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This study uses daily rather than monthly or quarterly data to
investigate the impacts of individual attributes and stock
characteristics on herding. We provide supporting evidence to
illustrate several behavioral factors affecting individual herding
including the attention-grabbing hypothesis, the overconfidence
argument, the representative heuristic hypothesis, and the
disposition effect hypothesis. Moreover, we examine the link of
individual herding to individual characteristics and to  stock
attributes as well. We find a weaker tendency of individual herding
than the finding of Barber et al. (2003)
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