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(i) Monographs 

 

1. Patent Activity and Technical Change in U.S. Industries (with D. Slottje and P.S. Wee). 

Contributions to Economic Analysis Series, Volume 272, 2005, Elsevier, Amsterdam, pp. 

xviii + 221.   

 

2. Modelling the Riskiness in Country Risk Ratings (with S. Hoti).  

 Contributions to Economic Analysis Series, Volume 273, 2005, Elsevier, Amsterdam, pp. xix 

+ 492.  

 

3. The Economics of Small Island Tourism: International Demand and Country Risk Analysis 

(with R. Shareef and S. Hoti). 

Edward Elgar - FEEM Series on “Economics, the Environment and Sustainable 

Development”, 2008, pp. xx + 382.  

 

4. The Economics of Sustainable Tourism (edited with F. Cerina and A. Markandya).  

Routledge, New York, 2010, pp. x +194.   

 

5. Risk Measures with Applications in Finance and Economics (edited with W.-K. Wong). 

MDPI, Basel, Beijing, Wuhan, Barcelona and Belgrade, 2018, pp. xi + 538 (29 chapters). 

 

6. Financial Econometrics: Theory and Practice in Modelling Volatility. 

World Scientific, 2018, 40 chapters, pp. 600 (approximate). 

 

7. Modelling Tourism Economics and Finance: Theory and Practice (with C.-L. Chang). 

World Scientific, 2018, 35 chapters, pp. 600 (approximate). 

 

8. The Impact of Antitrust Enforcement on U.S. Industries (with D. Slottje and J. Brimhall). 

 Under consideration by Edward Elgar, pp. ix + 274. 

 

 

(ii) Edited Monographs and Special Issues of Journals 

 

9. Economics and Econometric Methodology, special section in Economic Record, 64 

(December), 1988, pp. 275-359 (“Editors’ Introduction”, pp. 275-277) (edited with R. 

Simes).  

Contributors: A.S. Blinder (Princeton), J.-J. Laffont (Toulouse and ANU), J.E. Stiglitz* 

(Stanford), D.J. Aigner (UC-Irvine), C.W.J. Granger** (UC-San Diego), E.E. Leamer 

(UCLA), M.H. Pesaran (Cambridge), E. Maasoumi (Indiana), P.C.B. Phillips (Yale). 

[* Winner of Prize for Best Paper in 1988 in Economic Record; Joint winner of 2001 Nobel 

Prize in Economic Sciences.]  

[** Joint winner of 2003 Nobel Prize in Economic Sciences.] 

 

10. Microeconomics and Economic Theory, special section in Economic Record, 65 (March), 

1989, pp. 51-84 (“Editors’ Introduction”, pp. 51-53) (edited with R. Simes). 

Contributors: J.-J. Laffont (Toulouse and ANU), J.E. Stiglitz* (Stanford), A.S. Deaton 

(Princeton), R. Guesnerie (CEQC), A. Mas-Colell (Harvard). 

[* Joint winner of 2001 Nobel Prize in Economic Sciences.] 

 

11. Macroeconomics, special section in Economic Record, 65 (June), 1989, pp. 150-189 

(“Editors’ Introduction”, pp. 150-151) (edited with R. Simes). 
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Contributors: M. Corden* (Johns Hopkins), J.B. Donges (Kiel), R.J. Gordon (Northwestern), 

J.B. Taylor (Stanford). 

[* Joint Winner of Prize for Best Paper in 1989 in Economic Record.] 

 

12. Economic History and Policy, special section in Economic Record, 65 (September), 1989, 

pp. 240-295 (“Editors’ Introduction”, pp. 240-242) (edited with R. Simes). 

Contributors: R.G. Chambers (Maryland), J.E. Tilton (Colorado), M. Falkus (New England), 

W.N. Parker (Yale), G.B. Schedvin (Melbourne), J.G. Williamson (Harvard). 

 

13. Topics in Applied Econometrics, edited special issue of Journal of Applied Econometrics 

(Wiley), 4 (December), 1989, pp. S1-S179. 

Contributors: E.E. Leamer (UCLA), A.R. Pagan (Rochester), F. Vella (Rochester), J.L. 

Horowitz (Iowa), G.R. Neumann (Iowa), J. Kennan (Iowa), R.B. Wilson (Stanford), D.J. 

Aigner (UC-Irvine), K. Ghali (USC), C.W.J. Granger* (UC-San Diego), T.-H. Lee (UC-San 

Diego), J.B. Taylor (President's Council of Economic Advisors, Washington D.C.).  

[* Joint winner of 2003 Nobel Prize in Economic Sciences.] 

 

14. Modelling Change in Environmental Systems (edited with A.J. Jakeman and M.B. Beck), 

Wiley, New York, 1993 (24 chapters, pp. xxi+584) (“Preface”, pp. xvii-xx) (First published 

1993 (hardbound), reprinted 1994, reprinted as paperback 1995). 

 

15. Cointegrated Systems I, edited special issue of Econometric Reviews (Marcel Dekker), 13(2), 

1994, pp. 145-285. 

Contributors: R. Bewley (UNSW), D. Orden (VPI&SU), S. Johansen (Copenhagen), K. 

Juselius (Copenhagen), M. McAleer (UWA), C.R. McKenzie (Osaka), M. H. Pesaran 

(Cambridge and UCLA), H.Y. Toda (Tsukuba), P.C.B. Phillips (Yale). 

 

16. Cointegrated Systems II, edited special issue of Econometric Reviews (Marcel Dekker), 

13(3), 1994, pp. 287-350. 

Contributors: E. Zivot (Wellesley), P.C.B. Phillips (Yale), C.W.J. Granger (UC-San Diego), 

D.G. Fiebig (Sydney). 

 

17. Environmental Modelling Techniques and Applications, special issue of Environmetrics 

(Wiley), 6(5), 1995, pp. 429-558 (“Preface”, pp. iii) (edited with A.J. Jakeman and A.H. El-

Shaarawi) (20 separate contributions). 

 

18. Modelling and Simulation, special double issue of Mathematics and Computers in Simulation 

(North-Holland), 39(3-4), 1995, pp. 195-456 (“Introduction”, p. 195) (edited with A.J. 

Jakeman and B. Henderson-Sellers) (40 separate contributions). 

 

19. Environmental and Ecological Models for Simulation and Management, special double issue 

of Ecological Modelling (Elsevier), 86(2-3), 1996, pp. iii-vi, 119-312 (“Editorial”, p. vii) 

(edited with B. Henderson-Sellers and A.J. Jakeman) (30 separate contributions). 

 

20. Modelling and Simulation, special quadruple issue of Mathematics and Computers in 

Simulation (North-Holland), 43(3-6), 1997, pp. 241-592 (“Introduction”, p. 241) (edited with 

P. Binning, H. Bridgman and B. Williams) (43 separate contributions). 

 

21. Practical Issues in Cointegration Analysis, special issue of Journal of Economic Surveys 

(Blackwell), 12(5), 1998, pp. 416-678 (“Editorial”, p. 416) (edited with L. Oxley). 
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Contributors: P.H. Franses (Erasmus University Rotterdam), M. McAleer (UWA and Osaka), 

L. Oxley (Waikato), D.F. Hendry  (Oxford), A.R. Pagan (ANU), M.H. Pesaran (Cambridge), 

P.C.B. Phillips (Yale), N. Haldrup (Aarhus), J. Doornik (Oxford). 

 

22. Practical Issues in Cointegration Analysis (edited with L. Oxley), Blackwell, Oxford, 1999 

(8 chapters, pp. vi+274) (“Editorial Preface”, p. vi). 

Contributors: P.H. Franses (Erasmus University Rotterdam), M. McAleer (UWA and Osaka), 

L. Oxley (Waikato), D.F. Hendry (Oxford), A.R. Pagan (ANU), M.H. Pesaran (Cambridge), 

P.C.B. Phillips (Yale), N. Haldrup (Aarhus), J. Doornik (Oxford). 

 

23. Modelling and Simulation, special triple issue of Mathematics and Computers in Simulation 

(North Holland), 48(4-6), 1999, pp. 339-600 (“Preface”, pp. 339-340) (edited with A.D. 

McDonald and A.D.M. Smith) (24 separate contributions). 

 

24. Modelling Change in Integrated Economic and Environmental Systems (edited with S. 

Mahendrarajah and A.J. Jakeman), Wiley, New York, 1999 (16 chapters, pp. xiv+398) 

(“Preface”, pp. vii-ix). 

 

25. Environmental Modelling in Socioeconomics, edited special issue of Environmental 

Modelling and Software (Elsevier), 16(2), 2001, pp. 107-194 (“Preface”, pp. 107-108) (8 

separate contributions). 

 

26. Economic and Environmental Modelling, edited special issue of Environmental Modelling 

and Software (Elsevier), 16(6), 2001, pp. 495-581 (“Preface”, pp. 495-496) (8 separate 

contributions). 

 

27. Simplicity, Inference and Modeling: Keeping It Sophisticatedly Simple, Cambridge 

University Press, London and New York, 2001, pp. 1-302 (edited with A. Zellner and H.A. 

Keuzenkamp). 

Contributors: H.A. Keuzenkamp (Amsterdam), M. McAleer (UWA), A. Zellner (Chicago), 

E. Sober (Wisconsin-Madison), H.A. Simon* (Carnegie-Mellon), M. Boumans (Amsterdam), 

M.R. Forster (Wisconsin-Madison), B. Hamminga (Tilburg), A.W.F. Edwards (Cambridge), 

P. Vitanyi (Amsterdam), M. Li (Waterloo), J. Rissanen (IBM Research Dvision, San Jose), 

W. Ploberger (Rochester), P.C.B. Phillips (Yale), A. Spanos (VPI & SU), A. Aznar 

(Zaragoza), M.I. Ayuda (Zaragoza), C. Garcia-Olaverri (Navarra), D. Tempelaar 

(Maastricht), M. Ganslandt (Lund and Stockholm), U. Jensen (Kiel).  

[* Winner of 1978 Nobel Prize in Economic Sciences.] 

  

28. Modelling and Simulation, special triple issue of Mathematics and Computers in Simulation 

(North-Holland), 59(1-3), 2002, pp. vii-ix and 1-265 (“Preface”, pp. 1-2) (edited with Les 

Oxley) (25 separate contributions). 

 

29. Recent Developments in Financial Time Series Econometrics, special issue of Journal of 

Economic Surveys (Blackwell), 16(3), 2002, pp. 237-485 (edited with L. Oxley). 

Contributors: W.K. Li (Hong Kong), S. Ling (Hong Kong UST), M. McAleer (UWA), E. 

Ruiz (Carlos III Madrid), L. Pascual (Carlos III Madrid), D. Lien (Texas - San Antonio), 

Y.K. Tse (National University of Singapore), T. Engsted (Aarhus), P.N. Smith (York), M.R. 

Wickens (York), S. Laurent (Liege, Catholic University of Louvain and Maastricht), J.-P. 

Peters (Liege), L. Oxley (Canterbury). 

 

30. Modelling and Forecasting Financial Volatility, special issue of Journal of Applied 

Econometrics (Wiley), 17(5), 2002, pp. 419-616 (edited with P.H. Franses).  
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Contributors: R.F. Engle* (UCSD and NYU), C.W.J. Granger* (UCSD), N. Shephard 

(Oxford), O.E. Barndorff-Nielsen (Aarhus), E. Ghysels (North Carolina), T. Bollerslev 

(Duke), P.H. Franses (Erasmus University Rotterdam), N. Meddahi (Montreal), R. van der 

Weide (Amsterdam), C.-M. Kuan (Academia Sinica, Taiwan), L. Forsberg (Uppsala), F. 

Chan (UWA), M. McAleer (UWA).  

[* Joint winners of 2003 Nobel Prize in Economic Sciences.] 

 

31. Contributions to Financial Econometrics: Theoretical and Practical Issues, Blackwell, 

Oxford, 2002, pp. 256 (edited with L. Oxley).  

Contributors: W.K. Li (Hong Kong), S. Ling (Hong Kong UST), M. McAleer (UWA), E. 

Ruiz (Carlos III Madrid), L. Pascual (Carlos III Madrid), D. Lien (Texas - San Antonio), 

Y.K. Tse (National University of Singapore), T. Engsted (Aarhus School of Business), P.N. 

Smith (York), M.R. Wickens (York), S. Laurent (Liege, Catholic University of Louvain and 

Maastricht), J.-P. Peters (Liege), L. Oxley (Canterbury). 

 

32. Modelling and Simulation, Volume 1, special issue of Mathematics and Computers in 

Simulation (North-Holland), 64(1), 2004, pp. 1-212 (“Editors’ Preface”, pp. 1-2) (edited with 

Les Oxley) (18 separate contributions). 

 

33. Modelling and Simulation, Volume 2, special double issue of Mathematics and Computers in 

Simulation (North-Holland), 64(3-4), 2004, pp. 305-495 (“Editors’ Preface”, pp. 305-306) 

(edited with Les Oxley) (18 separate contributions). 

 

34. Modelling Economic and Environmental Systems, edited special issue of Environmental 

Modelling and Software (Elsevier), 20(11), 2005, pp. 1365-1455 (9 separate contributions). 

 

35. Modelling and Simulation, Volume 1, special double issue of Mathematics and Computers in 

Simulation (Elsevier), 68(5-6), 2005, pp. 397-583 (“Editors’ Preface”, pp. 397-399) (edited 

with L. Oxley and D. Post) (16 separate contributions).  

 

36. Modelling and Simulation, Volume 2, special double issue of Mathematics and Computers in 

Simulation (Elsevier), 69(1-2), 2005, pp. 1-212 (“Editors’ Preface”, pp. 1-3) (edited with L. 

Oxley and D. Post) (15 separate contributions).  

 

37. Multivariate Stochastic Volatility, special double issue of Econometric Reviews (Taylor and 

Francis), 25(2-3), 2006, pp. 139-473 (edited with E. Maasoumi). 

Contributors: E. Maasoumi (SMU), M. McAleer (UWA), M. Asai (Soka, Japan), J. Yu 

(Singapore Management), C. Gourieroux (CREST, CEPREMAP and Toronto), C.S. Bos 

(Vrije Universiteit Amsterdam), N. Shephard (Nuffield College, Oxford), D. Chan (CSIRO, 

Australia), R. Kohn (UNSW), C. Kirby (Texas at Dallas), C. Doz (Cergy-Pontoise, THEMA, 

France), E. Renault (UNC-Chapel Hill, and CIRANO, CIREQ), A. Philipov (American), 

M.E. Glickman (Boston), R. Liesenfeld (Kiel), J.-F. Richard (Pittsburgh), R. Meyer 

(Auckland), B. Jungbacker (Vrije Universiteit Amsterdam), S.J. Koopman (Vrije Universiteit 

Amsterdam), B. Tims (Erasmus University Rotterdam), R. Mahieu (Erasmus University 

Rotterdam), M. Smith (Sydney), A. Pitts (Sydney). 

 

38. Economic and Legal Issues in Intellectual Property, special issue of Journal of Economic 

Surveys (Blackwell), 20(4), 2006, 483-727 (edited with L. Oxley). 

Contributors: J. Hausman (MIT), G. Leonard (NERA Economic Consulting), S.J. Liebowitz 

(Texas - Dallas), R. Watt (Canterbury), G. Ramello (Università del Piemonte Orientale), R. 

Towse (Erasmus University Rotterdam), D. Marinova (Murdoch), M. Raven (Murdoch), B. 

Verspagen (Eindhoven), K. Carlaw (UBC), L. Oxley (Canterbury), D. Thorns (Canterbury), 
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M. Nuth (Canterbury), P. Walker (Canterbury), S. Hoti (UWA), M. McAleer (UWA), D. 

Slottje (FTI Consulting and SMU). 

 

39. Economic and Legal Issues in Intellectual Property, Blackwell, Oxford, 2007, pp. 250 

(edited with L. Oxley). 

Contributors: J. Hausman (MIT), G. Leonard (NERA Economic Consulting), S.J. Liebowitz 

(Texas - Dallas), R. Watt (Canterbury), G. Ramello (Università del Piemonte Orientale), R. 

Towse (Erasmus University Rotterdam), D. Marinova (Murdoch), M. Raven (Murdoch), B. 

Verspagen (Eindhoven), K. Carlaw (UBC), L. Oxley (Canterbury), D. Thorns (Canterbury), 

M. Nuth (Canterbury), P. Walker (Canterbury), S. Hoti (UWA), M. McAleer (UWA), D. 

Slottje (FTI Consulting and SMU).  

 

40. The Econometrics of Intellectual Property, edited special issue of Journal of Econometrics 

(Elsevier), 139(2), 2007, 237-390.   

Contributors: J. Hausman (MIT), R.L. Basmann (Binghamton), J. Dubin (Caltech), D. Slottje 

(SMU), D. Millimet (SMU), P.H. Franses (Erasmus University Rotterdam), D. Fok (Erasmus 

University Rotterdam), L. Oxley (Canterbury), D. Greasley (Edinburgh), G. Silverberg 

(Maastricht), B. Verspagen (Eindhoven), M.J. Buchanan (KPMG), F. Chan (Curtin), M. 

McAleer (UWA).  

 

41. Realized Volatility and Long Memory, special triple issue of Econometric Reviews (Taylor 

and Francis), 27(1-3), 2008, 1-316 (edited with E. Maasoumi). 

Contributors: E. Maasoumi (SMU), M. McAleer (UWA), F.M. Bandi (Chicago), J.R. Russell 

(Chicago), Y. Zhu (Chicago), F. Corsi (Lugano), U. Kretschmer (Bonn), S. Mittnik 

(Munich), C. Pigorsch (Munich), A. Gonçalves da Silva (LSE), P.M. Robinson (LSE), J.E. 

Griffin (Warwick), R.C.A. Oomen (Warwick), P.R. Hansen (Stanford), J. Large (All Souls, 

Oxford), A. Lunde (Aarhus), T. Hoshikawa (Yokohama National), T. Kanatani (Hiroshima), 

K. Nagai (Yokohama National), Y. Nishiyama (Kyoto), O. Lieberman (Haifa, Israel),  P.C.B. 

Phillips (Yale), M. Medeiros (PUC-Rio, Brazil), M. de Pooter (Erasmus University 

Rotterdam), M. Martens (Erasmus University Rotterdam), D. van Dijk (Erasmus University 

Rotterdam), L.R. Souza (United Nations), Y. Ait-Sahalia (Princeton), P.A. Mykland 

(Chicago), L. Zhang (Carnegie Mellon), S. Goncalves (Montreal), N. Meddahi (Imperial 

College, UK). 

 

42. Modelling and Simulation, special double issue of Mathematics and Computers in Simulation 

(Elsevier), 78(2-3), 2008, 135-468 (“Preface”, pp. 135-136) (edited with L. Oxley, A. Zerger 

and R. Argent) (35 separate contributions).  

 

43. Econometric Modelling in Finance and Risk Management, special issue of Journal of 

Econometrics (Elsevier), 147(1), 2008, 1-205 (edited with J. Gao and D. Allen).  

Contributors: C. Gourieroux (CREST, CEPREMAP and Toronto), P. Phillips (Yale), F. 

Bandi (Chicago), J. Russell (Chicago), R. Baillie (Michigan State), Q. Li (Texas A&M), Z. 

Cai (UNC at Charlotte), O. Lieberman (Haifa), Y. Ait-Sahalia (Princeton), P. Robinson 

(LSE), O. Linton (LSE), Q. Yao (LSE), I. Kalnina (LSE), R. Taylor (Nottingham), G. 

Kapetanios (Queen Mary), M. Medeiros (PUC-Rio, Brazil), X. Wang (Xiamen), I. Gijbels 

(KU Leuven), I. Casas (Carlos III, Madrid), S. Peiris (Sydney), F. Chan (Curtin), J. Gao 

(UWA), D.E. Allen (ECU), M. McAleer (UWA). 

 

44. Modelling and Managing Financial Risk, Mathematics and Computers in 

Simulation (Elsevier), 79(8), 2009, 2291-2678 (edited with D. Allen and J. Gao). 

Contributors: D.E. Allen (ECU),  J. Gao (UWA), M. McAleer (UWA), L. Thomas 

(Southampton), Z. Lazarov (ECU), S. Peiris (Sydney), S. Liu (Canberra), H. Neudecker 
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(Amsterdam), M. Billio (Venice), M. Caporin (Padova), M. Asai (Soka, Tokyo), M. 

Kobayashi (Yokohama National),  Y.H. Lai (Feng Chia), C. Chen (Feng Chia), R. Gerlach 

(Sydney), K.P. Lam (CUHK), H.S. Ng (CUHK), J. Zhu (Aarhus), N. Cheng (Ling Tung), 

Y.L. Yang (Ling Tung). 

 

45. Modelling and Simulation, special issue of Mathematics and Computers in Simulation 

(Elsevier), 79(9), 2009, 2679-2980 (“Preface”, pp. vii-viii) (edited with L. Oxley) (27 

separate contributions). 

 

46. Moment Restriction-based Econometric Methods, special issue of Journal of Econometrics 

(Elsevier), 165(1), 2011, 1-136  (edited with N. Kunitomo and Y. Nishiyama).  

Contributors: T.W. Anderson (Stanford), J. Hausman (MIT), W. Newey (MIT), P.M. 

Robinson (LSE), C. Hsiao (USC), R. Okui (HKUST), L. Wang (Manitoba), T. Amano 

(Waseda), M. Taniguchi (Waseda), Y. Matsushita (Tokyo), M. Medeiros (PUC-Rio, Brazil), 

W. Areosa (PUC-Rio, Brazil), K..Hitomi (Kyoto IT), Y, Kawasaki (ISM), N. Kunitomo 

(Tokyo), Y. Nishiyama (Kyoto), M. McAleer (Erasmus University Rotterdam).  

 

47. Selected Papers of the Combined IMACS World Congress and MSSANZ 18th Biennial 

Conference on Modelling and Simulation,  Australia, 2009, special issue of Mathematics and 

Computers in Simulation (Elsevier), 81(7), 2011, pp. 1233-1526 (“Preface”, pp. 1233-1234) 

(edited with L. Oxley) (25 separate contributions). 

 

48. Annals of Computational and Financial Econometrics, Computational Statistics & Data 

Analysis (Elsevier), inaugural special issue (edited with L. Bauwens, D.A. Belsley, E.J. 

Kontoghiorghes, S.J. Koopman and H.K. van Dijk), 56(11), 2012, 2991-2992 (52 separate 

contributions).  

 

49. Risk Management and Financial Derivatives, special issue of the North American Journal of 

Economics and Finance (Elsevier), 25, 2013, 109-357 (edited with S. Hammoudeh) (16 

separate contributions). 

 

50. Selected Papers of the MSSANZ 19th Biennial Conference on Modelling and Simulation, 

Perth, Australia, 2011, special issue of Mathematics and Computers in Simulation (Elsevier), 

93, 2013, viii-xv, 1-207 (edited with F. Chan and L. Oxley) (18 separate contributions). 

 

51. Risk Modelling and Management, special issue of Mathematics and Computers in Simulation 

(Elsevier), 94, 2013, 159-328 (edited with D. Allen, C.-L. Chang and T. Perez Amaral) (10 

separate contributions). 

 

52. Recent Developments in Financial Economics and Econometrics, special issue of the North 

American Journal of Economics and Finance (Elsevier), 26, 2013, 217-639 (edited with 

David Allen and Chia-Lin Chang) (25 separate contributions). 

 

53. Econometric Analysis of Financial Derivatives, special issue of Journal of Econometrics 

(Elsevier), 187(2), 2015, v-vi + 403-633 (edited with C.-L. Chang) (18 separate 

contributions).  

Contributors: Tim Bollerslev (Duke University), Fulvio Corsi (Venice), Christian Gourieroux 

(Toronto), Alain Monfort (CREST), Massimiliano Caporin (Padova), Yacine Aït-Sahalia 

(Princeton), Manabu Asai (Soka), Esfandiar Maasoumi (Emory), Teodosio Pérez-Amaral 

(Complutense), Marc Paolella (Zurich), Ke Zhu (Chinese Academy of Sciences), Shiqing 

Ling (HKUST), Norman R. Swanson (Rutgers), Laurent E. Calvet (HEC Paris), Markus 

Leippold (Zurich), Giuseppe Cavaliere (Bologna), Morten Ørregaard Nielsen (Queen's), 
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Robert Taylor (Essex), Stefan Mittnik (Munich), Rene Garcia (Edhec), Nour Meddahi 

(Toulouse), Torben Andersen (Northwestern), Viktor Todorov (Northwestern), George 

Tauchen (Duke), Dick van Dijk (Erasmus University Rotterdam), Chia-Lin Chang (National 

Chung Hsing), Michael McAleer (National Tsing Hua)  

 

54. Frontiers in Time Series and Financial Econometrics, special issue of Journal of 

Econometrics (Elsevier), 189(2), 2015, 245-506 (edited with S. Ling and H. Tong) (21 

separate contributions). 

 

55. Advances in Financial Risk Management and Economic Policy Uncertainty, special issue of 

the North American Journal of Economics and Finance (Elsevier), 40C, 2015, 1-352 (edited 

with S. Hammoudeh) (24 separate contributions). 

 

56. Risk Measures with Applications in Finance and Economics, special issue of Sustainability, 

10, 2018 (edited with W.K. Wong), MDPI, Basel, Beijing, Wuhan, Barcelona, and 

Belgrade), ISBN 978-3-03897-443-7 (Pbk), ISBN 978-3-03897-444-4 (pdf) (29 separate 

contributions). 

 

57. Selected Papers of the MSSANZ 20th Biennial Conference on Modelling and Simulation, 

Adelaide, Australia, 2013, special issue of Mathematics and Computers in Simulation 

(Elsevier) (edited with C.-L. Chang). 

 

58. Recent Topical Research on Global, Energy, Health & Medical, and Tourism Economics, 

and Global Software, special issue of Journal of Reviews on Global Economics, 6, 2017, 

218-379 (edited with C.-L. Chang) (22 separate contributions). 

 

59. Economics, Business and Management (EBM), International Conference on Economics and 

Management Innovations (ICEMI), Volkson Press, Selangor, Malaysia, 1(1), 2017, 1-436 

(with X.G. Yue) (145 separate contributions).  

 

60. Risk Analysis of Financial Products, special issue of China Finance Review International 

(edited with W.K. Wong). 

 

61. Measuring and Modelling Financial Risk and Derivatives, special issue of Risks (edited with 

C.-L. Chang and W.K. Wong). 

 

62. Modelling Financial Risk, special issue of Journal of Management Information and Decision 

Sciences (edited with C.-L. Chang and W.K. Wong). 

 

63. Management Information, Decision Sciences, and Cognate Disciplines, 20th Anniversary 

special issue of Journal of Management Information and Decision Sciences, 20(A), 2017 

(edited with C.-L. Chang, and W.K. Wong), 20(A), 2017. 

 

64. Multivariate Modelling of Fossil Fuel and Carbon Emission Prices, special issue 

of Energies, 12, 2019 (edited with C.-L. Chang).  

 

65. Developments in Risk Measurement, with Applications in Climate Change Finance and 

Economics, special issue of Sustainability, 11, 2019 (with C.-L. Chang). 

 

66. Time Series Analysis of Higher Moments and Distributions of Financial Data, special issue 

of Journal of Econometrics (with C.-L. Chang and S.Q. Ling). 
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(iii) Edited Conference Proceedings 

 

67. Proceedings of the International Congress on Modelling and Simulation, Volume 1 (edited 

with A. Jakeman), University of Western Australia, Perth, Australia, 1993 (72 separate 

contributions, pp. xvi+454). 

 

68. Proceedings of the International Congress on Modelling and Simulation, Volume 2 (edited 

with A. Jakeman), University of Western Australia, Perth, Australia, 1993 (72 separate 

contributions, pp. xvi+462).   

 

69. Proceedings of the International Congress on Modelling and Simulation, Volume 3 (edited 

with A. Jakeman), University of Western Australia, Perth, Australia, 1993 (71 separate 

contributions, pp. xvi+436). 

 

70. Proceedings of the International Congress on Modelling and Simulation, Volume 4 (edited 

with A. Jakeman), University of Western Australia, Perth, Australia, 1993 (85 separate 

contributions, pp. xvi+516). 

 

68. Proceedings of the International Congress on Modelling and Simulation, Volume 4: 

Economics and Transportation (edited with P. Binning, H. Bridgman and B. Williams), 

University of Newcastle, New South Wales, Australia, 1995 (59 separate contributions, pp. 

xvi+376). 

 

79. Proceedings of the Econometric Society Australasian Meeting 1996, Volume 1: Economic 

Theory (edited with W. Schworm and P.W. Miller), University of Western Australia, Perth, 

Australia, 1996 (25 separate contributions, pp. xxxviii+589). 

 

70. Proceedings of the Econometric Society Australasian Meeting 1996, Volume 2: Econometric 

Theory (edited with P.W. Miller and A.D. Hall), University of Western Australia, Perth, 

Australia, 1996 (28 separate contributions, pp. xxxviii+741). 

 

71. Proceedings of the Econometric Society Australasian Meeting 1996, Volume 3: 

Macroeconometrics and Finance (edited with P.W. Miller and K. Leong), University of 

Western Australia, Perth, Australia, 1996 (27 separate contributions, pp. xxxviii+625). 

 

72. Proceedings of the Econometric Society Australasian Meeting 1996, Volume 4: 

Microeconometrics (edited with P.W. Miller and C. Ong), University of Western Australia, 

Perth, Australia, 1996 (23 separate contributions, pp. xxxviii+577). 

 

73. Proceedings of the International Congress on Modelling and Simulation, Volume 1 (edited 

with A.D. McDonald), University of Tasmania, Hobart, Australia, 1997 (81 separate 

contributions, pp. liii+482). 

 

74. Proceedings of the International Congress on Modelling and Simulation, Volume 2 (edited 

with A.D. McDonald), University of Tasmania, Hobart, Australia, 1997 (89 separate 

contributions, pp. liii+506). 

 

75. Proceedings of the International Congress on Modelling and Simulation, Volume 3 (edited 

with A.D. McDonald), University of Tasmania, Hobart, Australia, 1997 (69 separate 

contributions, pp. liii+402). 
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76. Proceedings of the International Congress on Modelling and Simulation, Volume 4 (edited 

with A.D. McDonald), University of Tasmania, Hobart, Australia, 1997 (85 separate 

contributions, pp. liii+511). 

 

77. Proceedings of the International Congress on Modelling and Simulation, Volume 2 (edited 

with L. Oxley and F. Scrimgeour), University of Waikato, Hamilton, New Zealand, 1999 (53 

separate contributions, pp. xxx+318). 

 

78. Proceedings of the International Conference on Modelling and Forecasting Financial 

Volatility (edited with P.H. Franses, F. Chan, S. Hoti and L.K. Lim), University of Western 

Australia, Perth, Australia, 2001 (22 separate contributions, including two papers by the Joint 

Winners of the 2003 Nobel Prize in Economic Sciences, Professors Sir C.W.J. Granger 

(UCSD) and R.F. Engle (NYU and UCSD), pp. iv+575).  

 

79. Proceedings of the International Congress on Modelling and Simulation, Volume 3: Socio-

economic Systems (edited with F. Ghassemi, L. Oxley and M. Scoccimarro), Australian 

National University, Canberra, Australia, 2001 (91 separate contributions, pp.xxiv+566).  

 

80. Proceedings of the Second Conference of the Econometric Society of Thailand, Chiang Mai, 

Thailand, January 2009, pp. xi + 553 (with P. Leeahtam, S. Sriboonchitta, T. 

Sriwichailamphan, P. Kanjanakaroon, P. Jariyapan, and C.-L. Chang). 

 

81. Advances in Economics, Business and Management Research, Proceedings of the 

International Conference on Economics, Finance and Statistics (ICEFS), Indexed in CPCI, 

Hong Kong, China, January 2017, pp. 1-610 (with X.G. Yue). 

 

82. Topics in Economics, Business and Management, Proceedings of the International 

Conference on Economics and Management Innovations (ICEMI), Bangkok, Thailand, June 

2017, pp. 1-436 (with X.G. Yue). 

 

 

Government Publications 

 

1. “Durables in the consumption function: a systems approach to employment effects”, 

IMPACT Preliminary Working Paper No. MP-02, Industries Assistance Commission, 

Melbourne, February 1977, 26pp. (with A.A. Powell and P.B. Dixon). 

 

2. “Estimation of the consumption function: a systems approach to employment effects on the 

purchase of durables”, IMPACT Working Paper No. M-02, Industries Assistance 

Commission, Melbourne, February 1979, 86 pp. (with A.A. Powell, P.B. Dixon and A. 

Lawson). 

 

 

Most Highly Cited Journal Publications  

 

( Thomson Reuters ISI Web of Knowledge citations: h-index = 34 )  

[ Google Scholar citations: h-index = 63 ] 

{ Scopus citations: h-index = 39 } 

# RePEc citations: h-index = 37 # 

|| ResearchGate citations: h-index = 56 || 

< Publons citations: h-index = 35 > 
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1. “Alternative procedures and associated tests of significance for non-nested hypotheses”, 

Journal of Econometrics, 16, 1981, 103-119 (with G.R. Fisher) (133) [279] {138} #54# 

||193|| <104>  

 

2. “What will take the con out of econometrics?”, American Economic Review, 75, 1985, 293-

307 (with A.R. Pagan and P.A. Volker) (reprinted in C.W.J. Granger (ed.), Modelling 

Economic Series: Readings in Econometric Methodology , Oxford University Press, Oxford, 

1990, pp. 50-71, first published 1990 (hardbound), reprinted 1990, reprinted as paperback 

1991) (104) [251] { not in Scopus } #72# ||166|| <69>  

 

3. “Stationarity and the existence of moments of a family of GARCH processes”, Journal of 

Econometrics, 106, 2002, 109-117 (with S. Ling) (according to Essential Science Indicators, 

ISI Web of Knowledge, this paper is in the top 1% of citations in Economics and Business 

for 1996-2006) (135) [339] {160} #190# ||249|| <134>  

 

4. “Necessary and sufficient moment conditions for the GARCH (r,s) and asymmetric power 

GARCH (r,s) models”, Econometric Theory, 18, 2002, 722-729 (with S. Ling) (according to 

Essential Science Indicators, ISI Web of Knowledge, this paper is in the top 1% of citations 

in Economics and Business for 1996-2006) (130) [305] {143} #188# ||193|| <131>  

 

5. “Recent theoretical results for time series models with GARCH errors”, Journal of Economic 

Surveys, 16, 2002, 245-269 (with W.K. Li and S. Ling) (reprinted in M. McAleer and L. 

Oxley (eds.) Contributions to Financial Econometrics: Theoretical and Practical Issues, 

Blackwell, Oxford, 2002, pp. 9-33) (127) [333] {128} #170# ||208|| <120>  

 

6. “Time series forecasts of international travel demand for Australia”, Tourism Management, 

23, 2002, 389-396 (with C. Lim) (86) [305] {124} #15# ||206|| <47>  

 

7. “Asymptotic theory for a vector ARMA-GARCH model”, Econometric Theory, 19, 2003, 

278-308 (with S. Ling) (according to Essential Science Indicators, ISI Web of Knowledge, 

this paper is in the top 1% of citations in Economics and Business for 1996-2007) (228) 

[665] {269} #413# ||545|| <222>  

 

8. “On adaptive estimation in nonstationary ARMA models with GARCH errors”, Annals of 

Statistics, 31, 2003, 642-674 (with S. Ling) (54) [153] {62} #115# ||104|| <45>  

 

9. “Multivariate stochastic volatility: A review”, Econometric Reviews, 25, 2006, 145-175 (with 

M. Asai and J. Yu) (81) [248] {95} #135#  ||202|| <59> [One of the top 30 papers in the first 

30 years of the journal - http://www.tandf.co.uk/journals/pdf/freeaccess/lecr.pdf ] 

 

10. “Realized volatility: A review”, Econometric Reviews, 27, 2008, 10-45 (with M. Medeiros) 

(99) [349] {120} #139#  ||260|| <62> [One of the top 30 papers in the first 30 years of the 

journal - http://www.tandf.co.uk/journals/pdf/freeaccess/lecr.pdf ]  

 

11. “An econometric analysis of asymmetric volatility: Theory and application to patents”, 

Journal of Econometrics, 139, 2007, 259-284 (with F. Chan and D. Marinova) (56) [228] 

{60} #214# ||143|| <94>  

 

12. “Automated inference and learning in modeling financial volatility”, Econometric Theory, 

21, 2005, 232-261 (according to Essential Science Indicators, ISI Web of Knowledge, this 

http://www.tandf.co.uk/journals/pdf/freeaccess/lecr.pdf
http://www.tandf.co.uk/journals/pdf/freeaccess/lecr.pdf
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paper is in the top 1% of citations in Economics and Business for 1996-2012) (156) [358] 

{171} #323# ||259|| <151>  

 

 

Refereed Journal Publications 

 

1. “On the interpretation of the Cox test in econometrics”, Economics Letters, 4, 1979, 145-150 

(with G.R. Fisher). 

 

2. “The minimum error variance rule for non-linear regression models”, Economics Letters, 6, 

1980, 17-21. 

 

3. “Interest rates and durability in the linear expenditure family”, Canadian Journal of 

Economics, 14, 1981, 331-341 (with G.R. Fisher and D. Whistler). 

 

4. “Alternative procedures and associated tests of significance for non-nested hypotheses”, 

Journal of Econometrics, 16, 1981, 103-119 (with G.R. Fisher). 

 

5. “Simultaneity and the demand for money in Canada: comments and extensions”, Canadian 

Journal of Economics, 14, 1981, 488-496 (with A. Gregory). 

 

6. “A small sample test for non-nested regression models”, Economics Letters, 7, 1981, 335-

338. 

 

7. “Testing separate regression models subject to specification error”, Journal of Econometrics, 

19, 1982, 125-145 (with G.R. Fisher). 

 

8. “A note on identifiability in the linear expenditure family”, Australian Economic Papers, 21, 

1982, 416-420 (with G.R. Fisher and D. Whistler). 

 

9. “Separate misspecified regressions and the U.S. long run demand for money function”, 

Review of Economics and Statistics, 64, 1982, 572-583 (with G.R. Fisher and P. Volker). 

 

10.“Model specification tests against non-nested alternatives: comment”, Econometric Reviews, 

2, 1983, 121-130 (with A. Bera). 

 

11.“Exact tests of a model against nonnested alternatives”, Biometrika, 70, 1983, 285-288. 

 

12.“Some exact tests for model specification”, Review of Economics and Statistics, 65, 1983, 

351-354 (with A. Bera). 

 

13.“Testing non-nested specifications of money demand for Canada”, Canadian Journal of 

Economics, 16, 1983, 593-602 (with A.W. Gregory). 

 

14.“The geometry of specification error”, Australian Journal of Statistics, 26, 1984, 310-322 

(with G. Fisher). [Now Australian and New Zealand Journal of Statistics] 

 

15.“What will take the con out of econometrics?”, American Economic Review, 75, 1985, 293-

307 (with A.R. Pagan and P.A. Volker). 
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16.“Testing separate models with stochastic regressors”, Economic Modelling, 2, 1985, 331-338 

(with N.K. Dastoor). 

 

17.“A further result on the sign of restricted least-squares estimates”, Journal of Econometrics, 

32, 1986, 287-290 (with A.R. Pagan and I. Visco). 

 

18.“Econometria de paja?” [“The econometrics of straw?”], Revista de Estadistica, 1, Number 

2, 1986, 41-64 (with A.R. Pagan and P.A. Volker) (in Spanish). 

 

19.“Statistical inference in non-nested econometric models”, Applied Mathematics and 

Computation, 20, 1986, 271-311 (with M.H. Pesaran). 

 

20.“On exact and asymptotic tests of non-nested models”, Statistics and Probability Letters, 5, 

1987, 19-22 (with A. Bera). 

 

21.“On the consistency of joint and paired tests for non-nested regression models”, Journal of 

Quantitative Economics, 3, 1987, 65-84 (with N.K. Dastoor). 

 

22.“Further results on testing AR(1) against MA(1) disturbances in the linear regression model”, 

Review of Economic Studies, 54, 1987, 649-663 (with M.L. King). 

 

23.“Testing separate time series models”, Journal of Time Series Analysis, 9, 1988, 169-189 

(with C.R. McKenzie and A.D. Hall). 

 

24.“Some comments on testing time series models”, Econometric Reviews, 7, 1988, 49-57. 

 

25.“A sequential testing procedure for outliers and structural change”, Econometric Reviews, 7, 

1988, 103-111 (with Y.K. Tse). 

 

26.“Variable addition and Lagrange multiplier tests for linear and logarithmic regression 

models”, Review of Economics and Statistics, 70, 1988, 492-503 (with L.G. Godfrey and 

C.R. McKenzie). 

 

27.“A Monte Carlo study of some tests of model adequacy in time series analysis”, Journal of 

Business and Economic Statistics, 7, 1989, 95-106 (with A.D. Hall). 

 

28.“How fragile are fragile inferences?  A re-evaluation of the deterrent effect of capital 

punishment”, Review of Economics and Statistics, 71, 1989, 99-106 (with M.R. Veall). 

 

29.“Some power comparisons of joint and paired tests for nonnested models under local 

hypotheses”, Econometric Theory, 5, 1989, 83-94 (with N.K. Dastoor). 

 

30.“Nested and non-nested procedures for testing linear and log-linear regression models”, 

Sankhya (Series B), 51, 1989, 212-224 (with A.K. Bera). 

 

31.“Introduction to Topics in Applied Econometrics”, Journal of Applied Econometrics, 4, 

1989, S1-S3. 

 

32.“Model selection for environmental data”, Environmetrics, 1, 1990, 211-254 (with J. Bai and 

A.J. Jakeman).  
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33.“The effects of misspecification in estimating the percentiles of some two- and three-

parameter distributions”, Mathematics and Computers in Simulation, 32, 1990, 197-202 

(with J. Bai and A.J. Jakeman). 

 

34.“Alternative approaches to testing non-nested models with autocorrelated disturbances”, 

Communications in Statistics - Theory and Methods, 19, 1990, 3619-3644 (with M.H. 

Pesaran and A.K. Bera). 

 

35.“Keynesian and new classical models of unemployment revisited”, Economic Journal, 101, 

1991, 359-381 (with C.R. McKenzie). 

 

36.“When are two step estimators efficient?”, Econometric Reviews, 10, 1991, 235-252 (with 

C.R. McKenzie). 

 

37.“A new approach to maximum likelihood estimation of the three-parameter gamma and 

Weibull distributions”, Australian Journal of Statistics, 33, 1991, 397-410 (with J. Bai and 

A.J. Jakeman). [Now Australian and New Zealand Journal of Statistics]  

 

38.“Efficient estimation: the Rao-Zyskind condition, Kruskal’s theorem and ordinary least 

squares”, Economic Record, 68, 1992, 65-72. 

 

39.“Joint tests of non-nested models and general error specifications”, Econometric Reviews, 11, 

1992, 97-117 (with A.K. Bera, M.H. Pesaran and M.J. Yoon). 

 

40.“On the use of extreme value distributions for predicting the upper percentiles of 

environmental quality data”, Mathematics and Computers in Simulation, 33, 1992, 483-488 

(with J. Bai and A.J. Jakeman). 

 

41.“Modelling in econometrics: the deterrent effect of capital punishment”, Mathematics and 

Computers in Simulation, 33, 1992, 519-532. 

 

42.“Bootstrap estimates of a new classical model of unemployment”, Mathematics and 

Computers in Simulation, 33, 1992, 545-550 (with J. Smith). 

 

43.“Recursive estimation and generated regressors”, Economics Letters, 39, 1992, 1-5 (with 

C.R. McKenzie). 

 

44.“Properties of ordinary least squares estimators in regression models with non-spherical 

disturbances”, Journal of Econometrics, 54, 1992, 321-334 (with D.G. Fiebig and R. 

Bartels). 

 

45.“Estimation and discrimination of alternative air pollution models”, Ecological Modelling, 

64, 1992, 89-124 (with J. Bai and A.J. Jakeman). 

 

46.“Estimating the percentiles of some misspecified non-nested distributions”, Journal of 

Statistical Computation and Simulation, 42, 1992, 151-159 (with J. Bai and A.J. Jakeman). 

 

47.“The robustness of tests of outliers and functional form”, Journal of Applied Statistics, 19, 

1992, 427-436 (with Y.K. Tse). 
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48.“Discrimination between nested two- and three-parameter air pollutant frequency 

distributions”, Journal of Applied Statistics, 19, 1992, 437-453 (with J. Bai and A.J. 

Jakeman). 

 

49.“Econometric issues in macroeconomic models with generated regressors”, Journal of 

Economic Surveys, 7, 1993, 1-40 (with L. Oxley). 

 

50.“On the robustness of Barro’s new classical unemployment model”, Applied Economics, 25, 

1993, 349-360 (with J. Smith). 

 

51.“A note on the unbiasedness test of rationality using survey data”, Journal of 

Macroeconomics, 16, 1994, 369-374 (with J. Smith). 

 

52.“Newey-West covariance matrix estimates for models with generated regressors”, Applied 

Economics, 26, 1994, 635-640 (with J. Smith). 

 

53.“Introduction and overview of Cointegrated Systems I”, Econometric Reviews, 13, 1994, 

145-149. 

 

54.“Cointegration and direct tests of the rational expectations hypothesis”, Econometric 

Reviews, 13, 1994, 231-258 (with C.R. McKenzie and M.H. Pesaran). 

 

55.“Introduction and overview of Cointegrated Systems II”, Econometric Reviews, 13, 1994, 

287-289. 

 

56.“On the effects of misspecification errors in models with generated regressors”, Oxford 

Bulletin of Economics and Statistics, 56, 1994, 441-455 (with C.R. McKenzie). 

 

57.“Sherlock Holmes and the search for truth: A diagnostic tale”, Journal of Economic Surveys, 

8, 1994, 317-370. [This paper was selected as one of “The Top 25 Papers in 25 Years: The 

Editors’ Cut”, Journal of Economic Surveys, 25th Anniversary Virtual Issue, 2011.] 

[http://onlinelibrary.wiley.com/journal/10.1111/(ISSN)1467-

6419/homepage/25th_anniversary_virtual_issue_-_joes_editors__top_25_in_25.htm] 

 

58.“Simplicity, scientific inference and econometric modelling”, Economic Journal, 105, 1995, 

1-21 (with H.A. Keuzenkamp). 

 

59.“The significance of testing empirical non-nested models”, Journal of Econometrics, 67, 

1995, 149-171. 

 

60.“Alternative procedures for converting qualitative response data to quantitative expectations: 

an application to Australian manufacturing”, Journal of Applied Econometrics, 10, 1995, 

165-185 (with J. Smith). 

 

61.“Effects of exercise and calorie restriction on ambulatory blood pressure in overweight, 

sedentary males: a time series analysis”, Environmetrics, 6, 1995, 523-528 (with K. Cox, I.B. 

Puddey, V. Burke, L.J. Beilin and A.R. Morton). 

 

62.“Prediction and accommodation in econometric modelling”, Environmetrics, 6, 1995, 551-

556 (with D. Dharmapala). 

 

http://onlinelibrary.wiley.com/journal/10.1111/(ISSN)1467-6419/homepage/25th_anniversary_virtual_issue_-_joes_editors__top_25_in_25.htm
http://onlinelibrary.wiley.com/journal/10.1111/(ISSN)1467-6419/homepage/25th_anniversary_virtual_issue_-_joes_editors__top_25_in_25.htm
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63.“Empirical models for evaluating errors in fitting extremes of a probability distribution”, 

Mathematics and Computers in Simulation, 39, 1995, 1-7 (with J. Bai and A.J. Jakeman). 

 

64.“Data mining and the con in econometrics: the U.S. demand for money revisited”, 

Mathematics and Computers in Simulation, 39, 1995, 329-333 (with M.R. Veall). 

 

65.“The performance of alternative estimators in models with generated regressors when the 

expectations equation has reduced explanatory power”, Mathematics and Computers in 

Simulation, 39, 1995, 343-346 (with J. Smith). 

 

66.“Econometric methodology and the philosophy of science”, Journal of Statistical Planning 

and Inference, 49, 1996, 9-37 (with D. Dharmapala). 

 

67.“Exercise and weight control in sedentary overweight men: effects on clinic and ambulatory 

blood pressure”, Journal of Hypertension, 14(6), 1996, 779-790 (with K.L. Cox, I.B. Puddey, 

A.R. Morton, V. Burke and L.J. Beilin). 

 

68.“Testing nested and non-nested periodically integrated autoregressive models”, 

Communications in Statistics - Theory and Methods, 26, 1997, 1461-1475 (with P.H. 

Franses). 

 

69.“Testing periodically integrated autoregressive models”, Mathematics and Computers in 

Simulation, 43, 1997, 457-465 (with P.H. Franses). 

 

70.“A probit analysis of consumer behaviour in rural China”, Mathematics and Computers in 

Simulation, 43, 1997, 527-534 (with B. Hu). 

 

71.“The complexity of simplicity”, Mathematics and Computers in Simulation, 43, 1997, 553-

561 (with H.A. Keuzenkamp). 

 

72.“On efficient estimation and correct inference in models with generated regressors: a general 

approach”, Japanese Economic Review, 48, 1997, 368-389 (with C.R. McKenzie). 

 

73.“Discussion of ‘Revisiting Tobin’s 1950 study of food expenditure’ by Edward E. Leamer”, 

Journal of Applied Econometrics, 12, 1997, 553-557. 

 

74.“Discussion of ‘Empirical econometric modeling of food consumption using a new 

informational complexity approach’ by Peter M. Bearse, Hamparsum Bozdogan and Alan M. 

Schlottmann”, Journal of Applied Econometrics, 12, 1997, 587-589. 

 

75.“Discussion of ‘Statistical demand functions for food in the USA and the Netherlands’ by 

Denis de Crombrugghe, Franz C. Palm and Jean-Pierre Urbain”, Journal of Applied 

Econometrics, 12, 1997, 640-642. 

 

76.“Comparaison de la performance du point de vue empirique de systèmes de demandes 

alternatifs” [“Comparing the empirical performance of alternative demand systems”], 

l’Actualité Économique, 73, 1997, 27-45 (with A.P. Barten) (in French). 

 

77.“An empirical enquiry of economists’ consensus or dissension: the case of seven Pacific-rim 

nations”, Seoul Journal of Economics, 11, 1998, 1-14 (with M. Takase and J.M. Kang). 
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78.“Switching orthogonality”, International Economic Review, 39, 1998, 171-182 (with K. 

Morimune). 

 

79.“Testing for unit roots and non-linear transformations”, Journal of Time Series Analysis, 19, 

1998, 147-164 (with P.H. Franses). 

 

80.“SAM: a computer program for statistical analysis and modelling”, Environmental Modelling 

and Software, 13, 1998, 225-231 (with J. Bai, A.J. Jakeman and J.A. Taylor). 

 

81.“Cointegration in practice”, Journal of Economic Surveys, 12, 1998, 417-422 (with L. 

Oxley). 

 

82.“Cointegration analysis of seasonal time series”, Journal of Economic Surveys, 12, 1998, 

651-678 (with P.H. Franses). 

 

83.“Analytical power comparisons of nested and nonnested tests for linear and loglinear 

regression models”, Econometric Theory, 15, 1999, 99-113 (with M. Kobayashi). 

 

84.“Simple procedures for testing autoregressive versus moving average errors in regression 

models”, Japanese Economic Review, 50, 1999, 239-252 (with C.R. McKenzie and L. Gill). 

 

85.“Estimation of alternative pricing models for currency futures contracts”, Mathematics and 

Computers in Simulation, 47, 1999, 519-530 (with J. Sequeira and Y.-F. Chow). 

 

86.“Testing the life-cycle permanent income hypothesis using intra-year data for Sweden”, 

Mathematics and Computers in Simulation, 47, 1999, 551-560 (with K. Leong). 

 

87.“A seasonal analysis of Malaysian tourist arrivals to Australia”, Mathematics and Computers 

in Simulation, 47, 1999, 573-583 (with C. Lim). 

 

88.“Tests of linear and logarithmic transformations for integrated processes”, Journal of the 

American Statistical Association, 94, 1999, 860-868 (with M. Kobayashi). 

 

89.“Pricing of forward and futures contracts”, Journal of Economic Surveys, 14, 2000, 215-253 

(with Y.-F. Chow and J. Sequeira). 

 

90.“A seasonal analysis of Asian tourist arrivals to Australia”, Applied Economics, 32, 2000, 

499-509 (with C. Lim). 

 

91.“Testing the risk premium and cost-of-carry hypotheses for currency futures contracts”, 

Applied Financial Economics, 10, 2000, 277-289 (with J. Sequeira). 

 

92.“Direct tests of the permanent income hypothesis under uncertainty, inflationary expectations 

and credit constraints”, Journal of Macroeconomics, 22, 2000, 229-252 (with J. Madsen). 

 

93.“Testing long-run neutrality using intra-year data”, Applied Economics, 32, 2000, 25-38 

(with K. Leong). 

 

94.“A market-augmented model for SIMEX Brent crude oil futures contracts”, Applied 

Financial Economics, 10, 2000, 543-552 (with J. Sequeira). 
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95.“Monthly seasonal variations: Asian tourism to Australia”, Annals of Tourism Research, 28, 

2001, 68-82 (with C. Lim). 

 

96.“Size characteristics of tests for sample selection bias: a Monte Carlo comparison and 

empirical example”, Econometric Reviews, 20, 2001, 105-112 (with K. Nawata). 

 

97.“Environmental modelling in socioeconomics”, Environmental Modelling and Software, 16, 

2001, 107-108. 

 

98.“Economic and environmental modelling”, Environmental Modelling and Software, 16, 

2001, 495-496. 

 

99.“Consumption, liquidity constraints, uncertainty and temptation: an international 

comparison”, Journal of Economic Psychology, 22, 2001, 61-89 (with J. Madsen). 

 

100. “Forecasting tourist arrivals to Australia using smoothing methods”, Annals of Tourism 

Research, 28, 2001, 965-977 (with C. Lim). 

 

101. “Cointegration analysis of quarterly tourism demand by Hong Kong and Singapore for 

Australia”, Applied Economics, 33, 2001, 1599-1619 (with C. Lim). 

 

102. “Efficient estimation and testing of alternative models of currency futures contracts”, 

Economic Record, 77, 2001, 270-282 (with J. Sequeira and Y.-F. Chow). 

 

103. “Stationarity and the existence of moments of a family of GARCH processes”, Journal of 

Econometrics, 106, 2002, 109-117 (with S. Ling).  

[According to Essential Science Indicators, ISI Web of Knowledge, this paper is in the top 

1% of citations in Economics and Business for 1996-2005.] 

 

104. “Necessary and sufficient moment conditions for the GARCH (r,s) and asymmetric power 

GARCH (r,s) models”, Econometric Theory, 18, 2002, 722-729 (with S. Ling). 

[According to Essential Science Indicators, ISI Web of Knowledge, this paper is in the top 

1% of citations in Economics and Business for 1996-2005.] 

 

105. “The econometrics of financial time series”, Journal of Economic Surveys, 16, 2002, 237-

243 (with L. Oxley).  

 

106. “Recent theoretical results for time series models with GARCH errors”, Journal of 

Economic Surveys, 16, 2002, 245-269 (with W.K. Li and S. Ling). 

 

107. “Economic growth and technological catching up by Singapore to the USA”, Mathematics 

and Computers in Simulation, 59, 2002, 133-141 (with L. K. Lim). 

 

108. “A cointegration analysis of annual tourism demand by Malaysia for Australia”, 

Mathematics and Computers in Simulation, 59, 2002, 197-205 (with C. Lim). 

 

109. “Cointegration analysis of metal futures”, Mathematics and Computers in Simulation, 59, 

2002, 207-221 (with C. Watkins). 

 

110. “Non-linear modelling and forecasting of S&P 500 volatility”, Mathematics and 

Computers in Simulation, 59, 2002, 233-241 (with P. Verhoeven, B. Pilgrim and A. Mees). 
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111. “Time series forecasts of international travel demand for Australia”, Tourism Management, 

23, 2002, 389-396 (with C. Lim). 

 

112. “Comparing tests of autoregressive versus moving average errors in regression models 

using Bahadur’s asymptotic relative efficiency”, Communications in Statistics - Theory and 

Methods, 31, 2002, 1349-1371 (with C.R. McKenzie).  

 

113. “Trends and volatility in Japanese patenting in the USA: an analysis of the electronics and 

transport industries”, Scientometrics, 55, 2002, 171-187 (with D. Marinova).  

 

114. “Financial volatility: an introduction”, Journal of Applied Econometrics, 17, 2002, 419-424 

(with P.H. Franses). 

 

115. “Maximum likelihood estimation of STAR and STAR-GARCH models: Theory and Monte 

Carlo evidence”, Journal of Applied Econometrics, 17, 2002, 509-534 (with F. Chan).  

 

116. “Modelling trends and volatility in ecological patents in the USA”, Environmental 
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China, 2017, Advances in Economics, Business and Management Research (AEBMR), 

Volume 26, Atlantis Press, Paris, France (with A. Zopiatis, C. Savva and N. Lambertides). 

 

238. “Economics is based on scientific methods”, in B. Frey and D. Iselin (eds.), Economic 

Ideas You Should Forget, Springer, Berlin, 2017, pp. 91-92. 

 

239. “Specification testing of production in a stochastic frontier model”, reprinted 

from Sustainability, 2018, 10, 3082, pp. 73-82, in M. McAleer and W.-K. Wong (eds.), Risk 

Measures with Applications in Finance and Economics (2018), pp. xi + 521, MDPI, Basel, 

Beijing, Wuhan, Barcelona, and Belgrade), ISBN 978-3-03897-443-7 (Pbk), ISBN 978-3-

03897-444-4 (pdf) (with X. Guo, G.-R. Li and W.-K. Wong). 

 

240. “President Trump tweets Supreme Leader Kim Jong-Un on nuclear weapons: A 

comparison with climate change”, reprinted from Sustainability, 2018, 10, 2310, pp. 147-

152, in M. McAleer and W.-K. Wong (eds.), Risk Measures with Applications in Finance 

and Economics (2018), pp. xi + 521, MDPI, Basel, Beijing, Wuhan, Barcelona, and 

Belgrade), ISBN 978-3-03897-443-7 (Pbk), ISBN 978-3-03897-444-4 (pdf) (with D.E. 

Allen). 

 

241. “Market timing with moving averages”, reprinted from Sustainability, 2018, 10, 2125, pp. 

168-192, in M. McAleer and W.-K. Wong (eds.), Risk Measures with Applications in 

Finance and Economics (2018), pp. xi + 521, MDPI, Basel, Beijing, Wuhan, Barcelona, and 

Belgrade), ISBN 978-3-03897-443-7 (Pbk), ISBN 978-3-03897-444-4 (pdf) (with J. Ilomaki 

and H. Laurila). 

 

242. “Volatility spillovers and causality of carbon emissions, oil and coal spot and futures for 

the EU and USA”, reprinted from Sustainability, 2017, 9, 1789, pp. 448-469, in M. McAleer 

and W.-K. Wong (eds.), Risk Measures with Applications in Finance and Economics (2018), 

pp. xi + 521, MDPI, Basel, Beijing, Wuhan, Barcelona, and Belgrade), ISBN 978-3-03897-

443-7 (Pbk), ISBN 978-3-03897-444-4 (pdf) (with C.-L. Chang and G.D. Zuo). 

 

243. “Risk measurement and risk modelling using applications of vine copulas”, reprinted 

from Sustainability, 2017, 9, 1762, pp. 470-503, in M. McAleer and W.-K. Wong (eds.), Risk 

Measures with Applications in Finance and Economics (2018), pp. xi + 521, MDPI, Basel, 

Beijing, Wuhan, Barcelona, and Belgrade), ISBN 978-3-03897-443-7 (Pbk), ISBN 978-3-

03897-444-4 (pdf) (with D.E. Allen and A. Singh). 
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Selected Working Papers 

 

1. “Application of transitional phase polynomials to a model of trade union growth in Canada”, 

Discussion Paper No. 316, Institute for Economic Research, Queen's University, October 

1978, 27 pp. (with A. Gregory). 

 

2. “Theory and econometric evaluation of a systems approach to the demand for money: the 

Canadian case”, Discussion Paper No. 367, Institute for Economic Research, Queen's 

University, December 1979, 48 pp. (with G.R. Fisher). 

 

3. “Principles and methods in the testing of alternative models”, Discussion Paper No. 400, 

Institute for Economic Research, Queen's University, August 1980, 33 pp. (with G.R. 

Fisher). 

 

4. “Further results on testing linear and log-linear regression models”, paper to the SSRC 

Econometric Study Group Conference on Model Specification and Testing, Warwick, 1983, 

15 pp. (with A.K. Bera). 

 

5. “Straw-man econometrics?”, Working Paper in Economics and Econometrics No. 097, ANU, 

December 1983, 42 pp. (with A.R. Pagan and P.A. Volker). 

 

 

Inclusion in Econometric Software Packages  

 

1. The Fisher and McAleer JA test (Journal of Econometrics, 1981) has been programmed 

in the Microfit econometric software package to test univariate non-nested regression 

models against each other. 

 

2. The Bera and McAleer BM test (Sankhya - Series B, 1989) has been programmed in the 

Microfit econometric software package to test non-nested linear and logarithmic models 

against each other. 

 

3. The Chan and McAleer STAR-STGARCH model (Applied Financial Economics, 2003) 

has been programmed in the RATS econometric software package to estimate smooth 

transition autoregressive models with GARCH errors for the conditional variance in the 

presence of extreme observations and outliers. 

 

4. The Ling and McAleer VARMA-GARCH model (Econometric Theory, 2003) has been 

programmed in the RATS econometric software package to estimate and test 

nulktivariate time series models with GARCH errors in the conditional mean. [This 

model is an extension of the research for which Professor R.F. Engle (New York 

University and University of California, San Diego) was awarded the 2003 Nobel Prize 

in Economic Sciences (with Professor C.W.J. Granger (University of California, San 

Diego))].  

 

5. The McAleer, Hoti and Chan VARMA-AGARCH model (Econometric Reviews, 2009) 

has been programmed in the RATS econometric software package to estimate and test 

nulktivariate time series models with asymmetric GARCH errors in the conditional mean. 

[This model is an extension of the research for which Professor R.F. Engle (New York 

University and University of California, San Diego) was awarded the 2003 Nobel Prize 



 

 67 

in Economic Sciences (with Professor C.W.J. Granger (University of California, San 

Diego))]. [One of the top 30 papers in the first 30 years of the journal –  

http://www.tandf.co.uk/journals/pdf/freeaccess/lecr.pdf ] 

 

 

New Bibiliometric Measures 

  

1. PI-BETA (Papers Ignored - By Even The Authors), in Chang, C.-L., M. McAleer and L. 

Oxley (2011), Great expectatrics: Great papers, great journals, great econometrics, 

Econometric Reviews, 30(6), 583–619. 

 

2. IFI (Impact Factor Inflation), in Chang, C.-L., M. McAleer and L. Oxley (2011), What 

makes a great journal great in economics? The singer not the song, Journal of Economic 

Surveys, 25(2), 326–361. 

 

3. C3PO (Citation Performance Per Paper Online), in Chang, C.-L., M. McAleer and L. 

Oxley (2011), What makes a great journal great in economics? The singer not the song, 

Journal of Economic Surveys, 25(2), 326–361. 

 

4. H-STAR (Historical Self-citation Threshold Approval Rating), in Chang, C.-L., M. 

McAleer and L. Oxley (2011), What makes a great journal great in the sciences? Which 

came first, the chicken or the egg?, Scientometrics, 87(1), 17–40. 

 

6. 2Y-STAR (2-Year Self-citation Threshold Approval Rating), in Chang, C.-L., M. 

McAleer and L. Oxley (2011), What makes a great journal great in the sciences? Which 

came first, the chicken or the egg?, Scientometrics, 87(1), 17–40. 

 

7. CAI (Cited Article Influence), in Chang, C.-L., M. McAleer and L. Oxley (2011), What 

makes a great journal great in the sciences? Which came first, the chicken or the egg?, 

Scientometrics, 87(1), 17–40. 

 

8. 5YD2 (5YIF Divided By 2YIF), in Chang, C.-L., E. Maasoumi and M. McAleer (2016), 

Robust ranking of journal quality: An application to economics, Econometric Reviews, 

35(1), 50-97. 

 

9. ESC (Escalating Self Citations), in Chang, C.-L., E. Maasoumi and M. McAleer (2016), 

Robust ranking of journal quality: An application to economics, Econometric Reviews, 

35(1), 50-97. 

 

10. Interpretation of Eigenfactor as “Journal Influence Score”, in Chang, C.-L., E. Maasoumi 

and M. McAleer (2016), Robust ranking of journal quality: An application to economics, 

Econometric Reviews, 35(1), 50-97. 

 

11. Interpretation of Article Influence Score as “per capita Journal Influence Score”, in 

Chang, C.-L., E. Maasoumi and M. McAleer (2016), Robust ranking of journal quality: 

An application to economics, Econometric Reviews, 35(1), 50-97. 

 

12. ICQ (Index of Citations Quality), in Chang, C.-L. and M. McAleer (2014), “Ranking 

economics and econometrics ISI journals by quality weighted citations”, Review of 

Economics, 65(1), 35-52.   

  

 

http://www.tandf.co.uk/journals/pdf/freeaccess/lecr.pdf
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Invited Newspaper Article 

 

1. “Is Dawkins a Man of Light or a Conductor?”, Education Insight, The West Australian, 

8 October 1991, page 7. 



SUMMARY OF ACADEMIC ACTIVITIES 

Michael McAleer 
 

 Publications Presentations 

Year 

Refereed 

Journal 

Articles 

 

Book 

Chapters  

 

Books and 

Journals 

 

 

TOTAL 

 

 

Seminars 

 

Conferences 

attended 

 

Conference 

presentations 

1979 1 - - 1 - 2 3 

1980 1 - - 1 - 4 5 

1981 4 2 - 6 - 7 7 

1982 3 - - 3 2 2 3 

1983 4 1 - 5 - 2 2 

1984 1 1 - 2 3 1 2 

1985 2 - - 2 13 - - 

1986 3 1 - 4 2 3 5 

1987 3 1 - 4 9 1 1 

1988 4 - 1 5 9 2 2 

1989 5 1 4 10 10 3 3 

1990 3 1 - 4 28 - - 

1991 4 6 - 10 9 6 7 

1992 11 2 - 13 25 2 3 

1993 3 5 5 13 19 4 7 

1994 7 3 2 12 23 2 3 

1995 8 5 3 16 10 3 6 

1996 4 5 5 14 8 3 5 

1997 11 13 5 29 12 5 17 

1998 10 2 1 13 24 2 5 

1999 6 17 4 27 16 4 21 

2000 6 1 - 7 12 1 4 

2001 9 18 5 32 16 2 15 

2002 15 12 4 31 18 2 12 

2003 9 14 - 23 17 4 17 

2004 14 14 2 30 38 4 17 

2005 24 25 5 54 27 9 33 

2006 12 7 2 21 13 6 9 

2007 

2008 

2009 

2010 

2011 

2012 

2013 

2014 

2015 

2016 

2017 

2018 

8 

21 

25 

12 

23 

20 

29 

13 

16 

15 

18 

67 

17 

1 

34 

4 

- 

1 

4 

1 

5 

- 

11 

6 

2 

4 

3 

1 

4 

1 

4 

- 

4 

- 

4 

12 

27 

26 

62 

17 

27 

22 

37 

14 

25 

15 

33 

85 

21 

20 

25 

25 

13 

16 

2 

7 

3 

- 

3 

4 

9 

3 

3 

- 

3 

1 

1 

2 

6 

4 

1 

6 

26 

4 

20 

- 

8 

2 

1 

2 

6 

4 

2 

11 

TOTAL 454 241 87 782 502 129 299 

 


