BIBLIOGRAPHY

Bank Negara Malaysia, ‘ The Central Bank and Financial System in Malaysia’, A
Decade of Change, 1999, Chapter 1 and Chapter 6

Bank Negara Malaysia website, http./bnm.qov.org/.

Bursa Malaysia website, http://www.bursamalaysia.com.my/.

Copeland and Weston, ‘ Financial Theory and Corporate Policy, Third Edition,
1992, Addison Wesley, Chapter 7

Cornell, B and R.Roll, “Strategies for Pairwise Competitions in Markets and
Organisations,” Bell Journal of Economics, Spring 1981, 201-213.

Danamodal website, http.//www.danamodal.com.my/

Dvbvig, P.H. & Ross, S (1985), “The analytics of performance measurement
using a security market line”, Journal of Finance, Vol XL, No. 2

Fama, E.F., Foundations of Finance. Basic Books, New York, 1976

Fama, E.F., and MacBeth, J.D., “Risk, Return and Equilibrium: Empirical Tests’,
Journal of Political Economy, (May-June 1973), pp. 607-636

Farrar, D.E., The Investment Decision under Uncertainty. Prentice-Hall,
Englewood Cliffs, N.J., 1962

49



Friend, I.; and D. Vickers, “Portfolio Selection and Investment Performance”,
Journal of Finance, September 1965, 391-415

Friend, I; M. Blume; and J. Crockett, Mutual Fund and Other Institutional
Investors. McGraw Hill, New York, 1970.

Grinblatt, M. and S. Titman, “A Comparison of Measures of Abnormal
Performance on a sample of Monthly Mutual Fund Returns,” Working Paper 13-
86, UCLA, 1986.

Grossman, S., “The Impossibility of Informationally Efficient Markets,” American
Economic Review, June 1980, 393-408.

Henricksson, R., “Market Timing and Mutual Fund Performance :An Empirical
Investigation,” Journal of Business, January 1984, 73-96

Jacob, N.L. “The Measurement of Systematic Risk for Securities and Portfolios:
Some Empirical Results’, Journal of Financial and Quantitative Analysis, Vol. 6,
(March 1971), pp. 815-834

Jensen, M.C., “Risk, the Pricing of Capital Assets and the Evaluation of
Investment Portfolios”, Journal of Business, (April 1969), pp. 167-247

Jensen, M.C., “The Performance of Mutual Funds in the Period 1945-64", Journal
of Finance, May 1968, 389-416.

Latham, M., “Defining Capital Market Efficiency.” Finance Working Paper 150,
Institute for Business and Economic Research, University of California, Berkeley,
April 1985.

50



Levy, H. and Sarnat, M (1984) ‘Portfolio and Investment Selection : Theory and
Practice, Prentice-Hall International.

Liow, Kim Hiang (1997) “The Historical Performance of Singapore Property
Stocks”, Journal of Property Finance 8 : 2 111 — 125

Liow, Kim Hiang (2000) “The Long Term Investment Performance of Singapore
Real Estate and Property stocks”, Journal of Property Investment & Finance 19 :

2156 -174

Mains, N.E., “Risk and Pricing of Capital Assets, and the Evaluation of
" Investment portfolios Comment,” Journal of Business, July 1977, 371-384

Mullins, D.W. (January — February 1982) “Does the CAPM Work?" Harvard
Business Review Vol. 60.

Neoh, Soon Kean (1990) “Analysis of property stocks”, Investors Digest October
32-33

Pengurusan Danaharta Nasional Berhad website, http://www.danaharta.com.my/

Robert C. Radcliffe, ‘Investment — Concepts, Analysis, Strategy’, Fifth Edition
1997, Addison Wesley, Chapter 7 and Chapter 21

Roll, R (March 1977) “A Critique of the Asset Pricing Theory’s Tests Part 1 :On
Past and Potential Testability of the Theory”, Journal of Financial Economics.

Roll, R (September 1978) “Ambiguity when Performance is Measured by the
Securities Market Line”, Journal of Finance.

51



Rubinstein, M., “Securities Market Efficiency in an Arrow-Debreu Economy,”
American Economic Review, December 1975, 812-824

Stambaugh, R.F., (November 1982), “On the Exclusion of Assets From Tests of
The Two-Parameter Model: A Sensitivity Analysis”, Journal of Financial
Economics.

Sharpe, W.F., “Mutual Fund Performance,” Journal of Business, January 1966,
119-138

Sharpe, W.F., and Cooper, G.M., ‘Risk-Return Classes of New York Stock
Exchange Common Stocks, 1931-1967’, Financial Analysts Journal (March —
April 1972), pp. 46-52.

Shashi Kumar Kanesan, ‘The Performance of Unit Trust in Mala ysia’, MBA
Thesis Universiti Putra Malaysia, 2000

Ting Kien Hwa (2002), “Listed Property Companies in Malaysia : A Comparative
Performance Analysis”, Seventh Annual Pacific Rim Real Estate Society

Conference, Christchurch, New Zealand

Treynor, J.L., “How to Rate Mutual Fund Performance,” Harvard Business
Review, January-February 1965, 63-75

52



