1PNA15919049

=) a a a

n3afind Ay, 2547 1asugiin: nquuazmstszgnd . Foalvi: anzAsygmans
UNINSoITo3 1.

smsurslszmalne. 2552, swammnliduduie. (unsaw): 75.

WSANE (Fo3559Nd. 2551, wspgmansmstuuazmssnmms . Foalna: anzAsygemans
UM INEaB 1.

Bollerslev, T. 1986. “Generalised autoregressive conditional heteroscedasticity.” Journal of
Econometrics 31: 307-327.

Bollerslev, T. 1990. “Modelling the coherence in short run nominal exchange rates: a
multivariate generalized ARCH approach.” Review of Economics and Statistics 72:
498-505.

Bollerslev, T. and J.M. Wooldridge. 1992. “Quasimaximum likelihood estimation and inference
in dynamic models with time-varying covariances.” Econometric Reviews 11: 143-172.

Boussama, F. 2000. “Asymptotic normality for the quasi-maximum likelihood estimator of a
GARCH model.” Comptes Rendus de I’Academie des Sciences Serie I, 331: 81-84.

Chan, F., Hoti, S. and McAleer, M. 2003. Generalized autoregressive conditional correlation.
Unpublished paper, School of Economics and Commerce, University of Western
Australia.

Chan, F., Hoti, S. and McAleer, M. 2002. “Structure and asymptotic theory for multivariate
asymmetric volatility: empirical evidence for country risk ratings.” Paper presented to
the 2002 Australasian Meeting of the Econometric Society, Brisbane, Australia,
(July).

Dickey, D.A., and W.A, Fuller. 1981. “Likelihood ratio statistic for autoregressive time series

= a J¢

with a unit root.” Econometrica 49. 9190411 n33Ana 73 Yoaagd. 2547. 1asugiia:
= Jd = T J a v A ]
‘VIE]‘H{]!!G%T]'I?TJi%Qﬂﬂ. L“]fflﬂblﬁll: AUSIATHIMTNT 3JW"I'J‘V]EHE‘]EJL‘I$€J\11V(3J.

Engle, R.F. 1982. “Autoregressive conditional heteroscedasticity with estimates of the variance

of United Kingdom inflation.” Econometrica 50: 987-1007.



74

Engle, R.F. 2002. “Dynamic conditional correlation: a new simple class of multivariate GARCH
models.” Journal of Business and Economic Statistics 20: 339-350.

Glosten, L.J., Jagannathan, R. and Runkle, D. 1992. “On the Relation Between the Expected
value and Volatility of Nominal excess Return on Stocks.” Journal of Finance 46:
1779-1801.

Jasslyn Yeo. 2004. Modelling Financial Returns and Volatility Across Environmental
Industry Sectors. Paper, School of Economics and Commerce, University of Western
Australia, Australia.

Ling, S. and McAleer, M. 2003. “Asymptotic theory for a vector ARMA-GARCH model.”
Econometric Theory 19: 278-308.

Ling, S. and McAleer, M. 2002. “Stationarity and the existence of moments of a family of
GARCH processes.” Journal of Econometrics 106: 109-117.

Matteo Manera, McAleer, M. and Grasso, Margherita. 2004. Modelling Dynamic Conditional
Correlations in the Volatility of Spot and Forward Oil Price Returns. Paper
Department of Statistics, University of Milan-Bicocca and FEEM, Milan, Italy, School of
Economics and Commerce, University of Western Australia, FEEM, Milan, Italy.

McAleer, M., Chan, F. and Marinova, D. 2002. “An econometric analysis of asymmetric
volatility: Theory and application to patents.” Journal of Econometrics Paper presented
to the Australasian meeting of the Econometric Society, Brisbane, Australia, (July).

McAleer, M., Hoti, S., and Chab, F. 2009. “Structure and asymptotic theory for multivariate
asymmetric conditional volatility.” Econometric Reviews 28: 422-440.

Tse, Y.K.,, AK.C. Tsui. 2002. “A multivariate generalized autoregressive conditional
heteroscedasticity model with time-varying correlations.” Journal of Business and
Economic Statistics 20: 351-362.

Valle, S., and Hector A. 2002. “Inflation forecasts with arima and vector autoressive models in

Guatemala.” Economic Research Department Banco De Guatemala 1 (May): 1-20.



