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Chakrabarty, B., J. Cox, and J. Upson. 2022. Tick Size Pilot Program and Price Discovery in US 

Stock Markets. Journal of Financial Markets Vol 59(B) 100658.      
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“Order Exposure in a High Frequency World” with Terrence Hendershott, Samarpan Nawn, and 

Roberto Pascual. 

(Revise and resubmit at Journal of Financial and Quantitative Analysis) 

 

“The Information Content of Retail Order Flow: Evidence from Fragmented Markets” with Justin 

Cox and Jim Upson.  

(Revise and resubmit at Journal of Banking and Finance) 

 

“Crashing in the Dark? Dark trading and stock price crash risk” with Ken Shaw and Frank Wang. 

 

Work in Progress 

 

“Identifying high frequency trading without proprietary data” with Carole Comerton-Forde and 

Roberto Pascual. 

 

“Management gender diversity and labor-related firm misconduct” with Tim Cao, Vishal Gupta, 

and Sandra Mortal. 

 

“Effects of a Speed Bump on Exchange Competition, Reaction Times and Market Quality” with 

Jianning Huang and Pankaj Jain. 

 

“Do Super-Fast Traders Read the Minds of Consumers? Evidence from High Frequency Consumer 

Data” with Michael Kimbrough, Frank Wang, and Sijing Wei. 

 

“Managerial Learning and Investment Efficiency in the presence of Opaque Trading” with Tom 

Boulton and M. Mareeswaran. 

 

Permanent Working Papers  

 

“Stocks and the City: Financial Influencer Networks and their Impact on Trading Activity” with 

Raghu Rau, Abhinav Anand, and Jalaj Pathak 

 

“The Impact of SFAS 123R on Information Asymmetry” with David Farber, Kenneth Shaw, and 

Jim Whitworth.  

 

“A Competing Risk Analysis of Executions and Cancellations in a Limit Order Market” with Z. 

Han, K. Tyurin, and X. Zheng  

 

“Understanding the Microstructure of Indian Markets” with P. Jain – available at the research 

section of the National Stock Exchange of India website (See www.nseindia.com) 

 

“Designing an Efficient IPO Mechanism – Evidence from e-IPOs” with S. Ghosh 

 

 

Editorial Positions 

Senior Editor, Decision Sciences Journal     03/2015–12/2017 

 

http://www.nseindia.com/
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Associate Editor, Quarterly Journal of Finance and Accounting  08/2015 – Present 

 

Teaching Experience 
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Best research paper at the Full Professor Rank (SLU)     2018 

NYU-NSE Financial Markets Research Grant      2017 

Faculty Service Award         2016 

New Zealand Superannuation Fund Best Paper Award     2015 

Outstanding Faculty of the Cook School of Business, voted by the Alumni Board  2013 

Vice President’s Award for Faculty Research Leave        2012 

JCSB Kwak Research Award for best research productive faculty      2009         

JCSB Competitive summer research award                              2006 –  

Outstanding article award, JFR    2006&07 

Korean Securities Dealer association award    2006 

ICRIER policy paper grant                    2006 

National Stock Exchange of India Research Initiative Grant                   2004 

Contributing faculty, ICFAI          2004 

Member of the American Finance Association        2000 –  

Member of the Financial Management Association       2000 – 
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75. India Finance Conference, IIM Kolkata, 2012 

76. Financial Management Conference, Atlanta, 2012 

77. Notre Dame University, South Bend, 2012 

78. University of Maryland, College Park, 2012 

79. Indiana University, Bloomington, 2012 

80. Eastern Finance Conference, Boston, 2012  

81. Cornell University, Ithaca, 2012 

82. Syracuse University, Syracuse, 2012 

83. Financial Management Association Meetings, Denver, 2011 

84. Northern Finance Association Meetings, Vancouver, 2011 

85. Invited Speaker, Wilfrid Laurier University, 2011 

86. Eastern Finance Association Meetings, Savannah, 2011  

87. South Western Finance Association Meetings, Houston, 2011 

88. Financial Management Association Meetings, New York, 2010  

89. American Association of Behavioral Finance and Economics Conference, Chicago, 2010 

90. Industrial Organization of Securities Markets Conference, Frankfurt 2010  

91. Eastern Finance Conference, Miami 2010  

92. Financial Management Association Meetings, Reno, 2009  

93. Eastern Finance Association Meetings, Washington D. C., 2009 

94. Northern Finance Association Meetings, Calgary, 2008 

95. Financial Management Association Meetings, Dallas 2008  

96. Invited Speaker for the UMSL Business School Seminar series (April 2007, 2008, 2010) 

97. Financial Management Association Meetings, Orlando 2007  

98. Financial Management Association Meetings, Salt Lake City 2006  

99. Eastern Finance Association Meetings, Philadelphia 2006  

100. 

96.
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10. Reviewer for 




