Research Citation Record: Tarun Sabarwal

Citations: In Other Research

Roy, Sunanda and Tarun Sabarwal (2010): “Monotone Comparative Statics in
Games with Strategic Substitutes,” Journal of Mathematical Economics, 46(5),
793-806

Cited by:

1. Shirai, Koji (2010): “An existence theorem for Cournot-Walras equilibria
in monopolistically competitive economy,” Journal of Mathematical
Economics, 46(6), 1093-1102

2. Tremblay, Carol H. and Victor J. Tremblay (2010): “The neglect of
monotone comparative statics methods,” Journal of Economic
Education, 41(2), 177-193

3. Koebel, Bertrand and Francois Laisney (2009): “The Aggregate Le
Chatelier Samuelson Principle with Cournot Competition,” Centre for
European Economic Research, Discussion paper no. 10-009

Berliant, Marcus and Tarun Sabarwal (2008): “When Worlds Collide: Different
Comparative Static Predictions of Continuous and Discrete Agent Models with
Land,” Regional Science and Urban Economics, 38(5), September, 438-444
Cited by:
1. Berliant, Marcus (2007): “Prospects for a unified urban general
equilibrium theory,” Regional Science and Urban Economics, 37(4),
July, 466-471

Roy, Sunanda and Tarun Sabarwal (2008): “On the (Non-)Lattice Structure of the
Equilibrium Set in Games with Strategic Substitutes,” Economic Theory, 37(1),
October, 161-169
Cited by:
1. Monaco, Andrew and Tarun Sabarwal (2010): “A non-robustness in the
order structure of the equilibrium set in lattice games,” Working Paper
Series in Theoretical and Applied economics, University of Kansas,
number 201004
2. Roy, Sunanda and Tarun Sabarwal (2010): “Monotone Comparative
Statics in Games with Strategic Substitutes,” Journal of Mathematical
Economics, 46(5), 793-806
3. Koebel, Bertrand and Francois Laisney (2009): “The Aggregate Le
Chatelier Samuelson Principle with Cournot Competition,” Centre for
European Economic Research, Discussion paper no. 10-009
4. D’Souza, Neil and Aditya Goenka (2009): “The Games ‘Oil’igopolists
Play,” Working paper, National University of Singapore
5. Wozny, Lukasz (2009): “The characteristics of the equilibrium set in
submodular games with individual supply of public goods,” Bank |
Kredyt (National Bank of Poland’s Journal of Economics and Finance)
40(4), 51-70

Sabarwal — Citation Record — January 2011 Page 1 of 7



e Kaulkarni, Kedar and Tarun Sabarwal (2007): “To What Extent Are Investment
Bank-Differentiating Factors Relevant For Firms Floating Moderate-Sized IPOs?”
Annals of Finance, 3(3), July, 297-327 (Lead article)

Cited by:

1. Cogliati, Giordano M., Stefano Paleari, and Silvio Vismara (2010): “IPO
Pricing: growth rates implied in offer prices,” Annals of Finance,
forthcoming

2. Clarke, Jonathan E., Ajay Khorana, Ajay Patel, and P. Raghavendara Rau
(2009): “Independents’ day? Analyst behavior surrounding the Global
Settlement,” Annals of Finance, forthcoming

e Sabarwal, Tarun (2007): “Value Maximization As An Ex-Post Consistent Firm
Objective When Markets are Incomplete,” The B.E. Journal of Theoretical
Economics, 7(1) (Topics), Article 4
Cited by:

1. Hnatkovska, Viktoria (2010): “Home bias and high turnover: dynamic
portfolio choice with incomplete markets,” Journal of International
Economics, 80(1), January 113-128

e Sabarwal, Tarun (2006): “Common Structures of Asset-Backed Securities and
Their Risks,” Corporate Ownership and Control, 4(1), August
Cited by:

1. Blair, Margaret (2010): “Financial innovation and the distribution of
wealth and income,” Vanderbilt University Law School, Public Law &
Legal Theory working paper no. 10-32; Law & Economics working paper
no. 10-22. Available at SSRN: http://ssrn.com/abstract=1656451

2. Senanayake, Nadine (2010): Asset-backed Securitization and the
Financial Crisis. The Product and Market Functions of Asset-backed
Securitization: Retrospect and Prospect, Diplomica Verlag GmbH,
Hamburg, 2010

3. Marsili, Matteo, Alan Kirman, and Kartik Anand (2010): “Epidemics of
rules, information aggregation failure, and market crashes,” (March 15,
2010), Available at SSRN: http://ssrn.com/abstract=1624803

4. Sabarwal, Tarun (2009): “Securitization: understanding the risks and
rewards,” in Q Finance: The Ultimate Resource, Bloomsbury, 576-578

5. Blue, Eric C. (2008): “The 21% Century Credit Crisis,” Business Law
Brief, Fall 2008

6. Dexner Karl-Erik and John Zerihoun (2008): “Collateralized Debt
Obligations: A Study on the informational transaction transparency,”
Master thesis in Industrial and Financial Management, School of
Business, Economics and law, Goteborg University, Sweden, Fall 2008

7. Choi, Laura (2007): “Creating a Marketplace: Information Exchange and
the Secondary Market for Community Development Loans,” Federal
Reserve Bank of San Francisco Working Paper Series, July, 1-54

Sabarwal — Citation Record — January 2011 Page 2 of 7


http://ssrn.com/abstract=1656451
http://ssrn.com/abstract=1624803

8.

Chen, Weitzu (2006): “Determinants and Risk Implications of Financial
Asset Securitization Activities Engaged by Originators: Evidence from
U.S. Bank Holding Companies,” Ph.D. Dissertation, Graduate Institute of
Accounting, National Taiwan University

Bertl, Andreas (2004): Verbriefung von Forderungen,
Entstehungsgeschichte und heutige Struktur von Asset Backed
Securities, DUV, Gabler Edition Wissenschaft, Dissertation (University of
Linz)

e (@Gan, Li and Tarun Sabarwal (2005): “A Simple Test of Adverse Selection and
Strategic Timing Theories of Consumer Bankruptcy,” NBER Working Paper
Series, No. 11763, November

Cited by:

1.

Keys, Benjamin J. (2010): “The credit market consequences of job
displacement,” Finance and Economics Discussion Series number 2010-
24, Federal Reserve Board, Washington, D.C.

Keys, Benjamin J. (2009): “Three essays on labor and credit markets,”
Ph.D. dissertation, University of Michigan

Cancho, Cesar A. (2008): “Alcohol consumption and domestic violence: a
test of causality,” Working paper, Texas A&M

Federal Reserve Board (2007): Report to the Congress on Credit Scoring
and Its Effects on the Availability and Affordability of Credit, submitted
to the Congress pursuant to section 215 of the Fair and Accurate Credit
Transactions Act of 2003, August 2007, Federal Reserve Board of
Governors

Ashcraft, Adam B., Astrid A. Dick, and Donald P. Morgan (2007): “The
Bankruptcy Abuse Prevention and Consumer Protection Act: means
testing or mean spirited,” Staff Report, No. 279, Federal Reserve Bank of
New York, March

Mann, Ronald J. (2006): Charging Ahead: The Growth and Regulation
of Payment Card Markets, Cambridge University Press (p. 264)

Federal Reserve Board (2006): Report to the Congress on Practices of the
Consumer Credit Industry in Soliciting and Extending Credit and their
Effects on Consumer Debts and Insolvency, submitted to the Congress
pursuant to section 1229 of the Bankruptcy Abuse and Prevention Act of
2005, June 2006, Federal Reserve Board of Governors

e Sabarwal, Tarun (2005): “The Non-Neutrality of Debt in Investment Timing: A
New NPV Rule,” Annals of Finance, 1(4), 433-445

Cited by:

1.

2.

3.

Thijssen, Jacco J. (2010): “Irreversible investment and discounting: an
arbitrage pricing approach,” Annals of Finance, 6(3), 295-315

Wong, Kit Pong (2010): “On the Neutrality of Debt In Investment
Intensity,” Annals of Finance, 6(3), 335-356

Ibarra, Juan M.C. (2010): “On modeling and measuring credit, recovery,
and liquidity risks,” dissertation, University of Bonn

Sabarwal — Citation Record — January 2011 Page 3 of 7



4. Guo, Jian (2009): “Debt financing, loan market structure, and enterprise
investment decisions based on real option,” 2009 International conference
on management science and engineering, Moscow, September

5. Cadena, Marcelo (2007): “Credit Risk and Optimal Investment,” working
paper, University of Bonn, November

6. Guthrie, Graeme (2007): “Missed opportunities: Optimal investment
timing when information is costly,” Journal of Financial and
Quantitative Analysis, 42(2), 467-488, June

7. Al-Awan, Malim M. M. (2007): “Economics and Finance in Islam,”
INCEIF, Bank Negara Malaysia, March

8. Roche, Hervé (2006): “Debt Financing Irreversible Investment,” ITAM,
working paper, November

9. Maoz, Yishay D. (2005): “More on Bernanke’s Bad News Principle,”
RePEc working paper 051002

10. Nachman, David C. (2004): “Timing Ventures: The Underinvestment
Problem,” Working Paper, Georgia State University

e Heitfield, Erik and Tarun Sabarwal (2004): “What Drives Default and
Prepayment on Subprime Auto Loans?”” The Journal of Real Estate Finance and
Economics, 29(4), 457-4717.

Cited by:

1. Duke, Elizabeth A. (2009): Statement before the Subcommittee on
Domestic Monetary Policy and Technology, Committee on Financial
Services, U.S. House of Representative, Board of Governors of the
Federal Reserve System, July

2. Sabry, Faten and Chudozie Okongwu (2009): “Study of the impact of
securitization on consumers, investors, financial institutions, and the
capital markets, American Securitization Forum, Nera Economic
Consulting

3. Cowan, Andrew and Joshua Packwood (2008): “Automotive Research
Report,” Internal Research Report, Goldman Sachs & Company, October

4. Agarwal, Sumit, Brent W. Ambrose, and Souphala Chomsisengphet
(2008): “Determinants of automobile loan default and prepayment,”
Economic Perspectives, Third Quarter, 32(2), 17-28

5. Wonder, Nicholas, Wendy Wilhelm and David Fewings (2008): “The
Financial Rationality of Consumer Loan Choices: Revealed Preferences
Concerning Interest Rates, Down Payments, Contract Length, and
Rebates,” Journal of Consumer Affairs, 42(2) 243-270, Summer

6. Stanhouse, Bryan and Duane Stock (2008): “Managing the risk of loan
prepayments and the optimal structure of short term lending rates,”
Annals of Finance, 4(2), March 197-215

7. Agarwal, Sumit, Brent Ambrose, and Souphala Chomsisengphet (2007):
“Asymmetric Information and the Automobile Loan Market,” published in
Household Credit Usage: Personal Debt and Mortgages, Agarwal, Sumit
and Brent W. Ambrose (eds.), Palgrave Macmillan, 2007

Sabarwal — Citation Record — January 2011 Page 4 of 7



8.

9.

Qiu, Xiao (2007): “Loan Performance: Sub-prime Automobile Lending,”
working paper, School of Economics, University of Nottingham
Pennington-Cross, Anthony and Souphala Chomsisengphet (2007):
“Suprime Refinancing: Equity Extraction and Mortgage Termination,”
Real Estate Economics, 35(2), 233-263, and Federal Reserve Bank of St.
Louis, Working Paper No. 2006-023A

e Sabarwal, Tarun (2003): “Competitive Equilibria with Incomplete Markets and
Endogenous Bankruptcy,” Contributions to Theoretical Economics, 3(1), Art. 1,
including earlier versions titled, “Bankruptcy in General Equilibrium,” and
“Welfare Effects of Bankruptcy.”

Cited by:

1.

2.

3.

10.

11.

12.

Geanakoplos, John and William Zame (2010): “Collateral Equilibrium,”
working paper, UCLA

Poblete-Cazenave, Ruben and Juan P. Torres-Martinez (2010):
“Equilibrium with limited-recourse collateralized loans, working paper
Hoelle, Matthew (2010): “Bankruptcy and access to credit in general
equilibrium,” Working paper, European University Institute, Italy

Seghir, Abdelkrim (2010): “Ponzi schemes, equilibrium, and the elasticity
of credit constraints,” working paper, American University in Cairo
Geanakoplos, John and William Zame (2009): “Collateralized Security
Markets,” working paper, UCLA

Braido, Luis H. B. (2008) “Trading Constraints Penalizing Default: A
Recursive Approach,” Journal of Mathematical Economics, 44(2),
January, 157-166

Gan, Li and Tarun Sabarwal (2005): “A Simple Test of Adverse Selection
and Strategic Timing Theories of Consumer Bankruptcy,” NBER
Working Paper Series, No. 11763, November

Araujo, Aloisio P. and Mario R. Pascoa (2005) : “Frontiers in General
Equilibrium Applied to Finance,” working paper, and published in “New
Applications of General Equilibrium to Finance: Default and Collateral,”
in Frontiers in Applied General Equilibrium Modeling, In Honor of
Herbert Scarf, ed. Timothy J. Kehoe, T. N. Srinivasan, and John Whalley,
Cambridge, Ch. 8, 151-172, May 2005.

Madan, Dilip B. (2004): “Monitored Financial Equilibria,” Journal of
Banking and Finance, 28(9), 2213-2235, September

Araujo, Aloisio P. and Mario R. Pascoa (2002): “Bankruptcy in a model of
unsecured claims,” Economic Theory, 20(3), 455-481, October

Faias, Marta, Abdelkrim Seghir, and Juan Pablo Torres-Martinez (2004):
“Default history versus personalized collateral,” Stochastic Finance 2004,
Autumn School and International Conference, working paper

Shannon, Chris (2002): “Recent Advances in Understanding Competitive
Markets,” University of California, Berkeley, working paper, March

Sabarwal — Citation Record — January 2011 Page 5 of 7



e [Echenique, Federico and Tarun Sabarwal (2003): “Strong Comparative Statics of
Equilibria,” Games and Economic Behavior, 42(2), 307-314.

Cited by:

1.

Roy, Sunanda and Tarun Sabarwal (2010): “Characterizing stability
properties in games with strategic substitutes,” working paper, University
of Kansas

Roy, Sunanda and Tarun Sabarwal (2010): “Monotone Comparative
Statics in Games with Strategic Substitutes,” Journal of Mathematical
Economics, 46(5), 793-806

Borla, Stefania and Peter Simmons (2009): “Conditional and
Unconditional Multiple Equilibria with Strategic Complementarities,”
working paper number 2009/07, University of York

Roy, Sunanda and Tarun Sabarwal (2008): “On the (Non-)Lattice
Structure of the Equilibrium Set with Strategic Substitutes,” Economic
Theory, 37(1), October, 161-169.

Escobar, Juan (2007): Cooperation and Self-Governance in Heterogeneous
Communities, Department of Economics, Stanford University, working
paper

Durieu, Jacques, Hans Haller, and Philipe Solal (2005): “Interaction on
Hypergraphs,” University of Mannheim, working paper, number 05-34
Durieu, Jacques, Hans Haller, and Philipe Solal (2004): “Nonspecific
Networking,” Working Paper, EconWPA 0403005

Echenique, Federico (2004): “A Characterization of Strategic
Complementarities,” Games and Economic Behavior, 46(2), 325-347

Citations: On Reading lists

e Sabarwal, Tarun (2005): “The Non-Neutrality of Debt in Investment Timing: A
New NPV Rule,” Annals of Finance, 1(4), 433-445.
On Reading Lists of:

1.

Robust Irreversible Investment (2006), DFG-Projekt Ri 1128-3-1, Institute
of Mathematical Economics, Bielefeld University, (Frank Riedel,
organizer?)

Real Options and Dynamic Corporate Finance (2005-06), MFIN7016,
Module 7, Faculty of Business and Economics, University of Hong Kong.

e Gan, Li and Tarun Sabarwal (2005): “A Simple Test of Adverse Selection and
Strategic Timing Theories of Consumer Bankruptcy,” NBER Working Paper
Series, No. 11763, November.

On Reading Lists of:

1.

2.

Federal Reserve Bank of Philadelphia (2009): Consumer Payments
Bibliography, Payment Cards Center, July

Undergraduate Seminar in Macroeconomic Theory, W4913 (Fall 2008),
by Professor Jaromir Nosal, Columbia University

Sabarwal — Citation Record — January 2011 Page 6 of 7



3. Gulati, Sunita (2007): “Consumers: A Select Bibliography,” Consumer
Education Monograph Series, Indian Institutes of Public Administration,
New Delhi

4. Jakubowski, Steve (2006): The Bankrupcty Litigation Blog, Coleman
Law Firm, August 7, 2006, at http://www.bankruptcylitigationblog.com/.

e Heitfield, Erik and Tarun Sabarwal (2004): “What Drives Default and
Prepayment on Subprime Auto Loans?”” Journal of Real Estate Finance and
Economics, 29(4), 457-4717.

On Reading Lists of:
1. Asset-Backed Securities Markets, MFE 230M-1A, University of
California Berkeley, Haas School of Business, Spring 2007

e Sabarwal, Tarun (2003): “Competitive Equilibria with Incomplete Markets and
Endogenous Bankruptcy,” Contributions to Theoretical Economics, 3(1), Art. 1,
including earlier versions titled, “Bankruptcy in General Equilibrium,” and
“Welfare Effects of Bankruptcy.

On Reading Lists of:
1. Federal Reserve Bank of Philadelphia (2009): Consumer Payments
Bibliography, Payment Cards Center, July

Other Citations: In Popular Media

e Sabarwal, Tarun (2006): “Common Structures of Asset-Backed Securities and
Their Risks,” Corporate Ownership and Control, 4(1), August
Cited by:
1. Wikipedia (2007): “Asset-backed Security,” available at
http://en.wikipedia.org/wiki/Asset-backed security, and in Wikipedia
Indonesia (Not a self-reference)
2. Wikipedia (2007): “Securitization,” available at
http://en.wikipedia.org/wiki/Securitization (Not a self-reference)

e Heitfield, Erik and Tarun Sabarwal (2004): “What Drives Default and
Prepayment on Subprime Auto Loans?”” Journal of Real Estate Finance and
Economics, 29(4), 457-477
Cited by:

1. Gordon, M. and S. Finlay (2004): “Primed for Subprime,” Ward’s Dealer
Business, (a management magazine for auto dealership professionals,
http://wdb.wardsauto.com/,) August 1, 2004

2. Some minor online citations are not included here

Sabarwal — Citation Record — January 2011 Page 7 of 7


http://www.bankruptcylitigationblog.com/
http://en.wikipedia.org/wiki/Asset-backed_security
http://en.wikipedia.org/wiki/Securitization
http://wdb.wardsauto.com/

