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GROUP INTRODUCTION
The Financial Markets Research Group brings together academics in the field of accounting
and finance specifically engaged with research into financial markets. The group strives to
undertake research into the world of financial markets, identifying trends and developing
insights on the interaction between investors, regulators and companies, set against pre-
vailing economic conditions. Capital markets research incorporates areas including valua-
tion of securities, risk forecasting and management, and market micro structure. Another
strand of research, covers such areas as regulation risk, risk capital and adequacy, systemic
risk models for banking supervision. The group is also engaged in ongoing conversations
with decision makers in government and the financial industry so as to understand the
questions that they face.

GROUP HEAD
Prof. Dr. Arshad Hassan
Prof. Dr. Arshad Hassan is Professor of finance with consulting,
research and teaching experiences in corporate reporting, corpo-
rate finance, portfolio management and financial risk manage-
ment. Dr. Hassan is certified cost and management accountant
and has 10 years of experience of working as professional accoun-
tant / auditor in public as well as private sector. He also holds
membership of various professional bodies in accounting and fi-
nance. He is member of faculty board/Research Board of many
prestigious institutions. Dr. Hassan’s research and writings cov-
ers a variety of topics ranging from asset pricing to Islamic Fi-
nance. He has also presented number of research paper at aca-
demic /professional conferences in Pakistan, Turkey and USA. He
is also on editorial boards of various local and international indexed journals.

RESEARCH AREAS
• Asset Pricing

• Portfolio Management

• Financial Forecasting

• Financial Modelling & Simulations

• Market Micro Structures

• Financial Risk Management

• Green Finance
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Dr. Imran Yousaf
Thesis Title: Mean and volatility Spill Over Between the Stock, Gold and Oil Markets
During US Financial Crisis and Chinese Stock market Crash
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Thesis Title: Multilevel Drivers of Bank Risk Taking in Dual banking Systems: Evidence
From OIC Countries
Year: 2020
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Synchronicity
Year: 2019

Dr. Hassan Raza
Thesis Title: Cost of Equity Dynamics: A Comparison Across Emerging and Developed
Markets
Year: 2019
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Conventional Anomalies
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Thesis Title: Information Environment Quality and its Impact on Return and Investment
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