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halts?  Eastern Finance Association Meeting, St. Pete Beach, Florida. 

Battalio, R., Egginton, J. F., Van Ness, B. F., & Van Ness, R. A. (2012). Exchange Entrances, Mergers, and the
Evolution of Order Flow on NASDAQ 1993-2010.  Eastern Finance Association Meeting, Boston,
Massachusetts. 

Egginton, J., Van Ness, B. F., & Van Ness, R. A. (2012). Quote Stuffing.  Southern Finance Association
Meeting, Charleston, South Carolina. 

Eggington, J., Van Ness, B., & Van Ness, R. (2011, November). Exchange Entrances, Mergers and the
Evolution of Order Flow on Nasdaq 1993-2010.  Southern Finance Association Meeting, USA, Florida. 

Funck, M., Van Ness, B., & Van Ness, R. (2011, April). United Airlines and an Internet Bot: Market Quality,
Trading Halts and Investor Reaction to a No-News Event.  Eastern Finance Association Meeting, USA,
Georgia. 

Shkilko, A., Van Ness, B. F., & Van Ness, R. A. (2010). Short selling during extreme market movements.
 Eastern Finance Association, Miami, Florida. 

Blau, B., Van Ness, B. F., & Van Ness, R. A. (2009, April). Trade size and price clustering: The case of short
sales.  Eastern Finance Association, Washington, District of Columbia. 

Pirim, B., Van Ness, B. F., & Van Ness, R. A. (2009, April). An analysis of the inventory component of the
bid-ask spread.  Eastern Finance Association, Washington, District of Columbia. 

Shkilko, A., Van Ness, B. F., & Van Ness, R. A. (2009, April). Price de-stabilizing short selling.  Financial



Shkilko, A., Van Ness, B. F., & Van Ness, R. A. (2009, April). Price de-stabilizing short selling.  Financial
Management Association Napa Conference, Yountville, California. 

Mai, L., Van Ness, B. F., & Van Ness, R. F. (2008, April). Trading costs around M&A announcements.  Eastern
Finance Association Meeting, St. Pete, Florida. 

Shkilko, A., Van Ness, B. F., & Van Ness, R. A. (2008, April). Predatory short selling.  Eastern Finance
Association Meeting, St. Pete, Florida. 

Shkilko, A., Van Ness, B. F., & Van Ness, R. A. (2008, January). Price-destabilizing short selling.  American
Finance Association, New Orleans, Louisiana. 

Pirim, B., Van Ness, B. F., & Van Ness, R. A. (2007, October). An analysis of the inventory holding
components of the bid-ask spread.  Financial Management Association Annual Meeting, Orlando, Florida. 

Shkilko, A., Van Ness, B. F., & Van Ness, R. A. (2007, October). Predatory short selling.  Financial
Management Association Annual Meeting, Orlando, Florida. 

Blau, B. M., Van Ness, B. F., & Van Ness, R. A. (2007, April). Short selling and the weekend effect revisited.
 Eastern Finance Association Meeting, New Orleans, Louisiana. 

Goldstein, M. A., Shkilko, A., Van Ness, B. F., & Van Ness, R. A. (2007, April). Competition in the market for
NASDAQ-listed securities.  Eastern Finance Association Meeting, New Orleans, Louisiana. 

Pirim, B. T., Van Ness, B. F., & Van Ness, R. A. (2007, April). The timing of stock split announcements.
 Eastern Finance Association Meeting, New Orleans, Louisiana. 

Spurlin, W. P., Van Ness, B. F., & Van Ness, R. A. (2007, April). Are short sellers informed? Evidence from the
NYSE opening.  Eastern Finance Association Meeting, New Orleans, Louisiana. 

Goldstein, M., Shkilko, A., Van Ness, B. F., & Van Ness, R. A. (2006, October). Inter-market competition for
NYSE-listed securities.  Financial Management Association Meeting, Salt Lake City, Utah. 

Nguyen, V. T., Van Ness, B. F., & Van Ness, R. A. (2006, October). Short- and long-term effects of
multimarket trading.  Financial Management Association, Salt Lake City, Utah. 

Nguyen, V. T., Van Ness, B. F., & Van Ness, R. A. (2006, October). Inter-market competition for exchange
traded funds.  Financial Management Association Meeting, Salt Lake City, Utah. 

Nguyen, V. T., Van Ness, B. F., & Van Ness, R. A. (2006, April). Inter-market competition for exchange traded
funds.  Eastern Finance Association Meeting, Philadelphia, Pennsylvania. 

Nguyen, V., Van Ness, B., & Van Ness, R. (2005). Archipelago's move towards exchange status: An analysis
of Archipelago trading NYSE and NASDAQ stocks.  Financial Management Association, Chicago, Illinois. 

Shkilko, A., Van Ness, B., & Van Ness, R. (2005). Locked and crossed markets on NASDAQ and the NYSE.
 Financial Management Association, Chicago, Illinois. 

Goldstein, M., Shkilko, A., Van Ness, B., & Van Ness, R. (2004). Electronic limit order books,
dealer/specialists, and inter-market competition on NASDAQ.   Financial Management Association Meeting,
New Orleans, Louisiana. 

Danielsen, B., Van Ness, B., & Warr, R. (2004, October). Revisiting the impact of options introductions on
stock market microstructure.  Financial Management Association, New Orleans, Louisiana. 

Elliot, W., Van Ness, B., Walker, M. , & Warr, R. (2004, October). The price effects of inclusion in the S&P 500
Index: A horse race of theories.   Financial Management Association Meeting, New Orleans, Louisiana. 

Van Ness, B., Van Ness, R., & Warr, R. (2004, October). A time series examination of NASDAQ trading:
1993-2002.   Financial Management Association, New Orleans, Louisiana. 

Goldstein, M., Van Ness, B., & Van Ness, R. (2003, October). The intraday probability of informed trading.
 Financial Management Association, Denver, Colorado. 

Schwartz, A., Van Ness, B., & Van Ness, R. (2003, October). Clustering in the futures market: Evidence from



Schwartz, A., Van Ness, B., & Van Ness, R. (2003, October). Clustering in the futures market: Evidence from
the S&P 500 futures contract.   Financial Management Association Meeting, Denver, Colorado. 

Van Ness, B., Van Ness, R., & Warr, R. (2003, October). An examination of NYSE and regional trading
activity (1993-2001) .  Financial Management Association Meeting, Denver, Colorado. 

Chung, K., Van Ness, B., & Van Ness, R. (2002, October). Are Nasdaq stocks more costly to trade than NYSE
stocks? Evidence after decimalization .  Financial Management Association Meeting, San Antonio, Texas. 

Van Ness, B., Van Ness, R., & Warr, R. (2002, October). The impact of the introduction of index securities on
the underlying stocks: The case of the Diamonds and the Dow 30 .  Financial Management Association
Meeting, San Antonio, Texas. 

Van Ness, B., Van Ness, R., & Warr, R. (2002, October). Does order preferencing reduce adverse selection for
Nasdaq Stocks? .  Financial Management Association Meeting, San Antonio, Texas. 

Van Ness, B., Van Ness, R., & Mcinish, T. (2001, October). An Intraday examination of the components of the
bid-ask spread.  Financial Management Association Meeting, Toronto, Canada. 

Van Ness, B., Van Ness, R., & Warr, R. (2001, October). How well do adverse selection components measure
adverse selection?  Financial Management Association Meeting, Toronto, Canada. 

Cooney, J., Van Ness, B., & Van Ness, R. (2001, January). Do investors avoid odd-eighth prices? Evidence
from NYSE limit orders .  American Finance Association, New Orleans, Louisiana. 

Adkins, R., Van Ness, B., & Van Ness, R. (2000, October). Student Performance in Principles of Finance:
Differences between Traditional and Internet Settings .  Financial Management Association Meeting, Seattle,
Washington. 

Cooney, J., Van Ness, B., & Van Ness, R. (2000, October). Do Investors Avoid Odd-Eighth Prices? Evidence
from NYSE Limit Orders .  Financial Management Association Meeting, Seattle, Washington. 

Chung, K., Van Ness, B., & Van Ness, R. (1999, October). Specialist spread, limit order spread, and Nasdaq
spread: A paired comparison of NYSE and Nasdaq stocks .   Financial Management Association Meeting,
Orlando, Florida. 

Kugele, L., Van Ness, B., & Van Ness, R. (1999, October). What reflects information first? Volume or number
of trades .  Financial Management Association Meeting, Orlando, Florida. 

Chung, K., Van Ness, B., & Van Ness, R. (1998, October). Limit orders and the bid-ask spread .  Financial
Management Association Meeting, Chicago, Illinois. 

Mcinish, T., Van Ness, B., & Van Ness, R. (1998, October). The effect on the SEC's Order Handling Rules on
NASDAQ.   Financial Management Association Meeting, Chicago, Illinois. 

Pruitt, S., Van Ness, B., & Van Ness, R. (1998, October). The NASDAQ/CSE dual trading experiment: An
empirical investigation of the effects of direct competition between exchange specialists and competitive
market makers .   Financial Management Association Meeting, Chicago, Illinois. 

Pruitt, S., Van Ness, B., & Van Ness, R. (1998, October). Clientele trading in response to published
information: Evidence from the dartboard column .  Financial Management Association Meeting, Chicago,
Illinois. 

Kugele, L., Van Ness, B., & Van Ness, R. (1997, October). Competition for NYSE spreads .  Financial
Management Association Meeting, Honolulu, Hawaii. 

Van Ness, B. & Van Ness, R. (1996, October). Competition: Stocks that trade on both a dealer and a specialist
market.  Academy of Financial Services, New Orleans, Louisiana. 

Regional 

Pirim, B., Van Ness, B., & Van Ness, R. (2005). Can security characteristics and market structure explain the
differences in trading costs between NYSE and NASDAQ securities?  Eastern Finance Association Meeting,



differences in trading costs between NYSE and NASDAQ securities?  Eastern Finance Association Meeting,
Norfolk, Virginia. 

Adjei, F., Van Ness, B., & Van Ness, R. (2005, November). Effects of reverse stock splits on return volatility
and market maker profitability.   Southern Finance Association Meeting, Key West, Florida. 

Shkilko, A., Van Ness, B., & Van Ness, R. (2005, April). Locked and crossed markets on NASDAQ and the
NYSE.  Eastern Finance Association Meeting, Norfolk, Virginia. 

Chakravarty, S. , Van Ness, B., & Warr, R. (2004, April). The effect of decimalization on trade size and
adverse selection costs.  Eastern Finance Association Meeting, Mystic, Connecticut. 

Van Ness, B., Van Ness, R., & Warr, R. (2004, April). A comparison of regional and NYSE trading.  Eastern
Finance Association Meeting, Mystic, Connecticut. 

Clark, J., Pruitt, S., & Van Ness, B. (2003, April). Clientele differences in the market for exchange-traded
funds: A comparison of the trading characteristics of ETF's vis-à-vis their underlying equities.  Eastern
Finance Association Meeting, Orlando, Florida. 

Chung, K., Van Ness, B., & Van Ness, R. (1999, November). Spreads, depth, and quote clustering on the NYSE
and Nasdaq: Evidence after the 1997 SEC's rules changes .   Southern Finance Association Meeting, Key West,
Florida. 

Pruitt, S., Van Ness, B., & Van Ness, R. (1998, November). The terror in Tennie Town: The impact of the
reduction in tick increments in major U S markets on spread, depth, and volatility.  Southern Finance
Association Meeting, Marco Island, Florida. 

Van Ness, B., Van Ness, R., & Hsieh, W. (1998, November). NASDAQ and the Chicago stock Exchange: An
analysis of multiple market trading .  Southern Finance Association Meeting, Marco Island, Florida. 

Presentation of Non-Refereed Papers  

National 

Goldstein, M., Van Ness, B., & Van Ness, R. (2002, October). The intraday probability of
informed/uninformed trading.  Microstructure Conference in Honor of David K. Whitcomb, Rutgers, New
Jersey. 

State 

Egginton, J., Van Ness, B., & Van Ness, R. (2015). Quote Stuffing. Invited presentation at Magnolia Finance
Conference, Starkville, Mississippi. 

Research Grants  

Funded 

2005: Fuller, K., Van Ness, B., & Van Ness, R., Principal investigator: Bonnie Van Ness Co-investigators:
Robert Van Ness and Kathleen Fuller, University of Mississippi $10,000, Principal Investigator, School of
Business Administration Research Grant. 

2004: Bonnie, V. Summer Research Grant: Principal Investigator-Bonnie Van Ness, Co-investigators-B. Elliot,
Oklahoma State University; M. Walker; and R. Warr, North Carolina State University Grant amount: $10,000
The resulting manuscript: The Price Effects of Inclusion, School of Business Administration. 

2003: Bonnie, V. A Time Series Examination of Trading and Trading Costs on NASDAQ: 1993-2002
forthcoming in The Financial Review. Principal Investigator: Bonnie Van Ness, Co-investigators: Bill Elliot,
Oklahoma State University, Mark Walker and Richard Warr, North Car, School of Business Administration
Research Grant. 



2002: Bonnie, V. Trading costs and quote clustering on the NYSE and NASDAQ after decimalization published
in the Journal of Financial Research, vol 27, no. 3, 309-328 (2004). Principal investigator: Bonnie Van Ness
Co-investigators: Robert Van Ness, University of MS, School of Business Administration. 

Research Honors and Awards  

Award 

2016:  One of two Outstanding Articles published in 2015 in The Journal of Financial Research, Southern
Finance Association.  The honor/award for the paper "Cancelling Liquidity" was shared with co-authors
Robert Van Ness and Ethan Watson.. 

2013:  Journal of Financial Research 2012 Outstanding Article Award, Southern Finance Association.  S.
Moser, B. Van Ness, and R. Van Ness, "Securities lending around proxies: Is the increase in lending due to
proxy abuse or a result of dividends?". 

2007:  , Eastern Finance Association.  Outstanding paper in derivatives/market microstructure for
Competition in the market for NASDAQ securities. 

2007:  , School of Business, University of Mississippi.  Outstanding Senior researcher of the year. 

2004:  , Eastern Finance Association.  Outstanding academic paper in derivatives/microstructure for The
effect of decimalization on trade size and adverse selection costs. 

1999:  , Marshall University, School of Business Researcher of the Year.  1998-1999 (co-recipient, Robert Van
Ness). 

1998:  , Financial Management Association.  Competitive paper Award in Market Microstructure Co-Authors
K. Chung and R. Van Ness. 

Service to the University  
 

Department Assignments 

Faculty Advisor:

2007-2008:  Faculty advisor to Sterne-Agee Investment Challenge   

Member:

2006-2007:  Faculty search committee   

School Assignments 

Faculty Advisor:

2006-2007:  University of Mississippi, School of Business   

Member:

2008-2009:  Director of Corporate Relations and MBA Services search   

2008-2009:  School of Business Development Officer IV search   

University Assignments 

Committee Member:



2009:  Interdisciplinary Academics and Research Task Force   

2009-2010:  Task Force on the UM Undergraduate Research Experience (UM REP)   

2009-2010:  Chancellor Search Advisory Committee   

2009-2010:  School of Business Development and School of Engineering Officers I/II search   

2008-2009:  Interdisciplinary Academics & Research Task Force   

2008-2009:  Center for Excellence in Teaching and Learning Board of Directors   

2007-2008:  Center for Excellence in Teaching and Learning   

2007-2008:  University of Mississippi faculty senate   

2007-2008:  Search Committee--Assistant Dean of Student Organizations   

2006-2007:  University of Mississippi, School of Business   

2004-2005:  University of Mississippi, School of Business Administration   

2004-2005:  University of Mississippi, School of Business   

2004-2005:  University of Mississippi , School of Business Administration   

Dissertation Assignments 

Chair:

2004-2005:  University of Mississippi, School of Business   

    University of Mississippi

Department Assignments 

Faculty Advisor:

2014-2015 – 2015-2016:  Financier's Club   

2010-2011 – 2013-2014:  Stern Agee Student Investment Challenge   

2010-2011 – 2013-2014:  Financiers' Club   

Member:

2004-2005:  Ph.D.   

School Assignments 

Member:

2015-2016 – 2022-2023:  MBA Committee   

2012-2013 – 2022-2023:  Endowment Committee   

2007-2008 – 2022-2023:  Executive Committee   

2009-2010 – 2016-2017:  Scholarship Committee   

2009-2010 – 2016-2017:  Assurance of Learning Committee   

2008-2009:  Asst/Assoc Professor of Finance Search   

2008-2009:  Scholarships   

2008-2009:  Assurance of Learning   



2007-2008:  Finance Faculty Search Committee II   

2005-2006:  Finance Search Committee   

2004-2005 – 2005-2006:  Undergraduate Core Curriculum Task Force   

University Assignments 

Committee Member:

2022-2023:  Distinguished Professor Committee   

2016-2017 – 2021-2022:  Common Read Selection Sub Committee   

Member:

2010-2011 – 2011-2012:  Graduate Council   

Service to the Profession  

Board Member: Advisory Board 

2013 – 2016:  Midwest Financial Association. 

2010 – 2013:  Southern Finance Association. 

2007 – 2008:  Eastern Finance Association.  elected to EFA Board of Directors 

Editor: Academic PRJ 

2009 – 2015:  Eastern Finance Association. 

Editor: Associate Editor 

2022 – 2023:  Review of Financial Economics. 

2021 – 2023:  Journal of Banking and Finance. 

Member: Committee/Task Force 

2005 – 2006:  Southern Finance Association.  on program committee 

2005 – 2006:  Financial Management Association.  on program committee 

Officer: Organization / Association 

2005:  Eastern Finance Association , Norfolk, Virginia.  VP of Program 

Reviewer: Ad Hoc Reviewer for a Journal 

2007:  Financial Management Association. 

2007:  Journal of Applied Finance, unknown, Unknown. 

2006 – 2007:  Journal of Banking and Finance. 

2006:  Review of Financial Studies. 

2006:  Financial Review. 

2006:  Review of Financial Studies. 

2006:  Financial Review. 



2004 – 2005:  Review of Financial Economics. 

2003 – 2005:  Journal of Financial Research. 

2004:  Journal of Banking and Finance. 

2003 – 2004:  Review of Financial Economics. 

2003:  Journal of Multinational Financial Management. 

2003:  Financial Review. 

2003:  Journal of Applied Finance. 

2003:  Journal of Finance. 

Service Honors and Awards  
2003:  , University of Mississippi, School of Business.  Junior Researcher of the Year.. 

2000:  , Kansas State University.  Fall 2000 through Spring 2002 Jeff Gates Capital Management Faculty
Fellowship . 

1999:  , Southern Finance Association.  Outstanding Paper Award in Investments "Trading costs and quote
clustering on NYSE and Nasdaq: Evidence after the SEC 1997 rule changes," co-authors K. Chung and R. Van
Ness. 

Other Activities  
2010 -  : Presented a paper, 'Aggressive Short Selling,' to LSU faculty and doctoral students on February 19,
2010. 

2009 -  : Friday morning, Panel Session B: 'Meet the Journal Editors' 
Four journal editors discussed various aspects of success in the journal publication process and responded to
questions from the audience. 


