会计学专业必读经典文献目录（第1版）
1、Alex Dontoh, Joshua Ronen. Information Content of Accounting Announcements, The Accounting Review,1993.

2、Almeida, H. & Wolfenzon, D., The Effect of External Finance on the Equilibrium Allocation of Capital, JFE, 2005

3、Andersen, T. & Lund, J., Estimating Continuous-Time Stochastic Volatility Models of the Short-Term Interest Rate, JE, 1997

4、Ball and Brown,An empirical evaluation of accounting income numbers, Journal of Accounting Research,1968.

5、Ball, Raymond J., "The Earnings-Price Anomaly," Journal of Accounting and Economics (June/September 1992): 319-346.

6、Beaver W.H., Meanally M.L., Stison C.H. The Information Content of Earnings and Prices：A Simultaneous Equations Approach. Journal of Accounting and Economics, 1997

7、Beaver, William H., "Directions in Accounting Research: NEAR and FAR, "Accounting Horizons 10 (June 1998): 113-124.

8、Beaver, William H., "Market Efficiency, " in Financial Reporting: An Accounting Revolution (2nd Edition, 1998): 130-175. 

9、Bernard, V. L. and J. Thomas, "Post-Earnings-Announcement Drift: Delayed Price Response or Risk Premium," Journal of Accounting Research (Supplement 1989): 1-36. 

10、Bernard, V. L., and J. Thomas, "Evidence that Stock Prices Do Not Fully Reflect the Implications of Current Earnings for Future Earnings," Journal of Accounting and Economics (December 1990): 305-340.

11、Black, F. & Scholes, M., The Pricing of Option and Corporate Liabilities, JPE, 1973

12、Bornhot, G., Extending the Capital Asset Pricing Model: The Reward Beta Approach, A&F, 2007

13、Campbell, J.Y. & Shiller, R.J., Stock Prices, Earnings, and Expected Dividends, JF, 1988

14、Christensen, Charles J., "The Methodology of Positive Accounting," Accounting Review, January 1983: 1-22

15、Connor, G. & Korajczyk, R.A., An Intertemporal Equilibrium Beta Pricing Model, RFS, 1989

16、Cox, J.C., Ross, S.A. & Rubinstein, M., Option Pricing: A Simplified Approach, JFE, 1979
17、De Bondt, W. & Thaler, R., Does the Market Overreact? JF, 1985

18、De Long, J.B., Shleifer, A., Summers, L.H. & Waldman, R.J., Noise Trader Risk in Financial Markets, JPE, 1990

19、Dechow, Patricia M., Amy P. Hutton, and Richard G. Sloan, "Economic Consequences of Accounting for Stock-based Compensation," Journal of Accounting Research (Supplement 1997): 1-20. 

20、Defond, Mark L., and James J. Jiambalvo, "Debt covenant violations and manipulation of accruals, " Journal of Accounting and Economics 17: (1994): 145-176. 

21、Dittmar, A. & Thakor, A., Why Do Firms Issue Equity? JF, 2007

22、Fama, E.F., Efficient Capital Markets-2, JF, 1991

23、Fama, E.F., Efficient Capital Markets-A Review of Theory and Empirical Work, JF, 1970

24、Fama, E.F., The Behavior of Stock-Market Prices, JB, 1965

25、Fama, Eugene F., 1998, "Market efficiency, long-term returns, and behavioral finance, " Journal of Financial Economics 49, 283-306. 

26、Goyal, A. & Welch, I., A Comprehensive Look at The Empirical Performance of Equity Premium Prediction, RFS, 2007

27、Holthausen, Robert W. and R. W. Leftwich, "The Economic Consequences of Accounting Choice, " Journal of Accounting and Economics 5 (1983): 77-117. 

28、Hughes, Patricia J., and Eduardo S. Schwartz, "The LIFO/FIFO Choice: An Asymmetric Information Approach, " Journal of Accounting Research (Supplement 1988): 41-58.

29、Jegardeesh, N., Evidence of Predictable Behavior of Security Returns, JF, 1990

30、Kinney, W., "Commentary on the Relation of Accounting Research to Teaching and Practice: A 'Positive View'," Accounting Horizons, March 1989: 199-224. 

31、Kinney, W., "Empirical Accounting Research Design for Ph.D. Students," Accounting Review, April 1986: 338-350.

32、Korajczyk, R.A. & Connor, G., Risk and Return in an Equilibrium APT Application of a New Test Methodology, JFE, 1988

33、Kothari,Capital markets research in accounting, Journal of Accounting and Economica,2001

34、Lehmann, B.N., The Empirical Foundatins of the Arbitrage Pricing Theory, JFE, 1988

35、Lintner, J., The Valuation of Risk Assets and the Selection of Risky Investments in Stock Portfolios and Capital Budgets, RE&S, 1965
36、Mandelker, G.N. & Rhee, S.G., The Impact of the Degrees of Operating and Financial Leverage on Systematic Risk of Common Stock, JFQA, 1984

37、Merton, R.C., An Analytic Derivation of the Efficient Portfolio Frontier, JFQA, 1972
38、Michael C. Jensen. Reflection On State Of Accounting Research And The Regulation Of Accounting. Stanford Lectures in Accounting, 1976, Stanford University Press, Stanford, pp. 11-19

39、Modigliani, F. & Miller, M.H., The Cost of Capital, Corporation Finance and the Theory of Investment, AER, 1958
40、Roll, R., A Critique of the Asset Pricing Theory’s Tests, Part I: On Past and Potential Testability of the Theory, JFE, 1977

41、Ross Watts. The Information Content of Dividends, The Journal of Business, 1973

42、Ross, S.A., A Simple Approach to the Valuation of Risky Streams, JB, 1978
43、Ross, S.A., Options and Efficiency, QJE, 1976
44、Rubinstein, M., A Mean-Variance Synthesis of Corporate Financial Theory, JF, 1973

45、Rubinstein, M., An Aggregation Theorem for Securities, JFE, 1974

46、Rubinstein, M., The Fundamental Theorem of Parameter-Preference Security Valuation, JFQA, 1973

47、Schip0per, Katherine, "Academic Accounting Research and the Standard Setting Process, " Accounting Horizons, (December 1994): 61-73. 

48、Scholes, M. & Williams, J., Estimating Betas from Nonsynchronous Data, JFE, 1977

49、Shanken, J., On the Estimation of Beta Pricing Models, RFE, 1992

50、Sharpe, W.F., Capital Asset Prices: A Theory of Market Equilibrium under Conditions of Risk, JF, 1964
51、Shiller, R.J., Do Stock Prices Move Too Much to be Justified by Subsequent Changes in Dividends, AER, 1981

52、Shleifer, A. & Vishny, R., The Limits of Arbitrage, JF, 1997

53、Sloan, Richard G., "Do stock prices fully reflect information in accruals and cash flows about future earnings," The Accounting Review (July 1996): 289-315.

54、Teoh, Siew Hong, Ivo Welch, and T.J. Wong, 1998, "Earnings management and the long-run market performance of initial public offerings, " Journal of Finance 53,

55、Wurgler, J., Financial Markets and the Allocation of Capital, JFE, 2000

