Ph.D. Thesis A Study on Notional Hedging Effectiveness of Currency Forwards, Currency Futures and Currency Options

Bibliography

Anuradha Sivakumar and Runa Sarkar, “Corporate Hedging for Foreign Exchange Risk”, Industrial
and Management Engineering Department, Indian Institute of  Technology,
Kanpurhttp://www.iitk.ac.in/infocell/announce/convention/papers/Marketing, %20Finance %20and %2
OInternational %20Strategy-07-Anuradha%?20Sivakumar%20Runa%?20Sarkar.pdf

Berkman, H., Bradbury, M. (1996), “Empirical evidence on the corporate use of derivatives”,
Financial Management 25 (2), 5-13.

Brown, G. (2001), “Managing foreign exchange risk with derivatives”, Journal of Financial
Economics 60, 401-448.

Carter, D., Rogers, D., and Simkins, B., (2003), “Does Fuel Hedging Make Economics Sense? The
Case of the US Airline Industry” Oklahoma State University working paper

1 2
Cecilia Alvarado-Vargas , and Khwanchanok Kessakorn (2013), “Forwards versus Options:

Effectiveness in Hedging Currency Risk in International Portfolios”, Lund University, School of
Economics and Management

Copeland, T.& Yash Joshi (1996), “Why derivatives don’t reduce FX risk”, Mckinsey Quarterly 1996
Number 1, 1996, pg. 66-79

Dodd, Randall, “Playing with Fire” (2009), Finance & Development, June 2009.

Available at SSRN: https://ssrn.com/abstract=1647191

Dolde, W., 1995. Hedging, leverage, and primitive risk. Journal of Financial Engineering 4, 187—
216.

Bibliography Page 73


https://ssrn.com/abstract=1647191

Ph.D. Thesis A Study on Notional Hedging Effectiveness of Currency Forwards, Currency Futures and Currency Options

Ephraim, Clark & Salma Mefthe (2010), “Foreign Currency Derivatives Use, Firm Value and Effect
of Exposure Profile : Evidence from France” , International Journal of Business, 15(2), 2010

Geczy, C., Minton, B., Schrand, C. (1997), “Why Firms use Currency Derivatives”, Journal of
Finance 54(4): 1323 -1354

Graham, J.R. and D.A. Rogers, 2002, “Do Firms Hedge In Response to Tax Incentives?” Journal of
Finance, 57, 815-840.

Guay, W., and Kothari, S.P. 2003. “How much do firms hedge with derivatives?”, Journal of
Financial Economics 70:423-461.

Hull, John (2012), Options, futures and other derivatives, Boston: Prentice Hall

Jain, P. K.; Yadav, Surendra S.; Rastogi, Ashish Kumar (2009), “Risk Management Practices of
Corporate Firms in India: A Comparative Study of Public Sector, Private Sector Business Houses and
Foreign Controlled Firms”, Decision (0304-0941); Aug-Nov2009, Vol. 36 Issue 2, p73

Jin, Y. and P. Jorion, 2006, “Firm Value and Hedging: Evidence from US Oil and Gas Producers,”
Journal of Finance 61, 893-919.

Kenneth A. Froot (1993), “Hedging Over Long Horizons”, NBER Working Paper No. 4355, May
1993

Kit Pong Wong (2003), “Export Flexibility and Currency Hedging”, International Economic Review,
Vol. 44, No. 4 (Nov., 2003), pp. 1295-1312

LeGraw, C. (Apr 2015), “The Case for Not Currency Hedging Foreign Equity Investments: A U.S.
Investor’s Perspective”, GMO White Paper

Levin, R. L., & Rubin, D. S. (1998). Statistics for management. Upper Saddle River, N.J: Prentice
Hall.

Bibliography Page 74



Ph.D. Thesis A Study on Notional Hedging Effectiveness of Currency Forwards, Currency Futures and Currency Options

Ludger, Hentschel and S. P. Kothari (2001), “Are Corporations Reducing or Taking Risks with
Derivatives?”, The Journal of Financial and Quantitative Analysis,Vol. 36, No. 1 (Mar., 2001), pp.
93-118 (26 pages)

Mark Kritzman (1993), “What Practitioners Need to Know about Hedging”, Financial Analysts
Journal, Vol. 49, No. 5 (Sep. - Oct., 1993), pp. 22-26

Myrvin L. Anthony (1995), “Managing International Price Risks In Developing Countries”, Social
and Economic Studies,Vol. 44, No. 4, Special Monetary Studies Issue (Financial Reforms and
Financial Services) (1995), pp. 197-232

Richard M. Levich and Lee R. Thomas (1993), “The Merits of Active Currency Risk Management:
Evidence from International Bond Portfolios”, Financial Analysts Journal, Vol. 49, No. 5 (Sep. -
Oct., 1993), pp. 63-70 (8 pages)

Robert A. Jarrow (1999), “In Honor of the Nobel Laureates Robert C. Merton and Myron S. Scholes:
A Partial Differential Equation That Changed the World”, The Journal of Economic Perspectives,
Vol. 13, No. 4 (Autumn, 1999), pp. 229-248 (20 pages)

Sharma, Somnath (2011), “An Empirical Analysis Of The Relationship Between Currency Futures
And Exchange Rates Volatility In India”, RBI Working Paper Series — WPS (DEPR) : 1/2011

Sohnke M. Bartram, Gregory W. Brown, and Frank R. Fehle (2009), “International Evidence on
Financial Derivatives Usage”, Financial Management, Volume38, Issuel,

https://doi.org/10.1111/5.1755-053X.2009.01033.x

Stulz, R.M. (2004), “Should We Fear Derivatives?” Journal of Economic Perspectives 18, 173-192.

Titman, S., 1992, “Interest Rate Swaps and Corporate Financing Choices,” Journal of Finance 47,
1503-1516.

Bibliography Page 75


https://onlinelibrary.wiley.com/toc/1755053x/2009/38/1
https://doi.org/10.1111/j.1755-053X.2009.01033.x

