Essay Questions
     (Total 100 marks)

During this three-hour open book examination, you will have to write four research proposals. You will find seven research topics below and you can only write one research proposal from each selected topic. Your answer must contain a literature review section, methodology and conclusion.

The literature review section attracts 50% of the marks. This theoretical part of the essay serves like an introduction and usually surveys the literature in the area.  The main purpose of your literature review will be to identify gaps in the extant of the research literature and then develop research questions. Students must also write about the practical rationale.

The methodology is worth 30% of the marks. Students must develop and discuss the methodology that they will use to address the research problems identified in the literature review section. The last part of the proposal is the conclusion (20%) and it is meant to provide theoretical answers to the research questions. This usually represents the unique contribution(s) of the student.

The research areas are as follows:

Topic 1

Dual listed companies and contrarian profits




(25 Marks)

Topic 2
Momentum profits and the options markets




(25 Marks)

Topic 3

Terrorism and asset pricing models




(25 Marks)

Topic 4

Risk shifting behaviour and Asian behaviour




(25 Marks)

Topic 5

Pricing errors, overreaction and underreaction




(25 Marks)

Topic 6

Option pricing models and electricity derivatives




(25 Marks)

Topic 7

Covered calls strategies




(25 Marks)
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