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Executive Development Programme. 1994, 18 pp

143. Lim, K G, Pullman Publications Private Limited. Case Study for
Executive Development Programme. 1994, 5 pp.

144. Lim, K G and E S Terry, The Valuation of Multiple Warrants.
Singapore, January 1996, 26 pp.

145. Lim, K G and W M Fong, Pioneer Investments. Singapore. (Case
Study).

BOOK REVIEWS

146. Lim, K.G. Review of "FOREX" by Carew & Slatyer, Accounting and
Finance, May 1990.

147. Lim, K G. Review of “Barings Bankruptcy and Financial Derivatives,”
by P C Zhang, compiled by World Scientific, UK, 1995, in Asia Pacific
Journal of Management , April 1996. Singapore
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148. Lim KG, Review of “lslamic Banking System: Concepts and
Applications” by Sudin Haron and B. Shanmugam, Pelanduk Publisher,
forthcoming in in Asia Pacific Journal of Management .

OTHERS

149. Lim, K G, Japanese Securities Market : Recent developments.
AIESEC Student Publication (1988). (Singapore)

150. Lim, K G, "Financial Risk Management and Productivity," National
Productivity  Association  20th Anniversary Commemorative
Publication, (Invited Paper), Singapore, 1993. Edited by National
Productivity Association, pp 93-99.

151. Lim K.G., and Wong S.C., “Interesting Features of Securities in
Chinag,” Today's Manager, Nov 1996, 31-33 (Singapore).

152. Lim, KG, J Ang, and E S Terry, “Managing Crude Oil Price Risks using
Brent Futures,” Energy (January 1997), Singapore.

153. Xu DL, Loy, KY Lam, and KG Lim, “Chaos Theory for Stock Market
Forecasting,” Stock Exchange Journal Singapore, Dec 98.

154. Xu DL, Loy, KY Lam, and KG Lim, “Three Dominant Cycles in
Singapore’s Stock Index,” Stock Exchange Journal Singapore, Sep 99,
25-27.

155. KG Lim, “Selecting Derivatives Software,” Marketlink, SGX, March
2000.

156. KianGuan Lim, “Completing Market with Index Futures and Options,”
PULSES, Singapore Exchange Publication, Jan 2001, pp. 14-20.

157. Kian-Guan Lim, “Singapore Economy and Financial Markets in the
New Millennium,” November 2001, Aoyama Gakuin Finance research
paper collection.

INDUSTRY COMPETITIVE RESEARCH GRANTS AWARDED

1. $186,000 University Research Grant for research and management
work on Reuters Information Management Systems in conjunction with
a $7.6 million software and systems confribution by Reuters Singapore
for 10 years, 1998-2007.

2. $684,000 grant from Institute for High Performance Computing for
collaborative research on Computational Finance, 1998-2001.

3. $20,000 grant from Singapore International Monetary Exchange for
Margining Computations using advanced statistical  GARCH
techniques, 1996-97.

4. US$18,000 grant contribution from Capital Securities, ROC, for work on
derivative warrants in ROC.

5. US$180,000 software grant from Leading Market Technologies for the
Centre for Financial Engineering, 1999.

6. $$25,000 grant from Singapore Exchange for development of SGD
Swap futures pricing software and internet ware, 2000.
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7. $540,000 grant from Institute for High Performance Computing for
collaborative research on project “Credit Structure Stochastics and
Fast Computational Calibration,” 2001-2004.

AWARDS

1. USA Financial Management Association International 1997 Competitive

Paper Award, the Chicago Board of Trade Prize in the Futures and

Options on Futures category

National University of Singapore Outstanding Research Award, 1998

National Taiwan University International Conference Competitive Paper

Award Prize for best paper in derivatives, 1998

Erskine Fellowship at University of Canterbury, 1998

French Exchange Fellowship at INSEAD, France, 1991

Best Graduating Student Award, University of Manchester Institute of

Science and Technology, 1978

7. Republic of Singapore's President Scholarship and Overseas Merit
Scholarship, 1975-78

8. Awarded the SAF Reserve Service Medal for excellent conduct, 1992

W

o~

MEMBERSHIP ON NATIONAL/ INTERNATIONAL ACADEMIC/ INDUSTRY BOARDS/

ASSOCIATIONS

1. Member, Advisory Council, Graduate School of International
Management, Aoyama Gakuin University, Japan, 2001-

2. Founding President, Association for Financial Engineering Singapore,
1999.

3. Board Member, Honorary Secretary, Asia Pacific Finance Association
(premier finance academic association based in Asia with academic
members from Australia, Hong Kong, India, Japan, Korea, Malaysia, PRC,
Singapore, UK, and USA etc.), since 1993 - 1998.

4. Secretary, Pro-tempore Committee, Asia Pacific Finance Association,

1991-1993, founding secretary.

Examinations Board Member of FOREX Association of Singapore, 1997-99

Committee Member of Association of International Financial Engineers

(USA) Singapore Dinner Committee, 1997-99.

7. Member, Singapore University Press-World Scientific Sub-Committee for
Banking, Economics and Business Studies, 1999-

8. Assessor, Australian Research Council University Small Grant Program,
1997-2000.

9. External Assessor, Hong Kong Government University Research Grants,
1994-2000.

10.Member, Business-Times & Deutsche Morgan Grenfell Stock Index Review
Committee, Industry Panel, 1996

11.Member, Executive Committee of the Academy of Financial Services,
1987-88

o On
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SERVICE ON EDITORIAL BOARDS OF PEER-REVIEWED JOURNALS

1. Associate Editor, International Review of Finance, official journal of the
Asia Pacific Finance Association/Nippon Finance Association, Blackwell
Publisher, 1998-

2. Associate Editor, International Journal of Theoretical and Applied
Finance, World Scientific, (journal endorsed by Nobel laureate Prof
Merton), 1997-

3. Associate Editor, Asia-Pacific Financial Markets (previously Financial

Engineering and Japanese Markets), (premier Quantitative Finance

Journal in Japan in English), 1997-

Editorial Board Member, Accounting Research Journal (Australia), 1994-

Associate Editor, African Finance Journal (South Africa), 1998-

. Chief Editor, previously Editor, of Asia Pacific Journal of Management,

1990-1995

Editorial Board Member, Pacific-Basin Finance Journal, USA, 1992-1997.

8. Regional Communications Editor, Asia Pacific Journal of Management,
1986-88

9. Editor, Singapore Banking and Finance, a journal of the Institute of
Banking and Finance, 1988-89

oo n

-

REVIEWER FOR MANUSCRIPTS SUBMITTED TO PEER-REVIEWED JOURNALS
Journal of Financial and Quantitative Analysis, USA
Journal of Economic Dynamics and Control, USA
Journal of Futures Markets, USA

|[EEE Transactions, USA

International Review of Economics and Finance, USA
The Quarterly Review of Economics and Finance, USA
Global Finance journal, USA

Pacific-Basin Finance Journal, USA

Accounting Research Journal, Australia

10 Australian Journal of Management, Australia

11. Applied Financial Economics, UK

12.The Journal of Real Estate Finance and Economics, USA
13. Asia Pacific Journal of Management, Singapore

14. Asia Pacific Journal of Finance, Singapore
15.Malaysian Journal of Economic Studies, Malaysia
16.Singapore Management Review, Singapore
17.Securities Industry Review, Singapore

VONoO AW -

REVIEWER FOR MANUSCRIPTS SUBMITTED TO PEER-REVIEWED INTERNATIONAL

CONFERENCES

1. Program Committee, 2000 7t Asia Pacific Finance Association Annual
Conference, Shanghai.
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9.

Program Committee/reviewer, 1999 FMA/PACAP Finance Conference,
Singapore.

Program Committee member, 1999 Far Eastern Meeting of the
Econometric Society, July 1-3, 1999, Singapore

Program Committee /reviewer, 10th Annual PACAP Finance Conference,
Kuala Lumpur, 1998

Program Committee /reviewer, Institute of High Performance Computing
Asia 98 International Conference & Exhibition, 22-25 Sep 98, Singapore
Program Committee /reviewer, 4th Asia Pacific Finance Association
Annual Conference, Kuala Lumpur, July 1997

Program Committee /reviewer, 7th Annual PACAP Finance Conference,
Manila, 1995

Chairperson, Finance Cluster, Program Committee /reviewer, TIMS
(International Management Science) XXXIII International Conference,
Singapore, June 1995

Program  Committee  Co-Chairman/reviewer, 3rd  International
Conference on Asian Pacific Financial Markets, Singapore 1993

10.Program Committee /reviewer, 5th Annual PACAP Finance Conference,

Kuala Lumpur, 1993

11.Program Committee /reviewer, 4th Annual PACAP Finance Conference,

Hong Kong, 1992

12.Program Committee /reviewer, 2nd International Conference on Asian

Pacific Financial Markets, Hong Kong 1991

13.Program Committee /reviewer, Academy of International Business

Southeast Asia International Conference, 1991

REVIEWER FOR MANUSCRIPTS SUBMITTED TO PUBLISHERS

AR LIl Sl e

Book reviewer, John Wiley & Sons, 1998-

Book reviewer, Prentice-Hall International, 1993-

Book reviewer, Longmans Publisher, 1990-

Member, Pearson Education Asia Panel of Reviewers, 1999-
Book reviewer, Academic Press, 2001-

Book reviewer, World Scientific, 1999-

TEACHING
Undergraduate Courses taught

1.

ok N

Finance Theory

Options and Futures

Time Series Analysis
Corporate Finance
International Finance
Empirical Methods in Finance
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MBA Courses taught

1. Empirical Finance

2. Corporate Finance

3. Investment Finance

4. International Financial Management

MSc Courses taught

1. Advanced Fixed Income Securities

2. Advanced Derivatives

3. Advanced Financial Mathematics and Theory

External Thesis and Oral Examination committees

PhD thesis examiner, University of Technology of Sydney, Australia, 1996
External examiner, Universiti Utara Malaysia, Faculty of Business, 2000/2001.
PhD thesis examiner, National University of Singapore, 2001.

Postgraduate Research students supervised or co-supervised

*graduated

Chng Pheng Lui (PhD NUS)*, Qin Xiao (PhD NUS)*, Liu Xiaoging (PhD NUS),
Gao Yuan (PhD NUS), Min Maung (PhD SMU)

Luo Jianhui (MSc NUS)*, Wang Shiyun (MSc NUS)*, Zhang Zhe (MSc NUS)*
Wang Shijun (MSc NUS)*, Wong Soo Chen (MSc NUS)*, Chang Shiwei (MSc
NUS)*, Chen Wen (MSc NUS)*, Zhao Longkai (MSc NUS)*, Tay Kay Heng
(MSc NUS)*, Song Fenghua (MSc NUS), Li Yun (MSc NUS), Zhou Yi (MSc
NUS)*, Tan Fang (MSc NUS)*, Wang Qiang (MSc NUS), Leng Rong (MSc
NUS), Guo Chao (MSc NUS)

Also supervised over 40 Honours Year Academic Exercises and MBA
Advanced Study Projects

EXTERNAL CONSULTATION

Capital Securities Corporation, Taiwan
Bank of East Asia, Singapore

Singapore International Monetary Exchange
Development Bank of Singapore

Ernst & Young Corporate Advisory Services
Citibank Corp, Singapore

American Express Group of Companies
Shearson Lehman Brothers

Marketing Institute of Singapore

Institute of Banking and Finance
Singapore Telecoms International Ltd.
Singapore Airlines

Institute of Developing Economies, Japan
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UNESCAP (United Nations)

Horizon Investments

Government of Singapore Investment Corporation
United Overseas Bank

FINANCE EXPERT WITNESS
Expert witness for Drew & Napier Law firm for litigation case on Valuation
of Bonds with Warrants between two international banks

EXECUTIVE TEACHING

Taught in numerous Financial Management Executive Development
programs at NUS various years from 1989 — 1996.

Taught in the UCLA-NUS Executive Finance Program, 1992

Taught in Risk Management 12-week Industry Seminar organized by NUS
CFE and Reuters, 1999-2000.

Taught in Bond Analytics 10-week Industry Seminar organized by NUS CFE
and Bloomberg and IMAS, 2000-2001.

END
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