Honours Theses - Library Record

Author

No. of
Year Surname First Name Thesis Title Supervisor Book Type | Copies
1969 |Ainsworth William Murray Trends in the Use of Debt Capital by Australian Industry, 1955-1966 MBA 1
1969 |Chapman Douglas The Cost of Capital PhD 1
Wakenshaw
1969 |Harrisson Raymond John Financial Management: A Constraint to Growth MBA 1
1974 |Gregory Lyall Some Aspects of Finance Companies in the Period 1960-1970 MCom 1
1974 |Henderson Douglas L Analysis of Company Mergers in Australia Vol | and Vol Il Prof Rex Olsson PhD 1
1974 |Jen Shek Voon The Impact of Statistical Sampling on Audit Methodology: A Critical Review and a Mr M E Aitken MCom 1
Prospective Outlook
1974 |Standish Peter Edwin Miles |An Examinatiom of the thoery of financial reporting, of Australian public company Russel Mathews PhD 1
financial reporting standards and of proposals for changed reporting requirements
1974 |Valcarcel LinaJ Uniform Accounting Prof W J McK Stewart MCom 1
1975 |Castagna Anthony Dante The Influence of Dividend Stability on Valuation: An Empirical Study of Australian Prof Rex C Olsson PhD 1
Companies using Multivariate Statistical Methods
1975 |Angus-Leppan Pamela E. Capital Budgeting Under Inflation BCom HONS |1
1975 |Carlton Anthony Brian An Analysis of Factors Influencing the Financial Structure Decision of Companies BCom HONS |1
1975 |Van Der Mye Walter Stephen The Effect of Financial Variables on the Cost of Capital in Australia Prof Rex C Olsson & A.S.  |PhD 1
Carrington
1976 |Greenwood [Leonard Hugh [The Creation of Decision Alternatives: A Computer Assisted Combinatorial Approach [Prof Martin K Starr PhD 1
1977 |Degabriele Marie Rosalie The Flow of Funds Approach Bernard Thompson BCom HONS |1
1977 |Pastega Joanne An appraisal of leveraged leasing Mr G Hawkins & Mr R BCom HONS |1
Lumsdaine
1978 |Gartrell Warwick J The development and testing of an Australian confidence index Dr G Noti BCom HONS |1
1978 |Goldberg Steven Economic Determinants of Sydney's residential property prices Dr G Noti BCom HONS |1
1978 |Nebauer John L The Relationship between Firm Size and Systematic Risk in Australia A D Catsagna BCom HONS |1
1978 |Stephen Garry An application of portfolio theory to the mining industry Dr G Noti BCom HONS |1
1979 |Beckman Karl-Johan A credit scoring model for consumer loans Dr G Noti BCom HONS |1
1979 |Condon C.R. A Comparison of Alternative Housing Valuation Models Dr G Noti BCom HONS |1
1979 |McMahon Brett Components of australian supreannuation fund investment performance Dr G Noti BCom HONS |1
1979 |Schnabel Jacques Arthur Capital Market Imperfections, the Capital Asset Pricing Model, and the Modigliani-Miller |Prof Rex Olsson PhD 1
Theorems




1979 |Vercoe Anthony James The application of sepctral analysis to tests of the weak form of the efficient market BCom HONS
hypothesis

1979 |Wheen Ivan A Avrbitrage Incentive in Gold Futures Dr G Noti BCom HONS

1980 |Elias Anthony Rodney Random Walk Tests and Time Series Analysis of Sydney Land prices BCom HONS

1980 |Shepherd Geoffrey J Exchange Rate Determination: Theory and Empirical Evidence Mr SR Bishop BCom HONS

1980 |Walter Terry Stirling Australian Takeovers: Capital Market Effficiency and Shareholder Risk and Return Prof Roy Lourens PhD

1981 |Farhart Maurice Stability tests for alphas and betas measured over bull and bear market conditions Mr Neil M McDermott BCom HONS

1981 |Hadjia Chris Public Floats: Efficiency Criteria and Implications for New Issue Participants Dr G Noti BCom HONS

1981 |Hoskins David A Comparision of The Impact of Regulation on Commercial Banks and Finance Companies [Dr LH Greenwood BCom HONS

1981 |Ipkendanz Andrew An Empirical Examinatio of The various Volatility Estimates Used As An Imput Variable in{Dr G Noti BCom HONS
The Black and Scholes (1973) Call Option Pricing Model

1981 |Letton Peter C The Magnitude of Direct Failure Costs and Their Potential Bearing Upon The Financial Mr SR Bishop BCom HONS
Decisions of Australian Corporations

1981 |McAllum Christopher Arbitrage in Bank Accepted Bills of Exchange Futures and US$ Currency Futures on the Dr Gabriel Noti BCom HONS
Sydney Futures Exchange

1981 |Solling Guy Infrequent Trading and Performance Measurement: An Application to Ben Graham's Last [Steven Bishop BCom HONS
will and Testament

1981 |Tjandradjaja H An Empirical Examination of Co-Insurance Costs in Mergers and The Implicationon the Toan My Pham BCom HONS
Competitivenness of the Acquisition Market

Venardos John The Impace of The Release of The Annual Profit Report on Mining Share Prices Mr Toan My Pham BCom HONS

1982 |Booth Peter An Empirical Examination of The Markowitz Portfolio Approach of Managing Foreign Dr Gabriel Noti BCom HONS
Exchange Risk

1982 |Lee Joseph TY The Efficiency of Australian Foreign Exchange forward Markets and The Predictive Power [Mr NM McDermott BCom HONS
of Forward Exchanges Rates

1982 |Matolcsy Zoltan Paul The Distributive Micro Effects of Inflation on Security Returns - An Empirical Study of Prof Rex Olsson PhD
Australian Listed Public Companies for the period 1970-1978

1982 |Ritossa Ivan Robert Tests of market efficiency of Australian company written mining and oil options Dr Gabriel Noti BCom HONS

1983 |Goh Khir Meng An Empirical Examination of The Effects of intervaling and Thin Trading on the Parameters|Gabriel Noti BCom HONS
of the Market Model: Australian Common Stocks

1983 |Lai Louisa Yee Ha The Term Structure of Interst Rates and the Efficiency of the Australian Short-term Money [Robert R Taylor BCom HONS
Market

1983 |Pontidas Peter An Examination of Friction in the Trading Procedures of The Sydney Stock Exchange Michael T Skully & Robert [BCom HONS

R Taylor
1983 |Quinn Greg An Empirical Evaluatio of The Validity of Interest Rate Parity (In Its Simply Formand as  [Mr NM McDermott BCom HONS

Reformulated by Stein) in Foreign Exchange Markets in Australia




1983 |Warren Geoffrey J Trading Rules Based on The Volatility of Asset Prices: Implications for Australian Stock  [Gabriel Noti BCom HONS |1
Market Efficiency
1984 |Adair GL Product costing - A case study BCom HONS |1
1984 |Chua Hue Yong The Grace Brothers Holdings Limited Takeover and Shareholder Returns Steve Bishop BCom HONS |1
1984 |Goh Su Fong Toehold Acquisitions as a Prelude to Takeovers SR Bishop BCom HONS |1
1984 |Gerstel Narina An Empirical Evaluation of The Black and Scholes Call Option Pricing Model in the Mike Skully BCom HONS |1
Australian Context
1984 |Gipslis Robert The efficiency of the share price index futures markets in Australia and the United States  [Mr Neil McDermott BCom HONS (1
1984 |Hession Greg Debt related incentives for asset revaluations GP Whittred BCom HONS |1
1984 |ldris Mohd Izzaddin Hj | The Price-Earnings Anomaly in The Australian Industrial Equity Market R Taylor BCom HONS |1
1984 |Koh Francis Cher Chiew |The Relationship Between The Acquisition Premium and Shareholder Wealth - An Prof Rex Olsson PhD 1
Empirical Study of Australian Listed Public companies During the Period 1975 To 1980
1984 |Melki Richard Thomas a Theorectical and Empirical Examination of The Pricing of Commodity Options Dr G Noti BCom HONS |1
1984 |Moore Paul Richard The Relationship between Stock Market Returns and Inflation in Australia: 1960 - 1984 Toan Pham BCom HONS (1
1984 |Percy Anthony The Market Prefers Liberal to Labor Governments An Empirical Test of the Semistrog- MT Skully BCom HONS |1
form efficient market hypothesis
1984 |Tse Patrick An analytical descriptionof the crecit analysis process evaluationof commercial loans in Mr Robert Taylor BCom HONS |1
Australia
1985 |Amos Gregg V International Diversificatio of A Futures Portfolio Dr Ben Hunt BCom HONS |1
1985 |Agoston Rodney A Risk-Return Analysis of Hedging with Share Price Index Futures Dr Ben Hunt BCom HONS |1
1985 |Bard Andrew Market Efficiency and Selecting Stocks for Investment with Price per Net Tangible Asset |Dr G Noti BCom HONS |1
Ratios
1985 |Carlton Anthony B Determinants of Corporate Borrowing in Australia: An Empirical Analysis Steven Bishop MCom HONS |1
1985 |Chow David Bankruptcy Costs and Optimal Capital Structure: The Australian Evidence Toan Pham BCom HONS |1
1985 |Chan Keith Kwok Wing |A Comparison of Inflation Forecasts and An Efficiency Test of Bank Bill Market Toan Pham BCom HONS |1
1985 |Chan Paul Business Risk and Its Effect on Capital Structure Toan Pham BCom HONS |1
1985 |Gray Stuart Everett EPS Announcements and The Australian Evidence Gabriel Noti BCom HONS |1
1985 |Lin Jing-Jia Jeremy The Existence of Extra Benefit of Iternational Ivestment in The Money Market-1980-1984 [Gabriel Noti BCom HONS |1
A Markowitz Modern Portfolio Theory Approach
1985 |Roydhouse Andrew Marshall  [Futures and The Joint Portfolio The Australian Evidence: 1970 - 1985 Gabriel Noti BCom HONS |1
1985 |Shalhoub Paul An Empirical Evaluation of the Geske Call Option Pricing Model in the Australian Context [Michael Skully BCom HONS (1
1985 |Thomson lan Arthur Convertible Note Pricing Models Toan Pham BCom HONS |1
1985 |Wong Mun Keong A Study of the Relationships Between Abnormal Returns, Size, Pe and Seasonality Dr Ben Hunt BCom HONS |1
1986 |Bryant Craig The Relationship between Size and Performance of Australian Superannuation Funds Dr Gabriel Noti BCom HONS |1
1986 |Ewington Stephen J The pricing of options on futures - an examination of the returns froma trading strategy Ben Hunt BCom HONS |1




1986 |Marks Ben Long Term Dependence in Markets for Foreign Exchange in Australia NM McDermott BCom HONS |1
1986 |McCoy Scott Rolfe Interest Rate Linkages Between Australia and Overseas under Alternative Exchange Rate  [Dr Ben Hunt & Dr Colm BCom HONS |1
Regimes Kearney
1986 |Miller Stephen Australia - New Zealand Financial Market Integration and Monetary Policy Interdependence|{Col Kearney & lan Sharpe  |BCom HONS |1
1986 |Pooley Graham The Capital Structure of Finance Companies Prof lan Sharpe BCom HONS |1
1986 |Stevens Dominic Price Variability in Australian Futures Markets: the Maturity Effect Dr Gabriel Noti BCom HONS |1
1987 |Clifford Andrew An Empirical Examinaiton of The Pricing of Currency Options and the Effect of Stochastic [Dr Carl Chiarella BCom HONS |1
Interest Rates
1987 |Doulman Vivian Shareholders' Response to Australian Corporate Direct Foreign Investment Ernestine Gross BCom HONS |1
1987 |Kahagalle Sumanaratne The Impact of Inflation on Savings and Portfolio Behaviour of the Sri Lankan Household  [Prof lan Sharpe PhD 0
Sector
1987 |Kaldor Peter Andrew Exchange Risk in A Quasi Segmented Two Moment Asset Pricing Model Ben Hunt & Prof lan Sharpe [BCom HONS |1
1987 |King lan An Examination of the Informational Efficiency of Australian Corporate Takeovers Steve Bishop, Lance Dwyer, |BCom HONS (1
Ron Haines & Ben Hunt
1987 |Little Duncan An Investigation Into the New Issues Market: Price Performance and Risk BCom HONS |1
1987 |Mackenzie David An Empirical Test of the Brennan and Schwartz Bond Pricing Model Toan Pham BCom HONS |1
1987 |Michowicz Paul Steven The Price of Rights Issues Dr Gabriel Noti BCom HONS |1
1987 |Pacey John An Investigation of the Prediction of Corporate Failure Using Accounting Data Dr Ben Hunt, Toan Pham & [BCom HONS |1
Louis
1987 |Rathborne Ross An Empirical Evaluation of Cox's Constant Elasticity of Variance Call Option Pricing Dr Carl Chiarella BCom HONS |1
Model in the Australian Context
1987 |Shields Simon An Empirical Analysis of the Bid-Ask Spread of Share Prices at the Sydney Stock Exchange|Ernestine Gross BCom HONS |1
1987 |Wan Louise Mei Ying Predicting Takeover Targets in the Australian context Toan Pham BCom HONS |1
1987 |Watkins Geoff The Potential Effectiveness of Sterilised Intervention in the Foreign Exchange Market: Neil McDermott & Colm BCom HONS |1
Evidence From an International Asset Pricing Model for Government Bonds Kearney
1987 |Wells Karen Louise The Impact of Recent Banking Deregulation on the Risk of Banks in Australia: Theory and [Prof lan Sharpe & Bill Junor |BCom HONS |1
Evidence from the Capital Markets
1987 |Werbeloff Dion M The Pricing of Deposit Insurance and Prudential Regulations for Banks in Australia Prof lan Sharpe & John BCom HONS |1
Hewson
1987 |Woo Li-Anne Elizabeth | The Investigation of Evaluative Criteria for Second Board Companies Neil Mc Dermott BCom HONS |1
1988 |Barker Jason Characteristics, Determinants and Analysis of The Maturity Gap of Financial Institutions |CW Junor & Prof lan Sharpe [BCom HONS |1
1988 |Camilleri Mark An Empirical Examination of Alternative Interest Rate Hedging Models Carl Chiarella & Joan BCom HONS |1
Vipond
1988 |Hodyl Kristine An empirical examination of portfolio insurance Dr G Noti BCom HONS |1
1988 |Kopsiaftis George An empirical investigation to test for overreation on the Australian stock markets Dr G Noti BCom HONS |1




1988 |Lo Eva An Empirical Test of The Cox, Ingersoll and Ross Model of the Term Structure of Interest [Dr Carl Chiarella BCom HONS
Rates

1988 |Sanders Greg The Dynamic Modelling of The Interaction Between Interest and Exchange Rates, Including|Trevor Stegman BCom HONS
A Consideration of Risk and Uncovered Interest Rate Parity

1989 |Beaver lan Australian Share Market Volatility and An Explanation Involving Tardy Equilibrium Malcolm Edey, Colm BCom HONS
Adjustment Kearney & Carl Chiarella

1989 |Cheah Yeong Aun The Forward Exchange Forecast Error and Uncovered Interest Arbitrage: A Risky and BCom HONS
Irrational Interpretation

1989 |Ellis Barry J Tobin's q: Two Versions Bill Junor & Dr Ernestine BCom HONS

Gross

1989 |Ferris George The size effect from a transaction costs perspective Mike Aitken BCom HONS

1989 |Milch Steven The Stock Market in An Open Economy Rational Expectations Model BCom HONS

1989 |Pillemer Russel The Effect of Dividend Imputation on the Ex-Divident Day Behaviour of Australian Dr Noti & Mike Aitken BCom HONS
Publicly Listed Shares

1989 |Wells Geoffrey Bruce A Simulation Study on the Effects of the Introduction of Stock Option Trading on Security [Ernestine & Truong BCom HONS
Prices and Consumption and Portfolio Plans

1990 |Bremner Adam Interest Rate Dynamics and the Longstaff General Equilibrium Bond Pricing Model: Toan Pham BCom HONS
Australian Evidence

1990 |Cavestany Dennis Option Pricing in Australia: Boundary Conditions and Implied Parameters Dr Ah Boon Sim BCom HONS

1990 |Gatward Paul An Empirical Examination of the Determinants of Optimal Capital Structure in a Dynamic [Prof lan Sharpe, Ah Boon BCom HONS
Framework Sim & Toan Pham

1990 |Jeffery Alison A Study on the Pricing of Australian Resources Stocks: An Examination of the Resources [Dr Ah Boon Sim BCom HONS
Betas

1990 |Sapcas Bill An Investigation of Ex-Post and Ex-Ante Benefits of International Diversification: An Dr Ah Boon Sim BCom HONS
Australian Perspective

1990 |Vance James The Risks and Returns of Australian Bank Foreign Currency Activities Prof lan Sharpe BCom HONS

1991 |Harrison Mark Option Pricing in The Ten Year Treasury Bond Futures Market in Australia Toan Pham BCom HONS

1991 |Hatcher Nigel A Theoretical and Empirical Examinatiion of Uncovered Interest Parity at Long Horizons [Dr Geoffrey Kingston & Dr |BCom HONS

Ah Boon Sim

1991 |King Philip Government Investments in Public Sector Agencies: Debt or Equity? Dr Richard D Morris BCom HONS

1991 |Lynch Katharine The Allocation of Resources in the Australian Health Care Sector: A Case Study on Nasal [Prof Tom Parry Dr Fari BCom HONS
CPAP Moshirian

1991 |McColough Damien W Dividend Reinvestment Plans in Australia: An Event Study Michael Skully BCom HONS

1991 |Plavsic Branko The Efficiency of the Australian Foreign Exchange Market BCom HONS

1991 |Shaw Andrew Clement [ The Impact of Framing and Task Predictability on "Representativeness” in Judgmental Dr Peter Booth & Dr Bala  [BCom HONS
Predictions of Corporate Bankruptcy Shanmugam

1992 |Bailey Kym Cointegration Tests of The Efficiency of The Australian 10 Year Treasury Bond Futures Toan Pham & A/Prof Ron  |BCom HONS

Bewley




1992 |Blair Hamish An Analysis of Determinants of the Method of Accounting for Interest by Australian Helen Lange, Janice Loftus [BCom HONS |1
Property Developers & Dr Richard Morris

1992 |Groen Layna Woolgrowers' Production and Hedging Decisions under the Reserve Price Scheme MCom HONS |1

1992 |Mackenzie David The Valuation of Dividends in Australia Dring the 1980's Prof lan Sharpe MCom HONS |1

1992 |Pappas William Nicholas  |An Empirical Examination of Share Price Index Futures Volatility Li-Anne Woo & Ah-Boon [BCom HONS |1

Sim

1992 |Porteous John The Asay and Black Futures Option Models: Relative Pricig Performance on the SPI Tom Harris BCom HONS |1
Futures Option Contract

1992 |Pun Sok Mun A Study of 90-Day Bank Bills Futures Market Ah Boon Sim BCom HONS |1

1993 |Burt Nicholas An Empirical Study of SPI Futures Option Pricing Using Trade-To-Trade Data Tom Harris BCom HONS |1

1993 |Defina Andrew Management compensaton and firm performance in Australia: an emirical analysis Mr Thomas Harris BCom HONS |1

1993 |Fenton Sean Pricing Efficiency of The All Ordinaries Index Futures Contract: Evidence from Arbitrage |Toan Pham BCom HONS |1
Opportunities and Cointegration

1993 |Fong Kingsley YL Determinants of Corporate Capital Structure in Australia: Structural Equations and Time- [Dr Ah Boon Sim & Mr BCom HONS |1
Series Analysis Robert Czernkowski

1993 |Heffernan Mark The Cost Efficiencies of Australian Permanent Building Societies 1974-1990 Prof lan Sharpe BCom HONS |1

1993 |Koder Matthew An Arbitrage Pricing Theory Approach to The Estimation of The Required Rate of Return [Dr Malcolm Harris BCom HONS |1
for Australian Public Utility Privatisation Candidates

1993 |Leung J Steven An Empirical Examination of The Health, Jarrow and Morton Term Structure of Interest David Thurston BCom HONS |1
Rates Model

1993 |Suchard Jo-Ann The Pricing of Australian Resource Based Initial Public Offerings Li-Anne Woo MCom HONS |1

1993 |Swan Andrew The Impact of Cash and Marketable Securities of Systematic Risk of Australian Equities Dr Malcolm Harris BCom HONS |1

1993 |Vago Anthony An Empirical Examination of the Determinants of Privatisation and The Wealth Effects Helen Lange BCom HONS |1
Leading up to Privatisation

1994 |Bishop Robert Sources of Growth in International Financial Services: Interbank activities Dr Fari Moshirian BCom HONS |1

1994 |Gibson Robert A J An Empirical Examination of the Stability of Markovian Heath, Jarrow and Morton Term  [David Thurston BCom HONS |1
Structure Models

1994 |Hawkins Dale Kendall The Impact of Deregulation in the 1980s on Bank Risk in Australia: Evidence from the Dr Steven Dennis & Robert [BCom HONS |1
Capital Markets Czernkowski

1994 |Hunter Matthew D An Empirical Examination of The Industry Effect on the Determinants of Capital Structure [Toan Pham & Ah Boon Sim |[BCom HONS |1
in The Australian and United States Context

1994 |Kwok Chong Shing A Study of Rights Issues under Asymmetric Information Dr Tommy Stamland 1

1994 |Liew Joseph Ching San  [An Empirical Examination of Convertible Debt Pricing Models Dr Thomas Harris BCom HONS |1

1994 |Ngok Richard Cheong The Determinats of Foreign Direct Investment in Banking and Insurance for the US Fariborz Moshirian BCom HONS |1

Men Li Siow

1994 |Tjanaria Mariana Sources of Growth in International Financial Services - The Australian Case Fariborz Moshirian BCom HONS |1

1994 |Wong Clara Predicting takeover targets in the Australian context Toan Pham BCom HONS |1

1995 |Callander [Steven [Dividend Expectatios, The Signalling Hypothesis, and The Australian Environment [Tommy Stamland BCom HONS |1




1995 |Kameron Luke J An Empirical Study of Immunisation Strategies Based Upon the HIM Framework Dr Ah Boon Sim & Dr David{BCom HONS |1
Thurston
1995 |Mcintosh Gavin Australia as A Location for Japanese Foreign Direct Investment Henry Yip; Robert Conlon & [BEc HONS 1
Craig Freedman
1995 |Papadatos Peter Bankruptcy and Debtor-in-possession Lending: A Delegated Monitoring Perspective Dr Steven Dennis BCom HONS |1
1995 |Peters Michael An empirical examination of the capital market response to loan sydnication announcements|Dr Steven Dennis & Mr BCom HONS |1
Robert Czernkowski
1995 |Zshornack Edward Dennis J A Study of Australian Bank Equities Dr Ah Boon Sim & Prof lan [MCom HONS |1
Sharpe
1996 |Barr Robert Corporate Governance in Australia and The Monitoring Hypothesis Jo-Ann Suchard BCom HONS |1
1996 |Bradley Christopher D B The Determinants of Equity Revaluation in Response to Corporate Asset Sales Prof lan Sharpe BCom HONS |1
1996 |Hutcheson Tiffany Expense Preference Behaviour in Victorian Building Societies MCom HONS |1
1996 |Lyneham Peter Tests of Initial Public Offering Underpricing explanations: Australian Evidence Li-Anne Woo BCom HONS (1
1996 |McMillan Ben An Empirical Examination of Non-Markov Heath-Jarrow-Morton Representations of Spot  [Andrew Jeffrey BCom HONS |1
Interest Rate Dynamics
1996 |Ryall Scott Trade Patterns in International Insurance Services Dr Fariborz Moshirian BCom HONS |1
1996 |Sapcas Bill An Investgation of International Financial Market Relationships, Determinants of Returns [Dr Ah Boon Sim MCom HONS (1
and Portfolio Optimisation
1996 |Van der Laan Alexander The Determinants of the International Trade in Financial Services BCom HONS |1
1996 |Wong Hoi In The Predictatility of Foreign Exchange Market: Some Empirical Evidences From Dr Jianxin Wang BCom HONS |1
Singapore, Malaysia, and Japan
1997 |Fong Julia An Analysis of Global Activity in the Futures Markets Mr Ralf-Yves Zurbrugg BCom HONS |1
1997 |Gough Paul Robert Mergers Policy and Competition in the Australian Deposit - Taking Institutions Sector Prof lan Sharpe BCom HONS |1
1997 |Jeffrey Andrew Mark Essays on the Term Structure of Interest Rates within the Heath-Jarrow-Morto Framework |Prof Carl Chiarella & Toan |Ph 1
My Pham
1997 |Kadir Norul Abd International Linkages in the Asia Pacific Stock Markets BCom HONS |1
1997 |Lee Meredith An examination of Underpricing of State-owened Initial Public Offerings in Australiaand [Jo-Ann Suchard BCom HONS |1
the United Kingdom
1997 |Mclnnes Ross W The Role of Term Structure Based Interest Rate Forecasts in Risk Management: Empirical [Dr Gabriel Noti MCom HONS (1
evidence from the SFE ten year Commonwealth government bond futures and options
markets
1997 |Pham Toan An Empirical Study of the equilibrium term structure of Interest Rates in Australia PhD 1
1997 |Rawson Lelani C Financial Analysis and Modelling of The Chinese Foreign Exchange Market AJProf Fariborz Moshirian  |[BCom HONS |1
1997 |Sadeh Ilan Joseph The Determinants of International Bank Flows to Foreign Non-Banks AJProf Fariborz Moshirian  |[BCom HONS |1
1997 |Tiwari Jai Taxation Policy and Financial Instruments: Application of Finance Concepts to Swape Dr Gabriel Noti MCom HONS (1




1998 |Boyd Ben The return and volatility of American Depository Receipts: An analysis using Australian  [{Dr Ram Bhar BCom HONS |1
stocks

1998 |Chen Yingtao Foreign Investor's Trading Behaviour in Emerging Stock Markets: Some Empiriacal Dr Jianxin Wang BCom HONS |1
Experience from Indonesia and Thailand

1998 |Esho Neil The Determinants of Efficiency in New South Wales Credit Unions Prof lan G Sharpe PhD 1

1998 |Eu Wei Li Daniel The Determinants of International Financial Services Prof Fariborz Moshirian BCom HONS |1

1998 |Hingston Andrew M Mutual Funds and The Determinants of International Portfolio Investment Prof Fariborz Moshirian BCom HONS |1

1998 |Lam Yung The Determinants of the Optimal Debt Choice of Asian Firms Prof lan Sharpe & Dr Neil |BCom HONS |1

Esho
1999 |Arcus Solene Jumps in the Australian interest rate process and the implications for bond option pricing Dr David Colwell BCom HONS (1
1999 |Ho John Real Options in Australian Gold Mines and Companies Dr David Colwell & Mr BCom HONS |1
Kingsley Fong

1999 |Lion Michael International risk premia in Thailand and the Asia currency crisis: An empirical Dr Ralph Zurbrugg BCom HONS |1
examination of investor expectations

1999 |Ly Peng Overpayment and the post-acquisition performance of acquiring firms in Australian AJ/Prof Toan Pham BCom HONS |1
corporate takeovers

1999 |Metcalf Evan To examine whether a generalised constant elasticity of variance model can exlain the Dr David Colwell BCom HONS |1
volatility smile observed in S&P 500 index options

1999 |Ng Derby A Value-at-Risk Approach to Portfolio Selection: The Impact of Fat-Tailed Returns on Prof Paul Kofman; Dr Martin|BCom HONS |1
Asset Allocation Martens

1999 |Phan Khai The effect of lender identity on loan structure Prof lan Sharpe BCom HONS |1

1999 |Webster Kristian Hunter The Firm's Currency-Denomination and Location Decisions when Issuing Long-term Debt: [Dr Neil Esho BCom HONS |1

An Examination of Australian and South-East Asian Firms




Wong

[Tiong-Kiat

[An Empirical Examination of Asia-Pacific Rim Dually Listed Securities

[Ralf Zurbrugg

MCom HONS

2000 |Bertie Alexandra Nicole [Returns and Volatility at the Open: An Empirical Analysis of Nyse Sepcialists Dr David Michayluk BCom HONS
2000 |Coleman Anthony The Effect of Lender Characteristics on The Setting of Contract Terms in Bank Loan Prof lan Sharpe, Dr Neil BCom HONS
Agreements Esho
2000 |Fowler Paul W The Relative Rate of Price Discovery in The Options and Warrants Markets Dr David Michayluk BCom HONS
2000 |Huang Ren The Risk Implications of Product Expansion and Changes in Pricing Policy for Credit Prof lan Sharpe, Dr Neil BCom HONS
Unions in Australia Esho
2000 |Jap Winie The Effects of Keiretsu Membership on The Structure of Japanese Eurobond Issues Prof lan Sharpe, Dr Neil BCom HONS
Esho
2000 |Kirievsky Anatoly A Cross-National Study of the Financial and Legal Determinants of Economic Growth Dr Vince Hooper, Dr Will [BCom HONS
Bertin
2000 |Lam Eric Hidden Markov Models and Volatility Forecasts BCom HONS
2000 |Leung Winnie An Examination of Australian Equity Using Gaussian and Jump Distributions, and Their Dr David Colwell BCom HONS
Effects on Value-at-Risk and conditinal Value-at-Risk Estimates
2000 |Roope Matthew Edward Exchange competition and price discovery: A study of Taiwan stock index futures Dr Ralf Zurbrugg BCom HONS
2000 |Roth Benjamin A Price formation and the components of the bid-ask spread: an intraday anallysis Dr David Michayluk BCom HONS
2000 |Serov llya Corporate Capital Structure, Agency Theory and Managerial Disciplie: Some Evidence AJ/Prof Toan Pham
From Australia
2000 |Thorburn Amy S & P500 Jumps and Option Hedges Dr David Colwell BCom HONS
2000 |Tyson Andrew The Long-Term Performance of Partially Acquired Firms BCom HONS
2000 ([Wilson Peter A data envelopment analysis approach to fund manager performance evaluation Dr Ralf Zurbrugg; A/Prof Ah|BCom HONS
Boon Sim
2000 |Zein Jason Forecasting Stock Market Vlatility and High frequency Data Dr Martin Martens BCom HONS
2001 |Burgess Jasmine Assessing Diffusion Mispecifications in Credit Risk Models to Accurately Mark-to-Market [Dr David Colwell BCom HONS

Default Risk




2001 |Byatt Andrew The Stability of Skewness and Its Role for Predicting Excess Returns Dr Derek White BCom HONS
2001 |Chu Derek Momentum Strategies in Asia: An Examination of Time Varying Expected Returns Dr Derek White BCom HONS
2001 |Chung Jeremy Shi Wen The Political, Legal and Regulatory Determinants of Market Share of Foreign Banks and Dr Ralf Zurbruegg, Dr Neil [BCom HONS
Insurers Esho, Dr lan Sharpe
2001 |Luu James Testing The Mixture of Distributions Hypothesis Using "Realised” Volatility Dr Martin Martens BCom HONS
2001 |Marcionetti Stefan Order Flow, Volatility, and Private Information in the Foreign Exchange Market Dr Jianxin Wang BCom HONS
2001 |Seung Peter J Intraday Price Formation of ASX Listed IPOs: An Analysis of the Bid-Ask Spread Dr Li-Anne Woo BCom HONS
Components
2001 |Suchard Jo-Ann Clair The Use of Hybrid Securities to Raise Capital in Australian Listed Markets Prof Fariborz Moshirian PhD
2001 |Yim Jerome Takeovre Prediction: An Investment Strategy Dr Ronan Powell BCom HONS
2002 |Carpenter Andrew C Information in Order Flow: The Case of Heterogenous Agents in the Foreign Exchange Dr Jian-Xin Wang BCom HONS
2002 |Lam Priscilla Y Executive Stock Option Schemes: The Schort-Term and Long Term Effectiveness of Prof Terry Walter BCom HONS
Executive Incentives
2002 |Simes Tobias Asset Sales, Information Asymmetry and Shareholder Wealth Dr Kingsley Fong MCom HONS
2003 |Anderson Alexander P Limit order behaviour and performance of individuals in Australia Mrs Julia Henker; Dr Sian ~ [BCom HONS
Owen
2003 |Edwards Mark Campbell The influence of market misvaluation on the characteristics of Australian takeovers Dr Alfred Yawson BCom HONS
2003 |Gardner Peter Alan A Closer examination of investment manager herding behaviour Prof Peter Swan; Dr David |BCom HONS
Gallagher & Dr Kingsley
Fong
2003 |Gee Nathan Invesment using takeover prediction models: The Australian evidence Dr Sian Owen & Dr Alfred [BCom HONS
Yawson
2003 |Jacobs David Hillel Reserve bank of Australia Intervention and exchange rate volatility AJProf Suk-Joong Kim & Dr [BCom HONS
Jonathan Reeves
2003 |Kow Lyndsen The role of public information in Japan: Effects of scheduled macroeconomic AJ/Prof Suk-Joong Kim BCom HONS
announcements on the foreign exchange, debt, stock and futures markets
2003 |Lee Edward Waiyiu The determinants and persistence of corporate cash holdings Dr Ronan Powell BCom HONS
2003 |Lee Kwang-Won Does the bank's monitoring ability matter to the borrower? A study of US loan Dr Jianxin Wang BCom HONS
announcements from 1995 to 1999
2003 |Li Kevin Siu Min Spread determinants in FC trading BCom HONS
2003 |Mitsios Anna An intraday analysis of herding behaviour in the Australian equity market Julia Henker & Dr Thomas [BCom HONS
Henker
2003 |Osvik Martin Baltze The impact of maturity and credit rating on the credit spread A/Prof Ram Bhar BCom HONS
2003 |Robinson Peter Graham Pinning down the momentum down under: An empirical examination into informed trading |Dr Kingsley Fong BCom HONS
activity and the profitability of momentum strategies in Australia
2003 |Rosswick Benjamin Consolidation in the insurance industry: An anlaysis of wealth and risk effects arising form |Prof Fariborz Moshirian & [BCom HONS
cross-border acquisitions Dr Donghui Li
2003 |Tan Li Wen Agency costs, ownership structure and CEO compensation in China Prof Fariborz Moshirian & |BCom HONS
Dr Donghui Li
2003 |Tchou Nancy Thien-Y The determinants of distribution mechanism and governing law in the Eurobond market




2003 |Yap Danny Hedging, debt currency choice, and currency derivative use: A simultaneous modelling Prof lan Sharpe BCom HONS |1
approach

2004 |Abkin Brett Earl Putting Private Sales of Equity in their Place: The impact and pricing of private placements |Dr Jo-Ann Suchard BCom HONS |1
of equity in Australia
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