
Publications in Journals 
 
 

• Banerjee, G., Das, A., Jana, K. and Shetty, S. (2017). Effects of Derivatives Usage and Finan- 
             cial Statement Items on Capital Market Risk Measures of Bank Stocks: Evidence from India," 
             Journal of Economics and Finance, 41(3), 487-504. 
 

• Dovonon, P., Hall, A. R. and Jana, K. (2012). Inference About Long Run Canonical Corre- 
             lations," Journal of Time Series Analysis, 33 (4), 665-683. 
 

• Banerjee, G., Das, A., Jana, K. and Shetty, S. (2010). Effects of Balance Sheet Factors on 
             Indian Banks' Capital Market Risk Measures," The International Journal of Finance, 
             22 (2), 6443-6459. 
 

• Eryuruk, G., Hall, A. R. and Jana, K. (2009). A Comparative Study of Three Data-Based 
             Methods of Instrument Selection," Economics Letters, 105, 280-283. 
 

• Eryuruk, G., Hall, A. R. and Jana, K. (2009). Contemporaneous and Long Run Canonical 
             Correlations in the Linear IV Model: Implications for Instrument Selection," Economics 
             Letters, 105, 83-85. 
 

• Hall, A. R., Inoue, A., Jana, K. and Shin, C. (2007). Information in Generalized Method of 
             Moments Estimation and Entropy Based Moment Selection," Journal of Econometrics, 
             138, 488-512. 
 
 
 
 


