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We are pleased to present the following
articles in future issues of the FAJ.

� “Leverage Aversion and Risk Parity”
Clifford S. Asness, Andrea Frazzini, and 
Lasse H. Pedersen

� “Informed Traders: Linking Legal Insider 
Trading and Share Repurchases”
David L. Ikenberry, Konan Chan, Inmoo Lee, and 
Yanzhi Andrew Wang

� “Demographic Changes, Financial Markets, 
and the Economy”
Robert D. Arnott and Denis B. Chaves

� “Making Retirement Income Last a Lifetime”
Daniel Cassidy, CFA, Michael W. Peskin, and 
Stephen C. Sexauer

� “How Index Trading Increases Market 
Vulnerability”
Rodney N. Sullivan, CFA, and 
James X. Xiong, CFA

� “What Makes Stock Prices Move? Fundamen-
tals vs. Investor Recognition”
Scott Richardson, Richard W. Sloan, and 
Haifeng You, CFA

� “Is There a Cost to Transparency?”
Rajesh K. Aggarwal and Philippe Jorion

� “Allocating Assets in Climates of Extreme Risk: 
A New Paradigm for Stress Testing Portfolios”
Stacy L. Cuffe and Lisa R. Goldberg

� “Information Uncertainty and the Post–
Earnings Announcement Drift in Europe”
Xavier Gerard, CFA

� “Private Equity Recommitment Strategies for 
Institutional Investors”
Gerben Jacobus de Zwart, CFA, Brian Frieser, and 
Dick van Dijk

� “Regime Shifts: Implications for Dynamic 
Strategies”
Mark P. Kritzman, CFA, Sebastien Page, CFA, and 
David A. Turkington, CFA




