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Official Process

* Follow the instructions of the
deans office
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Student Life

Changes to Regulstions (2015)

Bachelor's/Master's Theses

Part of s Bschelor's or Master's program involves writing & thesis that treats & subject
in the student's degree program in & seholarly manner.

 Completion time and scope
 General procedure

~ Selection of topic and supervisor — Business and Economics
~ Selection of topic and supervisor — Quantitative Finance

“+ Selection of topic and supervisor - Informatics

-+ Registration and collection of project definition

+ Submission

Completion time and scope

The infarmation betow applies to all theses.

Bachelor's thesis Master's thesis

Scope of thesis 18 ECTS 30 ECTS
Pariod for completion” 8 manths & manths
Evaluation graded graded

*Plan the completion of your degres in sdvance, tsking into consideration the

published deadiines

General procedure

The fact sheets below provide genersl informstion on the procedure fram registration
to submission

4 Fact sheet for theses in Business and Economics and in Quantitative Finance {FDF,
48 KB}

Selection of topic and supervisor — Business and Economics
Business and Economics students may write their thesis with s professor of thair
chaice from the Faculty of Business, Economics and Informaties at UZH. The
individual departments can provide sdditionsl assistance when it comes to selscting 2

tapic.
» Infarmstion from the D of Banking und F
4 Topies suggested by the Dep: of snd Businass A st

(German only) (PDF, 187 KB}

Dean's Office Contact

Office KOL-G-207
Ramisirasse 71
‘8006 Zurich

Informatics Department Office
Contact

Office BIN 2.5.12
Binzmihiestrasse 14

8050 Zurich

Information Search in the Central
Library

The central library regulsrly offers
courses and warkshops on reszarehing
scadenic litersture:

- Research workshops (German onyh
- Indivicusl research support

Plagiarism

< Fact sheat on plagiarism (POF, 112
KE)
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Department of Banking and Finance
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Official Process

Professur Fachgebiet Kontaktperson Interessengebiete, Themenvorschliage, Bemerkungen

= Prof. Dr. Stefano Battiston < Olga Field of interest: Empirical analysis of large economic networks and

. T : ) - ) ! E‘L-'j-““; z madelling of their dynamic.
¢ M O re I n fo r m at I O n re g ard I n g th e ﬁz}aiﬁw: résolgi;gacgﬂgﬁg ?lgn\;ir?(gd At the present time, we can unfortunately accommodate students

who are ready to write their thesis in English only

thesis (process) at the Department . ..ocown oo wemomn

of Banking & Finance: e
http ://WWW- bf . u Z h . ChlcmS/e n/tea - Prof. Dr. Marc Chesney . Investment decisions on behalf of others: Bearing responsibility

Quantitative Finance, Sustainable - or a gamble
and Responsible Finance, o . The conflict of long-term objectives and short-term investments

C h I n Q/th eses - htl I l I Environmental Finance « The contribution of the financial sector to the real economy: a

critical analysis
. Sustainable investments: finding an appropriate benchmark

- L I St W I th p rOfeSSO rS & th e CO ntaCt = Prof. Dr. Erich Walter Farkas 2 Ludovic Mathematical Finance and Quantitative Risk Management
IMathematical Finance and viathys A More information and topics

pe rSO n & fi e I d Of i nte reSt Of th e Quantitative Risk Management

= Prof. Dr. Michel Antoine Habib

respective chair, contact the corporate Fnance
given contact person

English only.

At the present time, we can unfortunately only accommodate
students who are ready to write their thesis in English

= Prof. Dr. Thorsten Hens < Marie
IBF website > Teachi ng > Thesis Cpapei scenames g
Finance
= Prof. Dr. Felix Kiibler 2 Ally Quan Requests have to be in English. The thesis may be written in English
Fi I I i n re iStrati On fo rm & re are Fi ial B ) L'“J"JL.‘ 7 or German, depending on the supervisor
_ g p p inancial Economics ’ :

- Prof. Dr. Markus Leippold < Manuel Asset Pricing, Asset Allocation, Quantitative Finance, Financial

a research proposal, hand it in

. . Hinweis: Die Arbeit sollte auf Englisch und nach Moglichkeit in
LaTex verfasst werden.
Wlth CV and Academ|C record =+ LaTex Template BA
= LaTex Template MA
= LaTex Template MSc QF

- Prof. Dr. Pable Koch Medina = Prof. Dr

Pablo Koch
Insurance Medina
=+ Prof. Dr. Kjell Nyborg ;;lg”‘ E English only.
Finance T Please send us together with your application an outline of approx. 2
pages A4 summarizina vour olanned thesis
Universitat . .
3 Department of Banking and Finance

Ziirich™
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Finding a topic

How to come up with an idea? Prof. Dr. Markus Leippold - Supervised theses

Hans Vontobel Professor of Financial Engineering
Direktor Master of Advanced Studies UZH in Finance

» The DBF website contains abstracts '
of thesis written at the respective A<l

C h i r vCard # Details # Team = Teaching = Publications # Supervised theses # Conferences

IBF website > Department > . Master Theses (53)
PrOfeSSO rS > Su pe rViSEd theses ZKil‘JESNT:IIEh:JACi:ﬂE;::ESTMENTS: KRITISCHE BEURTEILUNG & QUANTITATIVE ANALY SE VON

Sabina Pandurski
Supervisor(s). Alfredo Fusetti, Markus Leippold

- Topics you were interested in

- - - Risk Compensation of Bank Shareholder
during the lectures or the seminars o
Supervisor(s). Hans Peter Wehrli, Markus Leippold
University of Zurich, 2016.

» Dissertations (13)

» Relevant topics in newspapers

= Option-implied asset allocation
Jan Tepina
Supervisor(s): Nikola Vasifjevic, Markus Leippold

 Talk with professors/lecturers/
aSS i Stan tS d u ri n g b re aks ;e:::;\:';i'li:;'i‘ziancghand Hedging of Currency Derivatives based on Estimations from Underlying Data under the

Jin Sun
Supervisor(s): Felix Stang, Markus Leippold
University of Zurich, 2016.

= Short-termism in the Swiss equity market
Meritz von Graffenried

e e f eV P oo B

lzji?r'i‘ﬁ::f..'tat 4 Department of Banking and Finance




A successful master thesis

Data sources

* Important data sources:
— Bloomberg
— Datastream
— Etc.

 Where to find

— Business Administration Library
(Plattenstrasse 14, 8032 Zlrich)

— http://www.business.uzh.ch/en/lib

Zurich"™

University of

Department of Business Administration

raries/libraryba/datenbanken._html

» Before you hand in your application
make sure that data for your thesis

are available.

Aboutus - Study - Research - Executive Education and Services - URPP Social Networks - Press - Faculty - Libraries - jobs@business

Business Administration Library
Catslogue Research
Databases
Genaral Information
Vinuelle Bitkothek
News

Library of Quantitafive Business
Administration

Databases

Business Source Premier (BSP) is a ful-text datsbase containing aricles from over
4000 scientific Journsls in the subject aress such ss management, economic science,

acoounting and so on.

Distastresm {only sccessible at the library)

Access to macro and cross asset financisl databases is svsilable at a workststion in

the library. Dats include: stock prices, sccounting dats, bond snd interest and

exchange rates. Helpdesk: tf.nelpdeskde(stjthomson.com

The Americsn Economic Associstion's electronic bibliography, EconLit, indexes aver
120 yeers of economics litersture from around the worid. Compiled and sbstractad in
an easily searchable format, Econlitis a comprenensive index of journal aricies,
baoks. baok reviews. collectve volume articles, working papers and dissertations.

The Uniy

@

Dstabes for Franch and intemationsl journals, books and research papers

Nexis University offers many sources from interational publishers covering a

wide range of economic, legal and scientific informstion. The database is updsted

daily with full-text versions of press articles from, for example: NZZ, Le Monde

Research portal
In the Search Portsl, sll databases and
e-books licensed by the University of
Zurich, s well ss additions] electronic
pubficstions. are Fsted. The Search
Portsl offers, smongst others, the
possibility of searching numerous e-
resources concumently
{metasearchingfederated
searching). a

A Recherche-Portal

Zora
ZORA (The Zurich Open Repasitary
snd Archive) provides open and

worldwide scoess to the res
schoiarly output of the Univer

h and
y of

Zurich. A focus is on qualified, refereed
pubkicstions.
+ Zorm

Universitat
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Literature sources

E ! EN [Schnellzugrift [+] [Suche o]

e Library

— Zentralbibliothek Zirich
https://www.zb.uzh.ch/index.ht
ml.de

Stadt- und
shibliothek

11

e 100 Jahre Zer ibliothek Ziirich — feiern Sie mit uns!
© Rechercheportal ® Swisshib
Mehr als eine Bibliothek: 2017 bietet die Gelegenheit, die

Zentralbibliothek Zirich auf vielfaltige Weise kennenzulernen.
] Mehr dazu unter win25100.ch

Eritish Periodicals
Fachgebiete E-Ressourcen Bibliothekskataloge Datenbanken Volitexte von 472 popularwissenschaftlichen,
kunstwissenschaftiichen und literarischen britischen
Zedtschriften aus dem 17. bis 20. Jahrhundert

Benutzung )
Weitere News 3,
Mein Konto  Neueinschreibung

[ ] Onl i ne GO gfe dividend growth model - n
Schotar shi .0 (0,08 S

- G O O g I e S C h O I ar Arkik Tipp: Suchen Se nur nach Flgeh’hﬁ‘?n auf Deutach S konnen (hre Sprache in den Hrnnlar.hnﬁreilungan Iesﬂegen
https://scholar.google.ch/ W S Dol i

=
Abstract Gordon's dividend growth model (1862} 5 sbil the simplest and most prachcal
migthod of estimatng the inrinsic value of a stock/share, The difficulty applying il is the

%

Sait 2017

a5 tion of future grnwm of dwidends and discount rate, the firm's cost of rapnnl
- - Ah @ Arfikel  Titieren  Speichemn  Mehr
I Sat 2016
— With VPN activated! As a UZH oy Nagons] b woclewelol aroaiworl

Zaitraum wihlen BA Digmond - The Amencan Economic Review, 1865 . JSTOR SFX UZH Fulltext
.. With a positeve rate of growth of labor, differn sconomies with different values of a or ... comparison

Stu d e n t O u Can d OWn I 0 ad an of allamative mathods of financing a given expanditure level 12 In this model, there ara .., future
I I I " . panod, with the rantal pay- ments 10 the in s as a social

Ziber von: 4645 Ahnhiche Artkal Alle 10 Versionen  Ziberen  Spaicharn

a e rS fo r f re e Bach Danii 2t @manon) Fundamentals of investments: valuation and management
Xy SO Datvin, BD Jordan, TW Miller Jr - <5 CO

Berkeley Electronic Press Selected Works
Zitert von: 139 Ahnliche Arikel  Ztieren  Speichem

- 1 Inspecting the mechanism: An analytical approach to the stochastic growth [PDOF] harvard edu
— http://www.id.uzh.ch/en/neu/n . o
ainschiielen JY Campbell - Joumal of Monetary Economics, 1984 - Elsevier

« Zilate einschlieflen ... The dividend.price ratio and expectations of fulure dvidends and discount factors. Revisw of

Financial Studses_ 1 (1888) pp 185 Solving & particular growth model by inear quadrabe
V - approximation and by valee function iteraton. Discussion paper no. ...

&3 Alert erstelian Ziter von: 524 Ahnliche Artkel  Alle 16 Virsionen  Zitieren  Speichern

lzji?r'i‘::?‘r.f,.'tat 6 Department of Banking and Finance
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Writing the thesis

« Good time management

« Start with structuring/table of content
« Word or LaTeX?

W i TEX

.

+ Easy and intuitive handling + Nice presentation of tables and
+ Installing one program is formulas
enough + Formatting with rules
- Unexplainable bugs in layout - A couple of programs have to
etc. be installed

- Familiarization time needed

A" Universitat
21 Zirich™

7 Department of Banking and Finance
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Hand In the thesis

* Print your thesis

— http://www.campuswelt.ch/en/pri

nting-copying/we-print-your-thesis

* Hand in your thesis on time!!!!

— By mail (the time stamp of the
postal office counts)

— Hand over your thesis at the deans
office (be aware of their opening
hours)
http://www.oec.uzh.ch/en/aboutu

s/organization/deansoffice.html

cam

We print your thesis

e and order your documnents onling! (In

Office Hours of the Dean's Office

Mon: 9.30 - 11.30
Tue: 9.30 - 13.00

Wed: 9.30-11.30 and 17.00 - 18.00

Thu: 9.30 - 11.30
Fri: closed

Office KOL-G-207
Dean's Office Staff

Universitat
Ziirich™

Department of Banking and Finance
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Thereafter ...

A" Universitat
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