Day 01 - Wednesday, February 13, 2019

Lincoln University

23" New Zealand Finance Colloquium 2019
Day 01 - Wednesday, February 13, 2019
PhD Symposium

Registration

9.00am - 9.15am
Ground Level Foyer, Commerce Building

Welcoming Note -
Dr. JD van Heerden

9.15am — 9.30am
C2

Parallel Session 01 — 9.30am to 11.00am

PhD Symposium - Session 01A — Corporate Finance at C5

PhD Symposium - Session 01B — Investments at C6

Chairperson: Professor Christopher Gan
Board Connectivity and Firm Performance
Angela Andersen - Auckland University of Technology

Chairperson: Professor Robert Faff
Conceptualizing Style Drift
Anum Malik - Massey University

The influence of cash flow volatility on firm use of debt of different maturities or zero-debt:
International evidence
Huyen Nguyen — Victoria University of Wellington

Risk Reduction Using Trailing Stop-Loss Rules
Bochuan Dai — Massey University

The Dynamics of Liquidity Interconnectedness
Yasmine Farzami — Massey University

An Examination of the Representativeness and Robustness of Equity Pricing Models in Australian
Stock Market
Saba Malik — Lincoln University

Tea Break —11.00am to 11.30am - Ground Level Foyer, Commerce Building

Parallel Session 02 — 11.30am to 1.00pm

PhD Symposium - Session 02A — Capital Markets at C5

PhD Symposium - Session 02B — Banking at C6

Chairperson: Professor Stuart Locke

Effects of customers’ personal characteristics on the use of online banking in New Zealand
Saba Azeem — Massey University

Chairperson: Dr James Murray

The Effect of Spatial Competition on Rural Banks Performance: Profitability and Efficiency
Citra Amanda — The University of Auckland

Effects of financial markets development on the bank deposits mix: a cross-country analysis
Nikhil Srivastava - Massey University

The impact of natural disasters on bank performance and the moderating role of financial
integration: Evidence from East Asia Pacific
Dung Thuy Thi Nguyen — The University of Otago

A Formal and Informal Rural Credit of Ethnic Minority Households: Empirical Study in Vietnam
Thi Thanh Huong Phan — University of Montpellier

Maturity Transformation Risk and Profitability of Islamic Banks — An International Evidence
Haroon Mahmood — Lincoln University

Lunch — 1.00pm to 1.45pm - Ground Level Foyer, Commerce Building

Parallel Session 03 — 1.45pm to 3.15pm

PhD Symposium - Session 03A — Financial Economics at C5

PhD Symposium - Session 03B — Financial Services at C6

Chairperson: Dr Baiding Hu

Related transactions with government agencies: Evidence from Chinese listed state-owned
enterprises

Lu Wang — Massey University

Chairperson: Dr Jeffrey Stangl

Attitudes and intentions to use mobile money in Africa: Do electricity supply and regulation matter?
Abidin Alhassan — The University of Waikato




Equity Liquidity, Speed of Leverage Adjustment and the Role of Institutional Environments
Ly Ho — The University of Waikato

Reverse Mortgage as a tool to delay claiming Old-age pension benefits: The Case of South Korea
Chi Nguyen — The University of Auckland

Economic Uncertainties, Macroeconomic Announcements and Sukuk Spreads
Syed Mabruk Billah — Massey University

A Survey of Literature on High-Frequency Trading
Khairul Zharif Zaharudin — Massey University

Immigration Rollercoaster: Dynamic Impact on House prices and Rents
Thi Thu Ha Nguyen — Massey University

The effect of merger to Vietnamese bank efficiency: A two-step DEA window analysis approach
Thi Minh Trang Tran — Massey University

Tea Break —3.15pm to 3.45pm - Ground Level Foyer, Commerce Building

Parallel Session 04 — 3.45pm to 5.15pm

PhD Symposium - Session 04A — Derivatives and Commodities at C5

PhD Symposium - Session 04B — Corporate Governance at C6

Chairperson: Professor Bart Frijns

Interlinkages Between Hedge funds, Equity, and Precious Metals: An Empirical Investigation of the
Asia Pacific region

Sameen Fatima — Lincoln University

Chairperson: Dr Muhammad Nadeem

Corporate Governance and Financial Statements Fraud: Empirical Evidence from Sri Lanka
Hashika Rathnasiri — Lincoln University

The Roles of Perceived Risk, Risk Tolerance and Trust in Debt Decisions
Trang Phung — Massey University

What Motivates Socially Responsible Fund Managers to Shift Risk: Remuneration Incentives or
Career Concerns?
Lin Wang — Monash University

How Do Chinese Option-Traders “ Smirk ” on China: Evidence from SSE 50 ETF options
Tian Yue — The University of Otago

Is Pollution a Sin? A Study on the Institutional Ownership of Polluter Stocks
Mihir Tirodkar — The University of Auckland

Do Brothers ‘Smirk' Differently? Evidence from SPX and SPY Options
Wei Guo — The University of Otago

Predicting Corporate Carbon Footprints for Climate Risk Analyses— A Machine Learning Approach
Quyen Nguyen — The University of Otago




