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12t AIMS International Conference on Management (IIM Kozhikode, India)
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Management Doctoral Colloquium & VGSOM Research Scholars’ Day (lIT
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Management Doctoral Colloquium & VGSOM Research Scholars’ Day (IIT
Kharagpur, India)
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2017 FMA Latin American Doctoral Student Consortium (ITAM, Mexico)
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Ph.D. Scholars of Social Sciences (Pondicherry University, India)

10-Day ICSSR sponsored Research Methodology Course (KMCPGS, Pondicherry,
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Journal Articles

Roy, R., & Shijin, S. (2019). Is human capital the sixth factor? Evidence from us
data. The ACRN Oxford Journal of Finance and Risk Perspectives. (Forthcoming)
Roy, R., & Shijin, S. (2018a). The nexus of anomalies-stock returns-asset pricing
models: The international evidence. Borsa Istanbul Review.
https://doi.org/10.1016/].bir.2018.07.003

Roy, R., & Shijin, S. (2018b). The tripartite inquiry into financial liberalization-
volatility-information asymmetry nexus: Global panel approach. /IMB
Management Review, 1-40.

Roy, R., & Shijin, S. (2018c). A six-factor asset pricing model. Borsa Istanbul Review,
18(3), 205-217. https://doi.org/10.1016/j.bir.2018.02.001
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Roy, R., & Shijin, S. (2018d). Dissecting anomalies and dynamic human capital: The
global evidence. Borsa Istanbul Review, 18(1), 1-32.
https://doi.org/10.1016/].bir.2017.08.005

Roy, R., & Santhakumar, S. (2014). Time-varying global financial market
inefficiency: an instance of pre-, during, and post-subprime crisis. DECISION, 41(4),
449-488. https://doi.org/10.1007/s40622-014-0061-1

Book Chapters

Roy, R., & Shijin, S. (2012). Can managers predict the market? - Empirical evidence
from Indian Stock market. In T. N. Badri & J. N. D. Gupta (Eds.), Macmillan
Advanced Research Series: Enhancing Competitiveness using Decision Sciences.
Delhi: Macmillan Publishers India Ltd.

REVIEWER FOR THE JOURNAL

SKILLS

REFERENCES

The Journal of Wealth Management
Borsa Istanbul Review

Computer

MATLAB 9.4
R3.5.2

Stata 15
EViews 10
SPSS
OriginPro8.5

Reference Management

EndNote X9
Mendeley v1.19.3
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