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Papers and Publications

Current Working Papers

“Mean-reversion in commodity futures volatility: An analysis of daily range-based stochastic volatility
models”
(with Stephen Figlewski and Marco Haase and Matthias Huss), April 2021
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3825894

“Wheat price volatility over 140 years: An analysis of daily price ranges”
(with Marco Haase and Matthias Huss), April 2021
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3825678

“How does income and financial satisfaction change with retirement? Insights from Swiss panel data”
(with Yvonne Seiler Zimmermann), January 2021
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3759740

“The Pricing of Volatility Risk in the US Equity Market”
(with Lukas Hitz and Ismail Mustafi), December 2020
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3621944

“Does Unobservable Heterogeneity Matter for Portfolio-Based Asset Pricing Tests?”
(with Daniel Hoechle and Markus Schmid), March 2020, Paper presented at the Annual Meeting
of the American Finance Association (ASSA) 2021
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3569485

“The Impact of Central Clearing on the Pricing of Sovereign Credit Default Swaps”
(with Josephine Molleyres), July 2019
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3415563

“Anomaly in Stock-Bond Correlations. The Role of Monetary Policy”

(with Jonas Gusset), September 2016
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=2704529
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Current Book Drafts

(i)

A Guide to Asset Pricing, Manuscript, Chap 1 to 13

Scientific Articles in Journals and Books, Monographs

[274]

[273]

*[272]

[271]

[270]

[269a]

[269b]

[268]

[267]

[266]

[265a]

“Long-run implied market fundamentals: An exploration”, forthcoming:
Journal of Investment Management

“Zur Revision der Einlagensicherung” (with Jacqueline Henn Overbeck),
forthcoming: Expert Focus

“Finance Compact Plus”, 2 Volumes, NZZ Libro, 2021 (with Yvonne Seiler
Zimmermann), 1400 pages

“Green Bonds 2020: Greenium am Primarmarkt?” AbsolutMonitor 1
06/2021, pp. 8-13 (with Joél Rohner)

“Are stock prices driven by expected growth rather than discount rates?
Evidence based on the covid-19 crisis”, Risk Management 23 (1-2), 2021,
pp. 1-29 (with Pascal Boni). Lead Article

,Umverteilung von hohen zu tiefen Lohnen in der zweiten Saule®, Die
Volkswirtschaft 94, 4/2021, pp. 49-51 (with Yvonne Seiler Zimmermann)

,Deuxiéme pilier: une redistribution des hauts vers les bas revenus®, La Vie
Economique 94, 4/2021, pp. 49-51 (with Yvonne Seiler Zimmermann)

«Zu viel Geld in der Welt. Lahmt das angehaufte Vorsorgekapital die
Innovationskraft der Wirtschaft?» Vorsorge Guide 2020/21, Verlag
Handelszeitung, pp. 24-25 (with Yvonne Seiler Zimmermann).

«Wie politische Korrektheit Demokratie und Markt aushohlt.
Diskurstheoretische Uberlegungen am Beispiel von Kapitalanlagen», in:
Reden und reden lassen. Anstand und Respekt statt politische Korrektheit,
Ed. Gerhard Schwarz and Stephan Wirz, NZZ Libro, 2020, pp. 155-172

«Die Krux mit den Katastrophen», Schweizer Monat 99 (No. 1072), 2020,
pp. 57-59.

“Wem gehoren die schweizerischen borsenkotierten Gesellschaften?” Die
Volkswirtschaft 92, 7/2019, pp. 52-54 (with Yvonne Seiler Zimmermann),
reprinted in: Okonomenstimme by KOF Konjunkturforschungsstelle, ETH
Zurich, 2 September 2019

(https://kof.ethz.ch/news-und-veranstaltungen/ news/oekonomenstimme.html)
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[265b]

[264]

[263]

[262]

[261]

[260]

[259a]

[259b]

[258]

[257]

[2564a]

[256D]

«A qui appartiennent les sociétés suisses cotées en bourse?» La Vie
Economique 92, 7/2019, pp. 52-54 (with Yvonne Seiler Zimmermann)

«Liquiditatsrisikopramien bei Private Equity Anlagen», AbsolutReport,
02/2019, pp. 36-41 (with Matthias Huss)

"Permanent and transitory price shocks in commodity futures markets and
their relation to speculation”, Empirical Economics 56, 2019, pp. 1359-
1382 (with Marco Haase and Yvonne Seiler Zimmermann)

“Besitzverhaltnisse an bdrsenkotierten schweizerischen Unternehmungen.
Eine Analyse des «SMI expanded» Aktienuniversums”, Strukturbericht-
erstattung 59, Staatssekretariat fur Wirtschaft SECO, Schweizerische
Eidgenossenschaft, Bern, 2019, 51 p. (with Yvonne Seiler Zimmermann)

“‘Explaining the high P/E ratios: The message from the Gordon model”,
Journal of Investment Management 16 (4), 2018, pp. 64-78

“The Pricing of Liquidity Risk in Buyout Funds - A Public Market
Perspective”, Schmalenbach Business Review 70, No. 3, 2018, pp. 285-
312 (with Matthias Huss)

«Kapitalgedeckte Vorsorge im Nullzinsumfeld», in: Bedeutung der kapital-
gedeckten  Vorsorge: Lagebeurteilung und Entwicklung, ASIP
Schweizerischer Pensionskassenverband (Ed.), 2018, pp. 55-62 (with
Yvonne Seiler Zimmermann), Gesamtstudie (unpublished) 2017, 47p.

«Prévoyance basée sur la capitalisation dans un contexte de taux
d'intéréts zéro», in: Importance de la prévoyance financée en
capitalisation: Examen de la situation et perspectives, ASIP Association
Suisse des Institutions de Prévoyance (Ed.), 2018, pp. 55-62 (with
Yvonne Seiler Zimmermann), Etude intégrale (non publiée) 2017, 47p.

,Das Ende der Solothurner Kantonalbank 1994“ in: Geschichte des
Kantons Solothurn, 20. Jahrhundert, Flnfter Band der Solothurnischen
Geschichte, Teil 1 (Ed. Regierungsrat des Kantons Solothurn), Kanton
Solothurn, 2018, pp. 189-191

«Welche Rendite soll eine Vorsorgeeinrichtung an die Versicherten
weitergeben?» Schweizerische Personalvorsorge SPV 31, 3/2018, pp.
4-7 (with Yvonne Seiler Zimmermann)

“‘Pensionskassen: Potenzial fur Umverteilungen ist gross", Die
Volkswirtschaft 91, 4/2018, pp. 40-42 (with Yvonne Seiler Zimmermann)

“Caisses de pension: le potentiel de redistribution est important”", La Vie
économique 91, 4/2018, pp. 40-42 (with Yvonne Seiler Zimmermann)

* = (Biicher/Monographien sind mit einem Stern markiert.



Publications - Prof. Dr. Heinz Zimmermann 4

[255]

[254]

[253]

[252]

[251]

[250]

[249a]

[249b]

[248]

[247]

[246]

[245]

[244]

“The second partial derivative of option price with respect to the strike: A
historical reminiscence”, Journal of Derivatives 25 (3), 2018, pp. 81-87

«Kapitalgedeckte berufliche Vorsorgesysteme im Tiefzinsumfeld: Lehren
aus der Schweiz», Deutsche Rentenversicherung (DRV) 72, Nr. 4/2017,
pp. 418-439 (mit Yvonne Seiler Zimmermann)

«Die aggregierten Ausschittungen der SMI-Gesellschaften, 1998-2015»
(Payout behavior of SMI firms), Expert Focus / Journal of the Swiss
Expert Association for Audit, Tax and Fiduciary 91, 2017, pp. 929-936
(with Michael Huynh)

«Gefahrliche Versprechen», Schweizer Monat (Sonderthema «Zukunfty),
November 2017, pp. 20-23 (mit Yvonne Seiler Zimmermann)

«Stau im System. Koordination, grosse Datenmengen und intelligente
Maschinen:Gedanken zur Gesamtarchitektur einer vernetzten Welt»,
Schweizer Monat 1050, Oktober 2017, pp. 64-67

“Commodity returns and their volatility in relation to speculation: A consistent
empirical approach”, Journal of Alternative Investments 20, No. 2, Fall,
2017, pp. 76-91 (with Marco Haase und Yvonne Seiler Zimmermann)

“Die kapitalgedeckte Vorsorge im Tiefzinsumfeld”, Die Volkswirtschaft 90,
712017, pp. 59-61 (with Yvonne Seiler Zimmermann)

“La prévoyance par capitalisation dans un univers de taux d’'intérét bas”, La
Vie économique 90, 7/2017, pp. 59-61 (with Yvonne Seiler Zimmermann)

«Risk, concentration, and banking», in: Monetary Economic Issues Today.
Festschrift in Honour of Ernst Baltensperger (Ed. Swiss National Bank), Orell
Fussli, 2017, pp. 373-387

«The development of organized commodity exchanges in Africa: An
economic analysis », Africa's Population: In Search of a Demographic
Dividend (Ed. Hans Groth and John May), Springer, 2017, pp. 415-431 (with
Marco Haase)

“On the Credibility of the Euro/Swiss Franc Floor: A Financial Market
Perspective”, Journal of Money, Credit, and Banking 49 (March-April),
2017, pp. 567-578 (with Markus Hertrich)

«Zur Ethik der Terminspekulation auf Rohstoffmarkten», in: Ethik von
Banken und Finanzen (Ed. Manfred Stuttgen), Theologischer Verlag
Zirich & Nomos Verlag, 2017, pp. 431-461 (with Yvonne Seiler and Marco
Haase)

,Risk and representation. The limits of risk management®, in: Equity Markets
in Transition. The Value Chain, Price Discovery, Regulation, and Beyond
(Ed. Reto Francioni and Robert Schwartz), 2017, Springer, pp. 429-444

* = (Biicher/Monographien sind mit einem Stern markiert.



Publications - Prof. Dr. Heinz Zimmermann

[243]

[242]

[241]

[240]

[239]

[238]

[237a]

[237b]

[236]

[235]

[234]

[233a]

[2332D]

«Finanzinnovationen und Risikotransfer auf Kapitalmarkten: Grundsatzliches
und Aktuelles», Schweizerische Zeitschrift flir Wirtschafts- und
Finanzmarktrecht (SZW) 89, 2016, pp. 574-582.

“The Impact of Speculation on Commodity Futures Markets - A Review of the
Findings of 100 Empirical Studies”, Journal of Commodity Markets 3,
2016, pp. 1-15 (with Marco Haase and Yvonne Seiler), Lead Article

«Ein alternativer Rohstoffindex», Schweizer Personalvorsorge SPV 29,
06/2016, pp. 91-92, 2016 (with Yvonne Seiler and Marco Haase)

«Regulierung, Transparenz und Unsicherheit auf Finanzmarkten»,
Wirtschaftspolitische Blatter 62, 2015, pp. 683-695

,Das Denken Uber den Zufall und Dirrenmatt’s Verdikt. Uberlegungen zu
den erkenntnistheoretischen Grundlagen des Risikomanagements®, in: Law
& Economics, Festschrift fir Peter Nobel zum 70. Geburtstag (Ed. Robert
Waldburger et al.), Stampfli, 2015, pp. 505-526

,Der Spekulant’, Schweizer Monat 1025, 4/2015, pp. 32-37

,Metastudie: Wie hangen Rohstoffpreise und Finanzspekulation
zusammen?“ Die Volkswirtschaft 3-4/2015, pp. 49-51 (with Marco Haase
and Yvonne Seiler Zimmermann)

« Une méta-étude sur les liens qui unissent le prix des matiéres premiéres et
la spéculation financiere » La Vie économique 3-4/2015, pp. 49-51 (with
Marco Haase and Yvonne Seiler Zimmermann)

“Finanzinnovationen in Rechtswissenschaft und Finanzmarkttheorie”,
Finanzinnovation und Rechtsordnung, ed. Florian Mdslein, Schulthess,
2014, pp. 45-97 (with Peter Nobel)

,Why not use SDF rather than beta models in performance measurement?,
Journal of Financial Markets and Portfolio Management 28, 2014, pp.
307-336 (with Jonas Gusset)

FMPM Swisscanto Best Professional Paper Award 2014

.Lenken Zufall oder Zyklen die Bodrse?“, in: Die Borse, Ed. SIX Swiss
Exchange, pp. 145-154, 2013 (with Yvonne Seiler Zimmermann)

~Spekulation und Rohstoffpreise auf Terminmarkten®, Die Volkswirtschaft
11/2013, 2013 pp. 43-46 (with Marco Haase and Yvonne Seiler)

~Spéculation et prix des matiéres premiéres sur les marchés a terme®, La Vie
Economique/ Revue de Politique Economique 11/2013, pp. 43-46 (with
Marco Haase and Yvonne Seiler)
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[232]

[231]

[230]

[229]

[228]

*[227]

[226]

[225]

[224]

[223]

[222]

“‘Hedge Fund Activism and Information Disclosure: The Case of Germany”,
European Financial Management Journal 19, 2013, pp. 1017-1050 (with
Peter Weber)

EFM Best Paper Award 2013

“Equity markets and the performance of hedge funds: How stable is
persistence?”, GSTF Journal on Business Review 2, No 4, 2013, pp.
231-237 (with Stephan Glatz and Pascal Gantenbein)

“Scarcity, Risk Premiums and the Pricing of Commaodity Futures. The
Case of Crude Qil Contracts”, Journal of Alternative Investments 16,
2013, pp. 43-71 (with Marco Haase)

“Genese einer Reizfigur: Der Bankier — Kaufmann, Beamter, Star,
Konspirateur, Schweizer Monat 1008, 2013, pp. 74-78

“Money, legally and economically speaking”, in: Law and Economics of
Money and Currency (Editors Rachel Benevenuto and Peter Nobel),
Schulthess, 2012, pp. 1-19 (with Peter Nobel)

,Finance Compact“ (Editor and Author) , 4™ revised and expanded edition,
NZZ-Verlag, 2012, 400 p. (15t edition: [160])

Co-/Author of the following chapters: 0 (EinfUhrung und Grundlagen), 1
(Renditen auf Finanzmarkten), 9 (Aktives Portfoliomanagement), 10
(Performancemessung), 11 (Internationale Finanzmarkte), 12 (Derivate:
Einsatz und Payoffs), 14 (Strukturierte Produkte), 15 (Corporate Finance und
Financial Engineering), Appendix (Historischer Abriss).

,Effektenhandel im technologischen und regulatorischem Umbruch®, in:
Finanzmarkte im Banne von Big Data, Editor Brigitte Strebel, Schulthess,
2012, pp. 95-136

“The Price Effects of the Disclosure of Significant Holdings in Listed
Companies: The Case of Groups Acting in Concert, Swiss Review of
Business and Financial Market Law (SZW) 84, 2012, pp. 198-216 (with
Peter Weber and Beat Brandli)

,Kapitalmarkt — Stérfaktor oder Motor der Wirtschaft?“ Asset
Management. Festschrift flr Klaus Spremann zur Emeritierung, Editors
Roman Frick, Pascal Gantenbein and Peter Reichling, Haupt, 2012, pp. 4-
30.

“Listed Private Equity — A genuine Alternative for an alternative Asset
Class”, The Oxford Handbook of Private Equity, Editor Douglas J.
Cumming, Oxford University Press, 2012, chap. 21, pp. 579-610 (with
Matthias Huss)

“Quantitative Anséatze bei der taktischen Portfoliosteuerung”, Festschrift
15 Jahre ZZ Vermogensverwaltung, Wien, 2011, pp. 56-59
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[221]

[220]

[219]

[218]

[217]

[216]

[215]

[214]

[213]

[212]

[211]

[210]

“Entwicklung und Struktur von Effektenmarkten®, Schweizerische
Zeitschrift fiir Wirtschafts- und Finanzmarktrecht (SZW) 83, 2011, pp.
511-532 (with Peter Nobel)

“‘Rohstoffanlagen fur Pensionskassen ethisch vertretbar?” Schweizer
Personalvorsorge 24, No. 09-2011, pp. 13-14 (mit Anina Burgi)

“Sorgenkind Altersvorsorge”, Schweizer Monatshefte 983, 2011, pp. 35-
37, reprinted in: ,Zeitbombe? Reformideen fur die berufliche Vorsorge®,
Schweizer Monat 1, Sonderdruck, January-February 2011, pp. 14-17

“Listed Private Equity”, in: “Private Equity: Fund Types, Risks and Returns,
and Regulation®, edited by Douglas Cumming, Academic Press, 2010,
pp. 53-70 (with Bastian Bergmann, Hans Christophers and Matthias Huss)

“Style Consistency of Hedge Fund Indices across Providers”, Applied
Financial Economics 20, pp. 355-370, 2010 (with Jacqueline Henn
Overbeck and Peter Kugler)

“Markt und Marktfiktion: Reflexionen aus der Okonomie”, in: “Polaritaten
und Widerspruche. Herausforderungen und Chancen flr soziale
Einrichtungen”, Referate der Integras-Fortbildungstagung 2009, Integras
Schweiz (Ed.), 2010, pp. 13-19

,Risiko, Markt und Reprasentation®, Uni Nova 113, 2009, pp. 10-12

,ES ist Zeit fur mehr Klarheit: Finanzrisiken gehéren an einen Markt”, in:
“Neustart. 50 Ideen fur einen starken Finanzplatz Schweiz®, edited by
Claude Baumann and Ralph Pohner, NZZ Libro, 2009, pp. 123-127

“Zur Problematik risikogerechter Verhaltensanreize bei variablen
Entschadigungen”, Schweizerische Zeitschrift fur Wirtschafts- und
Finanzmarktrecht (SZW) 81, No. 6/2009, pp. 439-447 (mit Yvonne Seiler
Zimmermann)

“An Early Structured Product: lllustrative Pricing of Repeat Contracts”, in:
Hafner/ Zimmermann Ed. (2009), Chapter 21, pp. 547-559

“Probabilistic Roots of Financial Modelling: A Historical Perspective”, in:
Hafner/ Zimmermann Ed. (2009), Chapter 6, pp. 251-291

“A Review and Evaluation of Bronzin’s Contribution From a Financial
Economics Perspective”, in: Hafner/ Zimmermann Ed. (2009), Chapter 5, pp.
207-250
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[209]

*[208]

[207]

[206]

[205]

[204]

[]

[203]

[202]

[201]

[200]

“Vinzenz Bronzin — Personal Life and Work”, in: Hafner/ Zimmermann Ed.
(2009), Chapter 1, pp. 7-14 (with Wolfgang Hafner)

“Vinzenz Bronzin’s Option Pricing Models — Exposition and Appraisal’,
Springer, 2009, Editor and author (with Wolfgang Hafner), 562 p.

“Heterogeneity in Asset Allocation Decisions - Empirical Evidence from
Switzerland”, International Review of Financial Analysis 18, 2009, pp.
84-93 (with Wolfgang Drobetz, Peter Kugler, Gabrielle Wanzenried)

“Trust and Success in Venture Capital Financing — an Empirical Analysis
with German Survey Data”, Kyklos 62, 2009, pp. 15-43 (with Stefan
Duffner and Markus Schmid)

“Conditional Performance Evaluation for German Mutual Equity Funds”,
European Journal of Finance 15, 2009, pp. 287-316 (with Wolfgang
Bessler and Wolfgang Drobetz)

Reprinted in: Asset Management and International Capital Markets
(ed. By Wolfgang Bessler, Wolfgang Drobetz and Chris Adcock),
Routledge 2013, pp. 63-92

“Una Idea Geniale del Triestino Vincenzo Bronzin Professore di Matematica”,
Archeografo Triestino, Serie 1V, Volume LXVIII (CVI Della Raccolta), Edito
dalla Societa di Minerva, pp. 249-262, 2008 (with Wolfgang Hafner)

,Finance Compact“ (Editor and Author) , 4™ revised and expanded edition,
NZZ-Verlag, 2008, ??? p. (1% edition: [160])

Co-/Author of the following chapters: 0 (EinfUhrung und Grundlagen), 1
(Renditen auf Finanzmarkten), 9 (Aktives Portfoliomanagement), 10
(Performancemessung), 12 (Derivate: Einsatz und Payoffs), 14 (Strukturierte
Produkte), 15 (Corporate Finance und Financial Engineering), Appendix
(Historischer Abriss).

“Risiko und Reprasentation: Uber Krisen des Finanzsystems”, Standards fir
nachhaltige Finanzmarkte, edited by Brigitte Strebel, Schulthess, 2008,
pp. 19-40

, Vorgabe des kalkulatorischen Zinssatzes in der bundesratlichen
Verordnung uber die Kostenermittlung und die Leistungserfassung durch
Spitaler fur die obligatorische Krankenpflegeversicherung®, Bundesamt fur
Gesundheit (mit Gesina Luthje), 2008, 18p.
(www.bag.admin.ch/themen/krankenversicherung/05999/index.html)

,Lehren aus der Umsetzung kapitalgedeckter Vorsorgesysteme®, DVR-
Schriften 80, Deutsche Rentenversicherung Bund/ Forschungsnetzwerk
Alterssicherung FNA, 2008, pp. 94-100

“The relationship between risk-premium and convenience-yield models”,
The Handbook of Commodity Investments, edited by Frank
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[199]

[198]

[197]

[196]

[195]

[194a]

[194b]

[194c]

[193]

[192]

[191]

Fabozzi, Roland Flss and Dieter G. Kaiser, Wiley & Sons, 2008, pp. 113-
144 (with Viola Markert)

“The first- and second-hand effect of stock recommendations — New
evidence on the price pressure and information hypothesis”, European
Financial Management Journal 14, 2008, pp. 962-988 (with Markus
Schmid, Philipp Schlumpf)

“Leadership Structure and Corporate Governance in Switzerland”, Journal
of Applied Corporate Finance 20, 2008, pp. 109-120 (with Markus
Schmid)

“Should Chairman and CEO Be Separated? Leadership Structure and
Firm Performance in Switzerland“, Schmalenbach Business Review 60
(Zeitschrift fur betriebswirtschaftliche Forschung), 2008 pp. 182-204
(with Markus Schmid)

“Credit risk transfer, hedge funds, and the supply of liquidity”, in P. Nobel,
M. Gets (Eds.): “Law and Economics of Risk in Finance”, Schulthess,
2007, pp. 41-72.

,Zur Liquiditat und Sicherheit des Finanzsystems®, in: Finanzmarkte:
Effizienz und Sicherheit, edited by Brigitte Strebel, Schulthess, 2007, pp.
207-226 (a slightly revised version of the paper is also available in English,
entitled: “Liquidity and Security of the Financial System”)

,Derivathandel beflugelt die Finanzmarkte, Einblicke — Ausblicke:
Geschaftsbericht 2006 swxgroup, 2007, pp. 54-57

“Derivatives trading accelerates the innovation process in the financial
markets”, Insights — Perspectives: Annual Report 2006 swxgroup, 2007,
pp. 54-57

“Les marchés dérivés accélerent le processus d’innovation des marchés
financiers”, Regards — Perspectives : Rapport de Gestion 2006
swxgroup, 2007, pp. 54-57

“Amazing discovery: Vincenz Bronzin’s Option Pricing Models”, Journal of
Banking and Finance 31, 2007, pp. 531-546 (with Wolfgang Hafner)

,Vinzenz Bronzin’s Optionspreismodelle in theoretischer und historischer
Perspektive®, in: W. Bessler (Ed.): Banken, Borsen und Kapitalmarkte,
Festschrift fur Hartmut Schmidt zum 65. Geburtstag, Duncker & Humblot,
2006 (with Wolfgang Hafner), pp. 733-758

,Corporate Governance und Unternehmensbewertung in der Schweiz", in:
W. Bessler (Ed.): Banken, Borsen und Kapitalmarkte, Festschrift fur
Hartmut Schmidt zum 65. Geburtstag, Duncker & Humblot, 2006 (with
Wolfgang Drobetz), pp. 493-528

* = (Biicher/Monographien sind mit einem Stern markiert.



Publications - Prof. Dr. Heinz Zimmermann 10

[190]

[189]

[188]

[187]

[186]

[185]

*[184]

[183]

[182]

[181]

[180]

,Vincenz Bronzin’s Option Pricing Theory: Contents, Contribution, and
Background”, in: G. Poitras (Ed.): Pioneers of Financial Economics.
Volume 1: Contributions Prior to Irving Fisher; Edward Elgar, 2006,
chapter 11, pp. 238-264 (with Wolfgang Hafner)

,Was heisst Risikopolitik? — Ein freies Kolloquium®, Aktuelle
Rechtsprobleme des Finanz- und Bérsenplatzes Schweiz, Vol. 13 (Ed.
Peter Nobel), Stampfli, 2006 (with Matthias Haller, Peter Nobel)

“Listed private equity. Charakteristika einer aufstrebenden Anlageklasse”,
in: Michael Busack/ Dieter Kaiser (Eds.): Handbuch Alternative
Investments Vol. 2, Gabler, 2006, pp. 213-232 (with Hans Chrisophers,
Michel Degosciu, Peter Oertmann)

,Wertbeitrag und Renditeanforderungen zwischen Markt- und
Buchwerten®, in: B. Rolfes (Ed.): Herausforderung Bankmanagement —
Entwicklungslinien und Steuerungsansatze. Festschrift zum 60.
Geburtstag von Henner Schierenbeck, Fritz Knapp, 2006, pp. 633-650.

,Performance von Listed Private Equity im Vergleich zu klassischen
Private-Equity-Investments®, AbsolutReport 32, 06/2006, pp. 42-45 (mit
Matthias Huss)

“Strukturierte Produkte”, in: “Finance Compact”, Finance Compact (Ed. by
H. Zimmermann), 2" Edition (see [189]), NZZ-Verlag, 2006, pp. 447-476
(with Christian Zenkner)

,Finance Compact“ (Editor and Author) , 2" revised and expanded edition,
NZZ-Verlag, 2006, 578 p. (1%t edition: [160])

Co-/Author of the following chapters: 0 (Einfuhrung und Grundlagen), 1
(Renditen auf Finanzmarkten), 9 (Aktives Portfoliomanagement), 10
(Performancemessung), 12 (Derivate: Einsatz und Payoffs), 14 (Strukturierte
Produkte), 15 (Corporate Finance und Financial Engineering), Appendix
(Historischer Abriss).

,Martingales and portfolio selection: A user’s guide®, Financial Markets and
Portfolio Management 20, 2006, pp. 75-101.

“An Integrated Framework of Corporate Governance and Firm Valuation —
Evidence from Switzerland”, European Financial Management Journal 12,
2006, pp. 249-283 (with Stefan Beiner, Wolfgang Drobetz, Markus Schmid)

~<Ansatzpunkte flr eine Reform der beruflichen Vorsorge aus finanzmark-
theoretischer Sicht®, St. Galler Trendmonitor fiir Risiko- und
Finanzmarkte 6/2005, Institut fir Versicherungswirtschaft IVW-HSG, 2005,
pp. 7-10 (with Gesina Luthje)

»Zur Ausfinanzierung o6ffentlich-rechtlicher Pensionskassen®, Schweizer
Personalvorsorge 18, No. 11, 2005, pp. 65-67 (with Simone Aebersold,
Gesina Luthje)
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