. ; FOSFURI, A.
Product strategies and survival in schumpeterian environments: evidence from the us security software
industry, Organization Studies (Walter de Gruyter GmbH & Co. KG.), 2007, REINO UNIDO.

e GIL, J.J.; MORENO, D.; TAPIA, M.
Price dynamics, informational efficiency, and wealth distribution in continuous double-auction
markets, Computational Intelligent in Control. IDEA GROUP PUBLISHING, 2007, ESTADOS
UNIDOS DE AMERICA.

* GOMEZ, L.R. ; HAYNES, K.; NUNEZ, M. ; JACOBSON, K.; MOYANO, J.
Socioemotional wealth and business risks in family-controlled firms: evidence from spanish olive oil
mills, Administrative Science Quarterly, 2007, HOLANDA.

e LABEAGA, J.M.; LADO, N. R. ; MARTOS, M. M.
Declining brand loyalty - an emerging syndrome, Journal of Retailing and Consumer Services, Vol.
14, 2007, pp. 347-356, REINO UNIDO.

+ NUNEZ, M. ; MIRALLES, C.; BERDUN, M.; LOSADA, E.; AGUIRREBENGOA, K.; OCAMPO,
A.; ARAZO, P.; CERVANTES, M.; SANTOS, 1.; JOAQUIN, I.; ECHEVERRIA, S.; GALINDO, M.;
ASENSI, V.; BARREIRO, P.; SOLA, J.; HERNANDEZ, J.; GUARDIOLA, J.; ROMERO, M,;
GARCIA, J.; SORIANO, V.

Role of weight-based ribavirin dosing and extended duration of therapy in chronic hepatitis ¢ in hiv-
infected patients: the presco trial, AIDS research and human retroviruses, 2007, ESTADOS UNIDOS
DE AMERICA.

¢ PENALVA, F.; OSMA, B.; GARCIA, ].M.
Board of directors' characteristics and conditional accounting conservatism: spanish evidence, The
European Accounting Review, 2007, REINO UNIDO.
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PURDY, D.; GAGO, S.

Extending influence and accounting use. Developing the frameworks to incorporate galician legal
matters about the proposed healthcare changes with managers and organizations for empirical study ,
Critical Perspectives on Accounting-an international journal for social and organizational
accountability, Vol. 6, Nam. 18, 2007, pp. 707-736, REINO UNIDO.

SAMARTIN, M. ; CARDONE, C. L. ; BUSTAMANTE, R.
Was the argentine corralito an efficient measure?: a note , International Review of Economics and
Finance, Vol. 16, Num. 3, 2007, pp. 444-453, REINO UNIDO.

TRIBO, J. A.
Ownership structure and inventory policy, International Journal of Production Economics, 2007,
HOLANDA.

TRIBO, J. A. ; BERRONE P. ; SURROCA, J.
Do the type and number of blockholders influence r&d investments? new evidence from spain,
Corporate governance: an international review, 2007.

VIDAL-SANZ, JOSE M. ; ESTEBAN, M.
Computing continuous-time growth models with boundary conditions via wavelets, Journal of
economic dynamics & control, 2007, HOLANDA.

Colaboraciones en obras colectivas

MALLO, C.
El nuevo Plan General Contable , en: El nuevo Plan General Contable vy la cuenta de resultados: las
existencias , Graficas Muriel, S.A., ESPANA, 2007.

MAYORAL, S. ; GARRIDO, J.; BALBAS, A.

A unifying pricing theory for insurance and financial risks: Applications for a unified risk
management , en: Seminario de Matematica Financiera Instituto BME-RISKI.AB 17-36 , ESPANA,
2007.

MORENO, J. D.
La evaluacion de resultados de Hedge Funds, en: Nuevas alternativas ara la inversidon colectiva;
fondos cotizados y fondos de inversion libre, EDITORIAL LEX NOVA, S.A., ESPANA, 2007.

RUSTEM, B.; ESTEBAN, M.
Worst case modelling for management decisions in electricity markets sith incomplete information
en: Optimization, econometric and financial analysis , SPRINGER , ALEMANIA, pp. 29-50, 2007.

Documentos de trabajo

MALLO, C.
Influencia del nuevo Plan General de Contabilidad en la toma de decisiones de los directivos,
Memoria 2007 de la Confederacion Espaiiola de Directivos y Ejecutivos. CEDE, 2007.

ORTEGA, J. ; ERIKSSON, T.
Performance pay and the Time Squeeze, 07-4 Aarhus School of Business (BS Aarhus), 2007.

TRIBO, J. A. ; ALFARO, J. A.
Impact of the operations manager's dual role on inventory policy , Working Paper de la Business
Economics Series 66 (12),2007.
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Ponencias y Comunicaciones a congresos

ALVAREZ, M. J. ; BERRONE P. ; LADO, N. R. ; HUSILLOS, F.J.

Relationship marketing as determinant for the success of reverse logistic programs , International
Colloquium on Relationship Marketing (ICRM) and the American Marketing Association (AMA)
Relationship Marketing Conference, BUENOS AIRES, ARGENTINA, 2007.

BALBAS, A. ; ESTEBAN, M. ; VIDAL-SANZ, JOSE M.
Risk analysis and CRM planning in direct marketing ; en: Proceeding of the 36th EMAC Conference ,
Prentmet ehf., ISLANDIA, 2007.

ERIKSSON, T.; ORTEGA, J.
Performance pay and the Time Squeeze , Society of Labor Economists Annual Meeting, CHICAGO,
ESTADOS UNIDOS DE AMERICA, 2007.

ERIKSSON, T.; ORTEGA, J.
Performance pay and the Time Squeeze, Allied Social Science Associations Annual Meeting,
CHICAGO, ESTADOS UNIDOS DE AMERICA, 2007.

FOSFURLI, A. ; GIARRATANA, M. ; LUZZI, A.
The penguin has entered the building, Wharton Technology Conference, WHARTON, ESTADOS
UNIDOS DE AMERICA, 2007.

GAGO, S. ; NUNEZ, M. ; SANTAMARIA, L.
Towards organizational integration: optimizing elapsed time in enterprise resource planning (ERP)
implementtion , Anual Meeting AAA, CHICAGO, ESTADOS UNIDOS DE AMERICA, 2007.

GAGO, S. ; PURDY, D.; URRUTIA, L.
The importance of budgets , Annual Congress of the European Accounting Association, LISBOA,
PORTUGAL, 2007.

GARCIA, J.M. :
Cost of equity and accounting conservatism , ALICANTE, ESPANA, 2007.

GARCIA, J.M.
International evidence on earnings management, conservatism and the value relevance of accounting
numbers, 1st Training Workshop of INTACCT (Marie Curie Programme), LANCASTER, REINO
UNIDO, 2007.

GARCIA, I.M.
La investigacion sobre conservadurismo contable, 11 Taller de Investigacion de ASEPUC,
BARCELONA, ESPANA, 2007.

GARCIA, JM.; GARCIA, B.; MORA, A.
Gender diversity on the board and earnings quality , XIV Congreso de AECA, VALENCIA,
ESPANA, 2007.

GARCIA, J.M.; GARCIA, B.; PENALVA, F.
Cost of equity and accounting conservatism, American Accounting Association Annual Meeting,
CHICAGO, ESTADOS UNIDOS DE AMERICA, 2007.

GARCIA, J.M.; GARCIA, B.; PENALVA, F.
The economic determinants of conditional conservatism , Congreso Anual de la European Accounting
Association, LISBOA, PORTUGAL, 2007.
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GARCIA, J.M.; GARCIA, B.; PENALVA, F.
The economic determinants of conditional conservatism , XIV Congreso de AECA, VALENCIA,
ESPANA, 2007.

GIARRATANA, M. ; FOSFURI, A.
Masters of war, Academy of management conference, Philadelphia, ESTADOS UNIDOS DE
AMERICA, 2007.

GIL, J. J. ; RUIZ, P.
The relation between price and performance in the mutual fund industry , European Financial
Management Association Meeting, V/IENA, AUSTRIA, 2007.

GIL,J.J. ; RUIZ, P.
The relation between price and performance in the mutual fund industry, Financial Management
Association, European Conference, BARCELONA, ESPANA, 2007.

GUTIERREZ, M.

Comments on G. Aragon and J. Quian's paper entitled: the role of High water marks in hedge fund
compensation , Conference on Financial Contracting: Theory and Evidence, MANNHEIM,
ALEMANIA, 2007.

LADO, N. R. ; ESTEBAN, M. ; VIDAL-SANZ, JOSE M.
A marketing simulation game , Academy of Business Education Conference, ESTADOS UNIDOS DE
AMERICA, 2007.

MACIAS, M.
The role of accounting in the spanish railway crisis (1919-1930), 2nd Business and Economy
International Workshop, GIRESUN, TURQUIA, 2007.

MATALLIN, J.C.; MORENO, J. D. ; RODRIGUEZ, R.
Why is timing perverse? , XV Foro de Finanzas AEFIN, PALMA DE MALLORCA, ESPANA, 2007.

MUINO, M.F.; MACIAS, M.
Assessing the relative informativeness of alternative measures of cash flows , 30th Annual Congress
of the European Accounting Association, LISBOA, PORTUGAL, 2007.

MUINO, M.F.; MACIAS, M.
Assessing the relative informativeness of alternative measures of cash flows , 11th Financial
Reporting and Business Comunication Conference, CARDIFF, REINO UNIDO, 2007.

PINDARD, M.G.; GUTIERREZ, M. .
Extending the niche-width theory to interconnected firms , 67th Annual Meeting of the Academy of
Management, FILADELFIA, PENNSYLVANIA, ESTADOS UNIDOS DE AMERICA, 2007.

PURDY, D.; GAGO, S.

Studying influence and accounting use: empirical evidence about individual managers and
organization with changes in galician healthcare , British Accounting Association Annual
Conference, LONDRES, REINO UNIDO, 2007.

ROBALO, R.; GAGO, S.

The influence of trust relationships on the adoption of new management accounting systems: the case
of the portuguese postal company , Annual Congress of the European Accounting Association,
LISBOA, PORTUGAL, 2007.
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SANTAMARIA, L. ; NUNEZ, M. ; GAGO, S.

Towards organizational integration: optimizing elapsed time in enterprise resource planning (ERP)
implementation , 67th Academy of Management Annual Meeting, PHILADELPHIA, ESTADOS
UNIDOS DE AMERICA, 2007.

SANTAMARIA, L. ; NUNEZ, M. ; GAGO, S.
Management control for ERP organizational integration , XII Workshop Raymond Konopka,
ESPANA, 2007.

SANTAMARIA, L. ; NUNEZ, M. ; GAGO, S.
Hacia la integracion organizativa: optimizacion del tiempo de implantacion de un sistema ERP,
Workshop Raymond Konopka, ALMERIA, ESPANA, 2007.

SLAVCHEVA, K.; DE CASTRO, J.; FOSFURI, A.
A conceptual model of firm knowledge base dynamics, Academy of Management Annual Meeting,
PENNSYLVANIA, ESTADOS UNIDOS DE AMERICA, 2007.

SLAVCHEVA, K.; DE CASTRO, J.; FOSFURI, A.
A conceptual model of firm knowledge base dynamics, EURAM 2007, PARIS, FRANCIA, 2007.

SURROCA, J. ; TRIBO, J. A.
Managerial entrenchment and corporate social performance, MILAN, ITALIA, 2007.

SURROCA, J. ; TRIBO, J. A.
Managerial entrenchment and corporate social performance, NORTH CAROLINA, ESTADOS
UNIDOS DE AMERICA, 2007.

SURROCA, J. ; TRIBO, J. A.
Managerial entrenchment and corporate social performance, Academy of Management 2007 Annual
Meeting, PHILADELPHIA, ESTADOS UNIDOS DE AMERICA, 2007.

VIDAL-SANZ, JOSE M. ; ESTEBAN, M.
The long memory of newspaper's subscriptions: between the short-run and persistence response ; en:
Proceeding of the 36th EMAC Conference , Prentmet ehf., ISLANDIA, 2007.

Actividades de formacion y movilidad de personal investigador

Estancias en otros centros

ALEJANDRO BALBAS DE LA CORTE
Titulo: Vector risk measures

Centro Externo: Concordia University
Pais: CANADA

Duracién: 10/2007 a 07/2008.

ANDREA FOSFURI

Titulo: La gestion de la propiedad intelectual
Centro Externo: Boston University

Pais: ESTADOS UNIDOS DE AMERICA
Duracién: 01/09/2007 a 31/07/2008.



