
 
Biography  
Abhay Singh, an Associate Professor in applied finance and Director of the Centre for Corporate Sustainability &
Environmental Finance, specializes in Financial Risk Modeling, Investment Analysis, and Asset Pricing. He leads
interdisciplinary research projects in data science with a strong focus on data and financial analytics, securing over AUD
1,200,000 in government and industry grants. His current projects span Machine Learning in FinTech, Multivariate
Analysis with Vine Copulas, Econometric-based Financial Risk Modeling, Social Media Analytics, and Text Mining.
Abhay has published extensively in top-tier journals and authored the book "R in Finance & Economics: A Beginners
Guide" in 2017. With over a decade of experience, he champions open-source software R and is renowned for his
expertise in data analytics, visualization, and consulting for both academic and industry research.
Supervision Availability: Available for Principal Supervision on Financial Analytics projects.
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Research Interests  
Quantitative Methods in Finance & Economics 
Financial Risk Modelling 
Time Series Econometrics 
Multivariate Statistics 
Social Media & Data Analytics  
 
Grants  
·        Singh, A. K., Ashton A (Industry Partner) and Vassili, K (CSIRO) (2024-2027), AUD 242,2430. Sustainable
Investment, Ratings, and Impact of Climate Risk.  CSIRO Industry PhD Program Project Grant.  The project funds a PhD
scholarship to evaluate the data and methodology for the industry-backed Responsible Investment (RI) metric to enhance
its applicability in sustainable investing and test the effects of climate risk on financial markets and asset allocation.
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·        Bu, D., Liao, Y., Smith, T., Linnenluecke, M., Cai, C., Mollica, V., Singh, A. K. & Peng, C. (2022-2023), AUD 536,000
.   Educating Retail Investors for Impact Investing. This project aims to investigate the obstacles that impede retail
investors from engaging in impact investing and provide interventions including sustainable trading education and green
information disclosure to cultivate investors’ green trading behaviour. This research project will provide significant social
benefit by directing "a significant quantity of capital" to SRI investing, then driving a societal shift towards a new
investment discipline, and ultimately facilitating the transition to a greener society.
·        Bower, M & Singh, A. K (2019-2022), AUD 1,023,555 (458,175 in cash + 565,380 in-kind). Supporting technology-
enhanced pedagogy and insights into student learning via Cinglevue’s Virtuoso enterprise learning and instructional
support platform. CSIRO Science and Industry Endowment Fund (SIEF) STEM+ Business Fellowship project. This is an
inter-faculty (Faculty of Human Sciences and Faculty of Business & Economics) CSIRO and industry-funded project.
·        Singh, A. K. (2018-19) AUD 45,881. Using a data-driven statistical modelling and analysis approach to model
individual learning progress. Partner-funded Industry Collaboration Grant with CingleVue International Pty Ltd. 
·        Singh, A. K., Okhrin, O (2018) AUD 10,000. Visiting International Scholar Award to enhance research collaboration
between Macquarie University and Dresden University of Technology.
·         Singh, A. K., & Linnenluecke, M (2018) AUD 72,747. Finance Decision Lab (FDL) as an innovative learning &
teaching hub. Learning & Teaching Strategic Priority Grants scheme, Macquarie University.
·        Cripps, H., Singh, A. K, Mejtoft, T. (2017) AUD 5,000. The use of a business simulation through an online
collaboration platform to improve students’ collaborative and communication skills. Learning & Teaching Grant, Edith
Cowan University.
·        Singh, A. K.  (2016-2017) AUD 2,500. Modelling Price Dependence in Energy Markets using Multivariate Vine
Copulas. Edith Cowan University School of Business & Law Strategic Research Grant.
·        Singh, A. K. (2015-2016) AUD 7,000. Multivariate Methods and Risk Modelling in Finance. Edith Cowan University
Capability Enhancement Scheme.
·        Singh, A. K. (2013-2014) AUD 5,000. Modelling Multivariate Dependence between Realized Volatilities Using Vine
Copula Methods: Edith Cowan University Early Career Research Grant. 
·        McAleer, M., Allen, D. E., & Singh, A. K.(2013) EURO 10,000 (AUD 17,529). Machine Learning, Sentiment Indices
and Stock Market Prices: Quantitative Management Initiative, France. http://www.qminitiative.org/completed-projects.html
 
Research output  
Evaluation of teacher professional learning workshops on the use of technology - a systematic review
Ahadi, A., Bower, M., Lai, J., Singh, A. & Garrett, M., 2024, In: Professional Development in Education. 50, 1, p. 221-237 
17 p.

  
Plasma glial fibrillary acidic protein in autosomal dominant Alzheimer's disease: associations with Aβ-PET,
neurodegeneration, and cognition
Chatterjee, P., Vermunt, L., Gordon, B. A., Pedrini, S., Boonkamp, L., Armstrong, N. J., Xiong, C., Singh, A. K., Li, Y.,
Sohrabi, H. R., Taddei, K., Molloy, M., Benzinger, T. L. S., Morris, J. C., Karch, C., Berman, S., Chhatwal, J., Cruchaga,
C., Graff-Radford, N. R., Day, G. S., & 19 othersFarlow, M., Fox, N., Goate, A., Hassenstab, J., Lee, J. H., Levin, J.,
McDade, E., Mori, H., Perrin, R., Sanchez-Valle, R., Schofield, P. R., Levey, A., Jucker, M., Masters, C. L., Fagan, A. M.,
Bateman, R. J., Martins, R. N., Teunissen, C. & Dominantly Inherited Alzheimer Network, Jul 2023, In: Alzheimer's and
Dementia. 19, 7, p. 2790-2804 15 p.

  
Head‐to‐head comparison of plasma biomarkers across the AD continuum in an Australian population
Chatterjee, P., Pedrini, S., Doecke, J. D., Thota, R. N., Villemagne, V. L., Dore, V., Singh, A. K., Wang, P., Rainey‐Smith,
S., Fowler, C. J., Taddei, K., Sohrabi, H. R., Molloy, M. P., Ames, D., Maruff, P., Rowe, C. C., Masters, C. L., Martins, R.
N. & The AIBL Research Group, Jun 2023, In: Alzheimer's and Dementia. 19, S2, p. 1-3 3 p., e065323.

  
Plasma Aβ42/40 ratio, p-tau181, GFAP and NFL across the Alzheimer’s disease continuum: a cross-sectional and
longitudinal study in the AIBL cohort
Chatterjee, P., Pedrini, S., Doecke, J. D., Thota, R., Villemagne, V. L., Dore, V., Singh, A. K., Wang, P., Rainey-Smith, S.,
Fowler, C., Taddei, K., Sohrabi, H. R., Molloy, M. P., Ames, D., Maruff, P., Rowe, C. C., Masters, C. L., Martins, R. N. &
The AIBL Research Group, Apr 2023, In: Alzheimer's and Dementia. 19, 4, p. 1117-1134 18 p.

  
Vulnerability-CoVaR: investigating the crypto-market
Waltz, M., Singh, A. K. & Okhrin, O., 2 Sept 2022, In: Quantitative Finance. 22, 9, p. 1731-1745 15 p.

  
Plasma glial fibrillary acidic protein in autosomal dominant Alzheimer’s disease: associations with β-amyloid-PET,
neurodegeneration and cognition
Chatterjee, P., Vermunt, L., Gordon, B., Pedrini, S., Boonkamp, L., Armstrong, N., Xiong, C., Singh, A., Li, Y., Sohrabi, H.,
Taddei, K., Molloy, M., Benzinger, T., Morris, J., Karch, C., Berman, S., Chhatwal, J., Cruchaga, C., Graff-Radford, N.,
Day, G., & 18 othersFarlow, M., Fox, N., Goate, A., Hassenstab, J., Lee, J-H., Levin, J., McDade, E., Mori, H., Perrin, R.,
Sánchez-Valle, R., Schofield, P., Levey, A., Jucker, M., Masters, C., Fagan, A., Bateman, R., Martins, R. & Teunissen, C.,



7 Jul 2022, (Submitted).

  
Diagnostic and prognostic plasma biomarkers for preclinical Alzheimer's disease
Chatterjee, P., Pedrini, S., Ashton, N. J., Tegg, M., Goozee, K., Singh, A. K., Karikari, T. K., Simrén, J., Vanmechelen, E.,
Armstrong, N. J., Hone, E., Asih, P. R., Taddei, K., Dore, V., Villemagne, V. L., Sohrabi, H. R., Zetterberg, H., Masters, C.
L., Blennow, K. & Martins, R. N., Jun 2022, In: Alzheimer's and Dementia. 18, 6, p. 1141-1154 14 p.

  
Text mining in education—A bibliometrics-based systematic review
Ahadi, A., Singh, A., Bower, M. & Garrett, M., 15 Mar 2022, In: Education Sciences. 12, 3, p. 1-17 17 p., 210.

  
55 years of Abacus: Evolution of research streams and future research directions
Belloque, G., Linnenluecke, M., Marrone, M., Singh, A. K. & Xue, R., Sept 2021, In: Abacus. 57, 3, p. 593-618 26 p.

  
Payment methods and the disposition effect: Evidence from Indonesian mutual fund trading
Dalla Costa, A. F., Mollica, V. & Singh, A., Jun 2021, In: Journal of Behavioral and Experimental Finance. 30, p. 1-11 11 p.
, 100503.

  
Plasma amyloid‐beta levels in a pre‐symptomatic Dutch‐type hereditary cerebral amyloid angiopathy pedigree: a cross‐
sectional and longitudinal investigation
Chatterjee, P., Tegg, M., Pedrini, S., Fagan, A. M., Xiong, C., Singh, A. K., Taddei, K., Gardener, S., Masters, C. L.,
Schofield, P. R., Multhaup, G., Benzinger, T. L. S., Morris, J. C., Bateman, R. J., Greenberg, S. M., van Buchem, M. A.,
Stoops, E., Vanderstichele, H., Teunissen, C. E., Hankey, G. J., & 4 othersWermer, M. J. H., Sohrabi, H. R., Martins, R. N.
& The Dominantly Inherited Alzheimer Network, 2 Mar 2021, In: International Journal of Molecular Sciences. 22, 6, p. 1-12
 12 p., 2931.

  
Online professional learning in response to COVID-19—towards robust evaluation
Ahadi, A., Bower, M., Singh, A. & Garrett, M., Mar 2021, In: Future Internet. 13, 3, p. 1-22 22 p., 56.

  
Presymptomatic Dutch-type hereditary cerebral amyloid angiopathy related blood metabolite alterations
Chatterjee, P., Fagan, A. M., Xiong, C., McKay, M., Bhatnagar, A., Wu, Y., Singh, A. K., Taddei, K., Martins, I., Gardener,
S. L., Molloy, M. P., Multhaup, G., Masters, C. L., Schofield, P. R., Benzinger, T. L. S., Morris, J. C., Bateman, R. J.,
Greenberg, S. M., Wermer, M. J. H., van Buchem, M. A., & 3 othersSohrabi, H., Martins, R. N. & Dominantly Inherited
Alzheimer Network (DIAN), 19 Jan 2021, In: Journal of Alzheimer's Disease. 79, 2, p. 895-903 9 p., 20-1267.

  
Sixty years of Accounting & Finance: a bibliometric analysis of major research themes and contributions
Linnenluecke, M. K., Marrone, M. & Singh, A. K., Dec 2020, In: Accounting and Finance. 60, 4, p. 3217-3251 35 p.

  
Time-varying asymmetric volatility spillover between global markets and China's A, B and H-shares using EGARCH and
DCC-EGARCH models
Do, A., Powell, R., Yong, J. & Singh, A., 1 Nov 2020, In: North American Journal of Economics and Finance. 54, p. 1-26 
26 p., 101096.

  
Multiscale lead-lag relationships in oil and refined product return dynamics: A symbolic wavelet transfer entropy approach
Storhas, D. P., De Mello, L. & Singh, A. K., 1 Oct 2020, In: Energy Economics. 92, p. 1-17 17 p., 104927.

  
Conducting systematic literature reviews and bibliometric analyses
Linnenluecke, M., Marrone, M. & Singh, A., 1 May 2020, In: Australian Journal of Management. 45, 2, p. 175-194 20 p.

  
The use of Twitter for innovation in business markets
Cripps, H., Singh, A., Mejtoft, T. & Salo, J., 6 Apr 2020, In: Marketing Intelligence and Planning. 38, 5, p. 587-601 15 p.

  
Machine learning and expert judgement: analysing emerging topics in accounting and finance research in the Asia–Pacific
Cai, C., Linnenluecke, M., Marrone, M. & Singh, A. K., Dec 2019, In: Abacus-A Journal Of Accounting Finance And
Business Stud. 55, 4, p. 709-733 25 p.



  
The power of crowds: Grand challenges in the Asia-Pacific region
Cai, C., Gippel, J., Zhu, Y. & Singh, A. K., 1 Nov 2019, In: Australian Journal of Management. 44, 4, p. 551-570 20 p.

  
Currency spillover effects between the US dollar and some major currencies and exchange rate forecasts based on neural
nets
Allen, D. E., Kalev, P., Peiris, S. & Singh, A. K., Jul 2019, Handbook of global financial markets: transformations,
dependence, and risk spillovers. Boubake, S. & Nguyen, D. K. (eds.). Singapore: World Scientific Publishing, p. 199-220 
22 p.

  
Daily market news sentiment and stock prices
Allen, D. E., McAleer, M. & Singh, A. K., 27 Jun 2019, In: Applied Economics. 51, 30, p. 3212-3235 24 p.

  
Non-parametric multiple change point analysis of the global financial crisis
Allen, D. E., McAleer, M., Powell, R. J. & Singh, A. K., Jun 2018, In: Annals of Financial Economics. 13, 2, p. 1-23 23 p.,
1850008.

  
A cointegration analysis of agricultural, energy and bio-fuel spot, and futures prices
Allen, D. E., Chang, C., McAleer, M. & Singh, A. K., 2018, In: Applied Economics. 50, 7, p. 804-823 20 p.

  
A dataset on tail risk of commodities markets
Powell, R. J., Vo, D. H., Pham, T. N. & Singh, A. K., 1 Dec 2017, In: Data in Brief. 15, p. 58-62 5 p.

  
The long and short of commodity tails and their relationship to Asian equity markets
Powell, R. J., Vo, D. H., Pham, T. N. & Singh, A. K., Oct 2017, In: Journal of Asian Economics. 52, p. 32-44 13 p.

  
Risk measurement and risk modelling using applications of Vine copulas
Allen, D. E., McAleer, M. & Singh, A. K., 29 Sept 2017, In: Sustainability (Switzerland). 9, 10, 34 p., 1762.

  
Volatility spillover and multivariate volatility impulse response analysis of GFC news events
Allen;, D. E., McAleer;, M., Powell;, R. & Singh;, A. K., 15 Jul 2017, In: Applied Economics. 49, 33, p. 3246-3262 17 p.

  
An entropy-based analysis of the relationship between the DOW JONES Index and the TRNA Sentiment series
Allen, D. E., McAleer, M. & Singh, A. K., 7 Feb 2017, In: Applied Economics. 49, 7, p. 677-692 16 p.

  
R in finance and economics: a beginner's guide
Singh, A. K. & Allen, D. E., Feb 2017, Singapore ; Hackensack, NJ: World Scientific Publishing. 245 p.

  
Volatility spillovers from Australia's major trading partners across the GFC
Allen, D. E., McAleer, M., Powell, R. J. & Singh, A. K., 1 Jan 2017, In: International Review of Economics and Finance. 47
, p. 159-175 17 p.

  
Tail dependence analysis of stock markets using extreme value theory
Singh, A. K., Allen, D. E. & Powell, R. J., 2017, In: Applied Economics. 49, 45, p. 4588-4599 12 p.

  
Down-side risk metrics as portfolio diversification strategies across the Global Financial Crisis
Allen, D. E., McAleer, M., Powell, R. J. & Singh, A., 21 Jun 2016, In: Journal of risk and financial management. 9, 2, 18 p.,
6.

  
Nonlinear time series and neural-network models of exchange rates between the US dollar and major currencies
Allen, D. E., McAleer, M., Peiris, S. & Singh, A., 16 Mar 2016, In: Risks. 4, 1, 14 p., 7.

 



Take it to the limit: Innovative CVaR applications to extreme credit risk measurement
Allen, D. E., Powell, R. J. & Singh, A. K., 1 Mar 2016, In: European Journal of Operational Research. 249, 2, p. 465-475 
11 p.

  
A capital adequacy buffer model
Allen, D. E., McAleer, M., Powell, R. J. & Singh, A. K., 11 Feb 2016, In: Applied Economics Letters. 23, 3, p. 175-179 5 p.

  
The role of Twitter in B2B knowledge exchange and innovation
Cripps, H., Mejtoft, T. & Singh, A. K., 2016, Research papers on knowledge, innovation and enterprise. Ogunleye, J. (ed.).
International Conference on Knowledge, Innovation & Enterprise, Vol. 4. p. 27-45 19 p.

  
Interest rate risk of Australian REITS: A panel analysis
Yong, J. & Singh, A., 2 Jan 2015, In: Pacific Rim Property Research Journal. 21, 1, p. 77-88 12 p.

  
A critique of credit risk models with evidence from mid-cap firms
Allen, D. E., Powell, R. J. & Singh, A. K., 2015, Quantitative financial risk management: theory and practice. Zopounidis,
C. & Galariotis, E. (eds.). Hoboken, New Jersey: Wiley-Blackwell, Wiley, p. 296-311 16 p.

  
A volatility impulse response analysis applying multivariate GARCH models and news events around the GFC
Allen, D. E., McAleer, M. J., Powell, R. & Singh, A. K., 2015, MODSIM 2015: Proceedings of the 21st International
Congress on Modelling and Simulation. Weber, T., McPhee, M. & Anderssen, R. (eds.). Gold Coast: Modelling and
Simulation Society of Australia and New Zealand, p. 1008-1014 7 p.

  
Machine news and volatility: The Dow Jones Industrial Average and the TRNA real-time high-frequency sentiment series
Allen, D. E., McAleer, M. J. & Singh, A. K., 2015, The handbook of high frequency trading. Gregoriou, G. N. (ed.). London:
Elsevier, p. 327-344 18 p.

  
Quantile regression, VaR and CVAR. An empirical beta comparison of the techniques in relation to credit risk
Allen, D. E., Powell, R. J. & Singh, A. K., 2015, MODSIM 2015: Proceedings of the 21st International Congress on
Modelling and Simulation. Weber, T., McPhee, M. & Anderssen, R. (eds.). Gold Coast: Modelling and Simulation Society
of Australia and New Zealand, p. 1015-1021 7 p.

  
Risk management and regulation
Allen, D. E., Powell, R. J. & Singh, A. K., 2015, Investment risk management. Baker, H. K. & Greg, F. (eds.). New York,
NY: Oxford University Press, p. 324-345 22 p.

  
Nonparametric multiple change-point analysis of the responses of Asian markets to the Global Financial Crisis
Allen, D. E., Kalev, P. S., McAleer, M. J. & Singh, A. K., 2014, Handbook of Asian finance: REITs, trading, and fund
performance. Chuen, D. L. K. & Gregoriou, G. N. (eds.). San Diego, CA: Elsevier, Vol. 2. p. 267-284 18 p.

  
Financial dependence analysis: applications of vine copulas
Allen, D. E., Ashr, M. A., Mcaleer, M., Powell, R. J. & Singh, A. K., Nov 2013, In: Statistica Neerlandica. 67, 4, p. 403-435 
33 p.

  
Extreme market risk and extreme value theory
Singh, A. K., Allen, D. E. & Robert, P. J., Aug 2013, In: Mathematics and Computers in Simulation. 94, p. 310-328 19 p.

  
Extreme equities risk in emerging markets: evidence from Australia
Allen, D. E., Kramadibrata, A. R., Powell, R. J. & Singh, A. K., Mar 2013, In: Global Review of Accounting and Finance. 4,
1, p. 75 – 84 10 p.

  
A dynamic credit ratings model
Allen, D. E., Powell, R. J. & Singh, A. K., 1 Jan 2013, MODSIM 2013: Proceedings of the 20th International Congress On
Modelling And Simulation. Piantadosi, J., Anderssen, R. & Boland, J. (eds.). Canberra, ACT: Modelling and Simulation
Society of Australia and New Zealand Inc. (MSSANZ), p. 1291-1297 7 p. (Proceedings - 20th International Congress on
Modelling and Simulation, MODSIM 2013).



  
Interest rate sensitivities of externally and internally managed Australian REITs
Yong, J. & Singh, A. K., 1 Jan 2013, MODSIM 2013: Proceedings of the 20th International Congress On Modelling And
Simulation. Piantadosi, J., Anderssen, R. & Boland, J. (eds.). Canberra, ACT: Modelling and Simulation Society of
Australia and New Zealand Inc. (MSSANZ), p. 1319-1325 7 p. (Proceedings - 20th International Congress on Modelling
and Simulation, MODSIM 2013).

  
Intraday volatility forecast in Australian equity market
Singh, A. K., Allen, D. E. & Powell, R. J., 1 Jan 2013, Proceedings - 20th International Congress on Modelling and
Simulation, MODSIM 2013. Piantadosi, J., Anderssen, R. & Boland, J. (eds.). Canberra, ACT: Modelling and Simulation
Society of Australia and New Zealand Inc. (MSSANZ), p. 1312-1318 7 p. (Proceedings - 20th International Congress on
Modelling and Simulation, MODSIM 2013).

  
Primary sector volatility and default risk in Indonesia
Allen, D. E., Boffey, R. R., Kramadibrata, A. R., Powell, R. J. & Singh, A. K., 1 Jan 2013, MODSIM 2013: Proceedings of
the 20th International Congress On Modelling And Simulation. Piantadosi, J., Anderssen, R. & Boland, J. (eds.). Canberra,
ACT: Modelling and Simulation Society of Australia and New Zealand Inc. (MSSANZ), p. 1298-1304 7 p. (Proceedings -
20th International Congress on Modelling and Simulation, MODSIM 2013).

  
Default risk in the European automotive industry
Allen, D. E., Kramadibrata, A. R., Powell, R. J. & Singh, A., Jan 2013, In: International review of business research papers.
 9, 1, p. 22-37 16 p.

  
Analysing the return distributions of Australian stocks: the CAPM, factor models and quantile regressions
Allen, D. E., Singh, A. K. & Powell, R., 2013, In: Global Business and Economics Review. 15, 1, p. 88-109 22 p.

  
A Panel-based quantile regression analysis of funds of hedge funds
Allen, D. E., Kramadibrata, A., Powell, R. J. & Singh, A. K., 2013, Reconsidering funds of hedge funds: the financial crisis
and best practices in UCITS, tail risk, performance, and due diligence. Gregoriou, G. N. (ed.). Oxford: Elsevier, p. 261-272
 12 p.

  
Asset selection using a factor model and data envelopment analysis– A quantile regression approach
Allen, D. E., Singh, A. K. & Powell, R. J., 2013, Rethinking valuation and pricing models: lessons learned from the crisis
and future challenges. Wehn, C., Hoppe, C. & Gregoriou, G. N. (eds.). Oxford: Elsevier, p. 443–455 13 p.

  
EVT and tail-risk modelling: Evidence from market indices and volatility series
Allen, D. E., Singh, A. K. & Powell, R. J., 2013, In: The North American Journal of Economics and Finance: a journal of
financial economics studies. 26, p. 355-369 15 p.

  
Modelling tail credit risk using transition matrices
Allen, D. E., Kramadibrata, A. R., Powell, R. J. & Singh, A. K., 2013, In: Mathematics and Computers in Simulation. 93, p.
67-75 9 p.

  
South African regulatory reforms of funds of hedge funds
Allen, D. E., Kramadibrata, A., Powell, R. J. & Singh, A. K., 2013, Reconsidering funds of hedge funds: the financial crisis
and best practices in UCITS, tail risk, performance, and due diligence. Gregoriou, G. N. (ed.). Oxford: Elsevier, p. 525-536
 12 p.

  
Understanding the regulation impact: US funds of hedge funds after the crisis
Allen, D. E., Kramadibrata, A., Powell, R. J. & Singh, A. K., 2013, Reconsidering funds of hedge funds: the financial crisis
and best practices in UCITS, tail risk, performance, and due diligence. Gregoriou, G. N. (ed.). Oxford: Elsevier, p. 503-514
 12 p.

  
Thumbs up to parametric measures of relative VaR and CVaR in Indonesian sectors
Allen, D. E., Boffey, R. R., Kramadibrata, A., Powell, R. & Singh, A., Dec 2012, In: International Journal of Business
Studies. 20, 1, p. 27-42 16 p.



  
Identifying European industries with extreme default risk: application of CVaR techniques to transition matrices
Allen, D. E., Kramadibrata, A. R., Powell, R. J. & Singh, A. K., Nov 2012, In: World review of business research. 2, 6, p.
46-58 13 p.

  
A Gourmet's delight: CAViaR and the Australian stock market
Allen, D. E., Singh, A. K. & Powell, R., Oct 2012, In: Applied Economics Letters. 19, 15, p. 1493-1498 6 p.

  
Beyond reasonable doubt: multiple tail risk measures applied to European industries
Allen, D. E., Powell, R. J. & Singh, A. K., May 2012, In: Applied Economics Letters. 19, 7, p. 671-676 6 p.

  
Conditional value at risk applications to the global mining industry
Allen, D. E., Kramadibrata, A. R., Powell, R. J. & Singh, A. K., 2012, In: Journal of business and policy research. 7, 3, p.
11-23 13 p.

  
Machine learning and short positions in stock trading strategies
Allen, D. E., Powell, R. J. & Singh, A. K., 2012, Handbook of short selling. Gregoriou, G. N. (ed.). 1st ed. Waltham:
Elsevier, p. 467-478 12 p.

  
Short selling consistency in South Africa
Allen, D. E., Powell, R. J. & Singh, A. K., 2012, Handbook of short selling. Gregoriou, G. N. (ed.). 1st ed. Waltham:
Elsevier, p. 381-386 6 p.

  
Short selling stock indices on signals from implied volatility index changes: evidence from quantile regression-based
techniques
Allen, D. E., Singh, A. K., Powell, R. J. & Kramadibrata, A., 2012, Handbook of short selling. Gregoriou, G. N. (ed.).
Waltham: Elsevier, p. 479-492 14 p.

  
Evaluating extremal dependence in stock markets using Extreme Value Theory
Singh, A. K., Allen, D. E. & Powell, R. J., 1 Dec 2011, MODSIM 2011: 19th International Congress on Modelling and
Simulation: proceedings. Chan, F., Marinova, D. & Anderssen, R. S. (eds.). Canberra, p. 1485-1491 7 p.

  
Quantile regression as a tool for portfolio investment decisions during times of financial distress
Allen, D. E., Powell, R. J. & Singh, A. K., Jun 2011, In: Annals of Financial Economics. 6, 1, 19 p., 1150003.

  
Are credit ratings a good measure of capital adequacy?
Allen, D. E., Kramadibrata, A. R., Powell, R. J. & Singh, A. K., 2011, MODSIM 2011: 19th International Congress on
Modelling and Simulation: proceedings. Chan, F., Marinova, D. & Anderssen, R. S. (eds.). Canberra, p. 1457-1463 7 p.

  
A risk and forecasting analysis of west texas intermediate prices
Allen, D. E. & Singh, A. K., 2011, Financial econometrics modeling: market microstructure, factor models and financial risk
measures. Gregoriou, G. N. & Pascalau, R. (eds.). Hampshire, UK: Palgrave Macmillan, p. 235-254 20 p.

  
Asset pricing, the Fama-French factor model and the implications of quantile-regression analysis
Allen, D. E., Singh, A. K. & Powell, R., 2011, Financial econometrics modeling: market microstructure, factor models and
financial risk measures. Gregoriou, G. N. & Pascalau, R. (eds.). Hampshire, UK: Palgrave Macmillan, p. 176-193 18 p.

  
Innovative transition matrix techniques for measuring extreme risk: An Australian and U.S. comparison
Allen, D. E., Kramadibrata, A. R., Powell, R. J. & Singh, A. K., 2011, MODSIM 2011: 19th International Congress on
Modelling and Simulation: proceedings. Chan, F., Marinova, D. & Anderssen, R. S. (eds.). Canberra, p. 1451-1456 6 p.

  
Japanese banks: tail risk and capital buffers
Allen, D. E., Kramadibrata, A. R., Powell, R. J. & Singh, A., 2011, In: International Journal of Business Studies. 19, 4, p. 7-
27 21 p.



  
Value at Risk estimation using Extreme Value Theory
Singh, A. K., Allen, D. E. & Powell, R. J., 2011, MODSIM 2011: 19th International Congress on Modelling and Simulation:
proceedings. Chan, F., Marinova, D. & Anderssen, R. S. (eds.). Canberra, p. 1478-1484 7 p.
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