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“Incorporating Loss Higher Moment in Bond Portfolio
Management,” Proceedings of the 2004 Conference of
Modeling and Analysis of Safety and Risk in Complex
Systems (MASR) In Saint-Petersburg, Russia, June 2004.
(with J. Sutthirat)

“Market and Volatility Timing Abilities: A New Evidence of Mutual
Funds in Thailand,” Thammasat Review, Vol. 9, No. 1,
December 2004. (with S. Tangprasert)

“Benefits of International Portfolio Diversification from Thai
Perspectives (in Thai),” Journal of Business
Administration, July-September 2005.

“Practical Active Currency Management for Global Bond Portfolio
from a Thai Perspective,” Thammasat Review, Vol. 10,
No. 1, December 2005. (With B. Treebovornsombat)

“Capital Flight from Asian Countries and the Impact of 1997
Economic Crisis”, Economic Dynamism of Asia in the New
Millennium, World Scientific, 2006. (with K. Sirodom)

“Higher-Order Systematic Co-Moments in Asset Pricing:
Evidence from Thailand after the 1997 Economic
Crisis,” The International Journal of Finance, 2007. (with
C. Watanajiraj)
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“Incorporating Loss Higher Moment in Bond Portfolio
Management,” at the Annual Conference of Modeling
and Analysis of Safety and Risk in Complex Systems
(MASR) 2004 In Saint-Petersburg, Russia, June 2004.

“Market and Volatility Timing Abilities: A New Evidence of Mutual
Funds in Thailand,” at the Annual Conference of Midwest
Finance and Association in Milwaukee, USA., March 2005.
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“Practical Active Currency Management for Global Bond Portfolio
from a Thai Perspective,” at the 18" Annual Australasian
Finance and Banking Conference in Sydney, Australia,
December 2005.

“Higher-Order _Systematic Co-Moments in Asset Pricing:
Evidence from Thailand after the 1997 Economic Crisis,”
at the Annual Conference of Midwest Finance and
Association in Chicago, U.S.A. March 2006.

“The Value of Analyst Recommendations in the Thai Stock
Market,” at the 2006 Annual Meeting of the Financial
Management Association in _ Salt lLake City, U.S.A.,
October 2006.

“Thailand Capital Flight through Trade with the U.S. during
Times of Political and Economic Instability” at the 20"
Annual Australasian Finance and Banking Conference in
Sydney, Australia, December 2007.
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