
Journal of Mathematical Finance, 2022, 12, 325-462 
https://www.scirp.org/journal/jmf 

ISSN Online: 2162-2442 
ISSN Print: 2162-2434 

 

 

 
 

Table of Contents 
Volume 12   Number 2                                     May 2022 
 
Ownership Structure and Stock Liquidity: A Taiwan Study 

L.-H. Wang ......................................................................................................................................................................... 325 

Can Choice of Reference Density Improve Power of M-Estimation Based Unit Root Tests? 

T. Kar, M. Bhattacharyya ................................................................................................................................................... 340 

Maximum Principle for Rotating Banack-Hausdorff Stocks 

S. Sani, P. Horton, T. C. Mamba ....................................................................................................................................... 356 

Different Types of Structure Conditions of Semimartingale with Jacod Decomposition 

W. Mwigilwa, J. Aduda, B. M. L. D. Mbele, A. Kube ...................................................................................................... 367 

How Important Are Local Community Banks to Small Business Lending?  
Evidence from Mergers and Acquisitions 

J. Jagtiani, R. Q. Maingi, E. Dolson................................................................................................................................... 382 

A Hausman Type Test for Differences between Least Squares  
and Robust Time Series Factor Model Betas 

T. A. Maravina, R. D. Martin ............................................................................................................................................ 411 

Swaption Pricing under Libor Market Model Using Monte-Carlo  
Method with Simulated Annealing Optimization 

K. M. Ondieki ..................................................................................................................................................................... 435 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

https://www.scirp.org/journal/jmf
https://www.scirp.org/

