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Just how good are the top three journals in
Chia-Lin Chang and Annals of Financial
1 103 %4 |finance? An assessment based on quantity and | AN
Michael McAleer Economics/9(1)
quality citations
Michael McAleer and
2 103 ¥ |Aone line derivation of EGARCH Econometrics/2(2) | AN
Christian M. Hafner
David E. Allen, Michael Journal of Risk and Financial
3 103 ¥ |Asymmetric realized volatility risk | AN
McAleer, Marcel Scharth Management/7(2)
The maximum number of parameters for the
Kazumitsu Nawata and
4 103 ##  |Hausman test when the estimators are from  |Economics Letters/123(3) SSCI | B
Michael McAleer
different sets of equations
Comment on ‘Principal volatility component |Journal of Business and Economic
5 103 Michael McAleer Eig: s Wil 7
analysis’ by Yu-Pin Hu and Ruey Tsay Statistics/32(2)
How should journal quality be ranked? An
Chia-Lin Chang and Journal of Reviews on Global
6 103 ¥#¢ |application to agricultural, energy, | EAlES
Michael McAleer Economics/3
environmental and resource economics
Chia-Lin Chang and Ranking Economics and Econometrics 1Sl
7 103 ¥ Review of Economics/65(1) | AN
Michael McAleer Journals by Quality Weighted Citations
Chia-Lin Chang, The impact of China on stock returns and North American Journal of
8 103 K SSCI W7
Hui-Kuang Hsu, Michael volatility in the Taiwan tourism industry Economics and Finance/29C

13




McAleer

Asymmetry and leverage in conditional

9 103 Michael McAleer ELgL Econometrics/2(3) | B
volatility models
Editorial note: Introduction to the inaugural ~ |Annals of Financial
10 103 Michael McAleer S [ B
special issue Economics/9(2)
Chia-Lin Chang, Esfandiar
Robust ranking of journal quality: An
11 103 Maasoumib, Michael K Econometric Reviews SSCI, In Press [ A
application to economics
McAleer
Massimiliano
Robust ranking of multivariate GARCH Computational Statistics & Data
12 103 Caporin and Michael | #*#% SCI | AN
models by problem dimension Analysis
McAleer
Philip Hans
Franses, Michael Evaluating macroeconomic forecasts: A
13 103 oz Journal of Economic Surveys/28(2) SSCI | B4R
McAleer, Rianne concise review of some recent developments
Legerstee
Cheng Hsiao, Shui Ki
14 103 %4  |Is there an optimal forecast combination? Journal of Econometrics/178(2) | B
Wan
L. Gan, Cheng Hsiao, Model Specification Test with Correlated but
15 103 oz Journal of Econometrics/178(1) | AN
S. Xu not Cointegrated Variables
Dilemma of the Silver Standard Economies:
16 103 Tai-kuang Ho EEsy Southern Economic Journal/81(2) Wiz

The Case of China

14
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The Effects of Foreign Capital Inflows on

Tai-kuang Ho
17 103 % |Domestic Asset Prices: An Empirical Study of |Quarterly Bulletin/36(1) | EEES
Kuo-chun Yeh
Taiwan
Asilver lifeboat, not silver fetters: Why and
Tai-kuang Ho
18 103 %4  |how the silveer standard insulated China from |Journal of Applied Econometrics | EEES
Cheng-chung Lai
the 1929 Great Depression
Looking for a Needle in a Haystack:
19 103 Tai-kuang Ho #c¥#:  |Revisiting the Cross-Country Causes of the  |[Economica | EAlES
2008-09 Crisis by Bayesian Model Averaging
The Post-Asian Crisis Drop in Investment:
Tai-kuang Ho and Contemporary Economic
20 103 %4 |The Cases of Indonesia, Korea, Malaysia and | EAES
Kuo-chun Yeh Policy/32(3)
Thailand
Jing-Tang Tsay
Che-Chun Lin An Approximation Approach for Valuing
21 103 ELgi Journal of Housing Economics/25 | EEES
Larry J. Prather Reverse Mortgages
Richard J. Buttimer
Chang, B. J., J. R. Chang Annals of Financial
22 103 &l #c#: |Searching for Landmines in Equity Markets Wiz
and M. W. Hung Economics/9(2)
Kuan, C.M, C. C. Hsu, Taiwan's Financial Conditions Index and Its | Taiwan Economic Forecast and
23 103 Bl o | Rl
Y.L. Huang and S. H. Hsu Relation with the Macroeconomy (in Chinese) |Policy/44(2)
Actuarial Implications of Structural Changes
Chen, S.L.and Y.L. Annals of Financial
24 103 #l %4 |in EI Nino-Southern Oscillation Index Wil ]z
Huang Economics/9(2)
Dynamics

15




Huang, Y.L. and C.H.

Uncertain Effect of Shocks vs. Uncertain Unit

25 103 B iz Hitotsubashi Journal of Economics | BN
Huang Root: An Alternative View of U.S. Real GDP
Bao, Xiaohue, H. Huang,
26 103 Y.L.Huang,and P.T. | &% # |Volatility Clustering in Land Markets Property Management/32 | B
Lin
27 103 Huang, Y.L &l #c#: | Testing Markov Switching Models Applied Economics/46 Wiz
An Evaluation of Component Series of
Chen, S.L.and Y.L. Taiwan Economic Forecast and
28 103 &l #c#% |Business Indicators: An Application of LARS | B
Huang Policy/44
Method
Huang, Y.L., J.T. Tsai,*
Price Bounds of Mortality-Linked Security in |Insurance: Mathematics and SSCI
29 103 S.S.Yang, and HW. | &l % # | EAlES
Incomplete Insurance Market Economics/55 B¢ A
Cheng
An Evaluation of Component Series of
Chen, S.L.and Y.L. Taiwan Economic Forecast and
30 103 &l #c#% |Business Indicators: An Application of LARS | B
Huang Policy/44(2)
Method (in Chinese)
Kuan, C.M, C. C. Hsu, Financial Conditions and the Macroeconomy |Taiwan Economic Forecast
31 103 IEAEES W7
Y.L. Huang and S. H. Hsu in Taiwan and Policy/44
C.H. Han
McMC Estimation of Multiscale Stochastic ~ |Mathematics and Computers in
32 103 G. Molina IEAEES W7
\olatility Models with Applications Simulation/103
J.P. Fouque
C.H. Han
VaR/CVaR Estimation under Stochastic International Journal of Theoretical
33 103 W.H. Liu IEAEES W7
\olatility Models & Applied Finance/17(2)
T.Y. Chen
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Robust Hedging Performance and Volatility
Risk in Option Markets:Robust Hedging

C.H. Han, C.-H. Chang, | &% #: |Performance and Volatility Risk in Option International Review of Economics
34 103 LAl
C.-S. Kuo, S.-T. Yu e |Markets: and Finance
Application to Standard and Poor's 500 and
Taiwan index options
Cindy Shin-Huei Wang Prediction of A Multivariate Long Memory  |International Journal of
35 103 il Fi AN
Shui-Ki Wan Processes Subject to Structural Breaks Forecasting
Wei-ling Chen and Validation of the Merton Distance to the Journal of Risk and Financial
36 103 IEAEES W7
Leh-chyan So Default Model under Ambiguity Management/7(1)
Are Real Options “Real”? Isolating
Annals of Financial
37 103 L. So, Y. Lee %] 442 |Uncertainty from Risk in Real Options EconLit | EANES
Economics/9(1)
Analysis
Enemies or Allies: Pricing Counterparty Advances in Investment Analysis
38 103 Lee, Y.and L. So B iz FLI, EconLit Wiz
Credit Risk for Synthetic CDO Tranches and Portfolio Management/6
Quantile Regression Analysis of Corporate
Chang, V.Y.,and J.T., The Geneva Papers on Risk and
39 103 &l #c#: |Liquidity: Evidence from the U.S. SSCI Wiz
Tsai Insurance: Issues and Practice/39
Property—Liability Insurance Industry
Quantile Regression Analysis of Corporate
Chang, Vincent Y., and The Geneva Papers on Risk and R4 ¢ B+,
40 103 Bl ¥ |Liquidity: Evidence from U.S. [ A
Jeffrey T. Tsai Insurance: Issues and Practice/39 SSCI
Property-Liability Insurance Industry
C.C. Chang, P.F. Hsieh |&432 %t Journal of Financial and NSC-A+
41 103 Sophistication, Sentiment, and Misreaction | EAlES
and Y.H. Wang % Quantitative Analysis SSCI
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Hung-Wen Cheng,

Chi-Feng Tzeng, Min-Hua }

Pricing Mortality-Linked Securities with

42 103 ¥ Academia Economic Papers/42(2) SSCI Wiz
Hsieh, Jeffrey Tzu-Hao Transformed Gamma Distribution
Bl o
Tsai
B4 12 ¢ |Credit spreads and banktuptcy information Annals of Financial
43 103 Chi-Feng Tzeng | RS
#  |from options data Economics/9(2)
Taylor, Stephen; Tzeng,
B4 3@ 2 |Bankruptcy probability inferred from options
44 103 Chi-Feng; Widdicks, Dournal of Derivatives/22(2) Wiz
#  |data
Martin
Cheng, Hung-Wen; Tzeng, ) )
B4 3@ 2z |Pricing mortality-linked securities with Academia Economic Papers 5 7#
45 103 Chi-Feng; Hsieh, | AN
#  |transformed Gamma distribution e /42(2)
Min-Hua; Tsai, Tzuhao
Liu W.H., C.F. Chung and Inventory Change, Capacity Utilization and
46 102 ELgi Economic Modelling/31 SSCI | EEES
K.L. Chang the Semiconductor Industry Cycle
Does crude oil price play an important role in
47 102 Chang K.L.and S.T.Yu | &# Energy Economics/39 SSCI | B
explaining stock return behavior?
Market Valuation of Disclosed and
Review of Securities and Futures
48 102 Kuo, C.S.andS. T.Yu | %3# |Recognized Employee Stock Option TSSCI | B
Markets/25(1)
Expenses- Evidence from Taiwan
The non-uniform pricing effect of employee  |North American Journal of
49 102 Kuo,C.S.andS. T.Yu | &# SSCI Wiz
stock options using quantile regression Economics and Finance/26
The Journal of Risk and Financial Journal of Risk and Financial
50 102 Michael McAleer K4z RIS

Management in Open Access

Management/6(1)
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Editorial for the Annals of Financial

Annals of Financial

51 102 Michael McAleer EaEid Econlit | EANE
Economics (AFE) Economics/8(2)
Chia-Lin Chang and Ranking leading econometric journals using
52 102 o Econometrics/1(3) | EAlES
Michael McAleer citations data from ISl and RePEc
Ranking journal quality by harmonic mean of
Chia-Lin Chang and
53 102 %4 |ranks: An application to ISI Statistics & Statistica Neerlandica/67(1) SCI | EAlES
Michael McAleer
Probability
What do experts know about forecasting
Chia-Lin Chang and Annals of Financial
54 102 ¥ #% |journal quality? A comparison with ISI Econlit | EAlES
Michael McAleer Economics/8(1)
research impact in finance
Chia-Lin Chang, Bertde
Bruijn, Philip Hans International Journal of
55 102 ##  |Analyzing fixed-event forecast revisions SSCI | B
Franses, Michael Forecasting/29
McAleer
Chia-Lin Chang, David Recent developments in financial economics |North American Journal of
56 102 K SSCI | AN
Allen, Michael McAleer and econometrics: An overview Economics and Finance/26
Chia-Lin Chang, David Recent Developments in Financial Economics |North American Journal of
57 102 K SSCI W]z
Allen, Michael McAleer and Econometrics Economics and Finance/26
Chia-Lin Chang, David
Mathematics and Computers in
58 102 | Allen, Michael McAleer, | #c#¢ |Risk Modelling and Management SCI [ A
Simulation/94
Teodosio Perez-Amaral
Chia-Lin Chang, David E.
Risk modelling and management: An Mathematics and Computers in
59 102 | Allen, Michael McAleer, | #*#: SCl | AN
overview Simulation/94

Teodosio Perez Amaral

19



http://www.sciencedirect.com/science/article/pii/S1062940813000168
http://www.sciencedirect.com/science/article/pii/S1062940813000168

Chia-Lin Chang,

Is small beautiful? Size effects of volatility

North American Journal of

60 102 |Hui-Kuang Hsu, Michael| ## [spillovers for firm performance and exchange SSCI | B
Economics and Finance/26
McAleer rates in tourism
Chia-Lin Chang,
Juan-Angel
North American Journal of
61 102 | Jimenez-Martin, Michael | ##% |The rise and fall of S&P500 variance futures SSCI [ B
Economics and Finance/25
McAleer, Teodosio Perez
Amaral
Chia-Lin Chang, Michael Coercive journal self citations, impact factor, |Mathematics and Computers in
62 102 o SCI | AN
McAleer, Les Oxley journal influence and article influence Simulation/93
Chia-Lin Chang, Michael Conditional correlations and volatility
North American Journal of
63 102 McAleer, Roengchai %4 |spillovers between crude oil and stock index SSCI [ A
Economics and Finance/25
Tansuchat returns
Chia-Lin Chang, Philip
Mathematics and Computers in
64 102 Hans Franses, Michael 4 |Are forecast updates progressive? SCI Wiz
Simulation/93
McAleer
Globalization and knowledge spillover:
Chia-Lin Chang, Sung-Po Economics of Innovation and New
65 102 %4  |International direct investment, exports and Econlit | EEES
Chen, Michael McAleer Technology/22(4)
patents
David E. Allen, Ron Volatility spillovers from the Chinese stock  |Mathematics and Computers in
66 102 o SCI | AN
Amram, Michael McAleer market to economic neighbours Simulation/94
David E. Allen, Michael A non-parametric and entropy based analysis
Journal of Risk and Financial
67 102 McAleer, Robert #c%  |of the relationship between the VIX and S&P [ A

Powell, Abhay K. Singh

500

Management/6(1)
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David E.
Allen, Mohammad A.

Financial dependence analysis: Applications

68 102 Ashraf, Michael o Statistica Neerlandica/67(4) SCI | B
of vine copulas
McAleer, Robert J.
Powell, Abhay K. Singh
Guorui Bian, Michael
Robust estimation and forecasting of the Annals of
69 102 McAleer, Wing-Keung | ## Econlit Wiz
capital asset pricing model Financial Economics/8(2)
Wong
Juan-Angel
Jimenez-Martin, Michael
GFC-robust risk management under the Basel |Mathematics and Computers in
70 102 McAleer, Teodosio i< SCI Wil ]z
Accord using extreme value methodologies  |Simulation/94
Pérez-Amaral, Paulo
Araujo Santos
International Journal of
Lan-Fen Chu, Michael Statistical modelling of recent changes in
71 102 S Environmental Science and Wiz
McAleer, Szu-Hua Wang extreme rainfall in Taiwan
Development/4(1)
Massimiliano
Ten things you should know about the
72 102 Caporin and Michael | ®# Econometrics/1(1) Wiz
dynamic conditional correlation representation
McAleer
Michael McAleer and Kim Herding, information cascades and volatility |Journal of Reviews on Global
73 102 ELE:s | Rl
Radalj spillovers in futures markets Economics/2
Michael McAleer, Felix Mathematics and Computers in
74 102 ##% |Modelling and simulation: An overview SCI Wiz

Chan, Les Oxley

Simulation/93
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Michael McAleer,

Juan-Angel GFC-robust risk management strategies under | International Review of
75 102 Eaiy SSCI | AN
Jiménez-Martin*, Teodosio the Basel Accord Economics and Finance/27
Pérez-Amaral
Michael McAleer,
i International evidence on GFC-robust
Juan-Angel
76 102 P |forecasts for risk management under the Basel |Journal of Forecasting/32 SSCI | EAE
Jiménez-Martin, Teodosio
Accord
Pérez-Amaral*
Michael
McAleer, Juan-Angel Has the Basel Accord improved risk North American Journal of
77 102 K SSCI | AN
Jimenez-Martin, Teodosio management during the global financial crisis? |Economics and Finance/26
Perez-Amaral
Roberto
Casarin, Chia-Lin
Risk management of risk under the Basel
Chang, Juan-Angel Mathematics and Computers in
78 102 %4 |Accord: A Bayesian approach to forecasting SCI | EEES
Jimenez-Martin, Michael Simulation/94
value-at-risk of VIX futures
McAleer, Teodosio
Pérez-Amaral
Shawkat Hammoudeh, Risk management and financial derivatives:  |North American Journal of
79 102 K SSCI | AN
Michael McAleer An overview Economics and Finance/25
Shawkat Hammoudeh,
Risk spillovers in oil-related CDS, stock and
80 102 | Tengdong Liu, Chia-Lin | ##% Energy Economics/36(1) SSCI | EAlES

Chang, Michael McAleer

credit markets
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S.Wang and L.

Forecasting Long Memory Processes Subject

81 102 o Journal of Econometrics/177(2) | B
Bauwens, Cheng Hsiao to Structural Breaks
Tai-kuang Ho and Silver Fetters? The Rise and Fall of Chinese  |Explorations in Economic
82 102 ELE:s LAl
Cheng-chung Lai Price Level 1928-34 History/50
Tai-kuang Ho, Equilibrium and adjustment of exchange rates
83 102 Cheng-chung Lai and %4 |in the Chinese silver standard economy, Cliometrica/7(1) Wiz
Joshua Jr-shiang Gau 1928-1935
Larry J. Prather,
What Homebuyers Need to Know about the
84 102 Che-Chun Lin*, K Financial Services Review/22(4) [ A
Differential Risk of Mortgages
Ting-Heng Chu
Che-Chun Lin*, Larry J. Differential Default Risk among Traditional
International Review of Financial
85 102 Prather, Ting-Heng Chu, | #c#¢ |and Non-Traditional Mortgage Products and EconLit Wiz
Analysis/27
and Jing-Tang Tsay Capital Adequacy Standards
Che-Chun Lin, Jow-Ran Sizing and Performance of Fixed-Rate
F Review of Pacific Basin Financial
86 102 | Chang*, Ting-Heng Chu, Residential Mortgage Asset-Backed Securities EconLit Wiz
w7 Markets and Policies/16(4)
and Larry J. Prather Tranches
Effect of Mandatory Pro Forma Earnings BRI eg
Kuo, C. S., J. R. Chang, | &l#c#% Review of Quantitative Finance
87 102 Disclosure on the Relation Between CEO ST 9 | AN
andS. T. Yu Fop and Accounting/40(2)
Share Bonuses and Firm Performance FHAC)EK
Instantaneous Volatility Estimation by Fourier
Transform Methods. To appear on Handbook
88 102 C.H. Han Bl Fo Springer-Verlag,New York Wiz
of Financial Econometrics and Statistics (C.F.
Lee eds.)
89 102 C.H. Han Bl | & b 5 e AL 5 B33 7131(1) W7
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Wan, S.K., S.H. Wang and

Aggregate or Disaggregate Forecast: Case of

90 102 B iz Annals of Tourism Research/42 SSCI Wil ]z
C.K. Woo Hong Kong
Wan, S.K., S.H. Wang and The time-varying approach to reexamining the
91 102 Bl Fo g Empirical Economics Letters/12(4) | B
Y.M. Xie Chinese RMB
“ The Real Time Monitoring Tests for Journal of Time Series
92 102 | Wang S.H. and C. Hsiao | & %2 | AN
Realized Volatilities Econometrics/5(1)
Wang, S. H.,and C. A Simple Solution to Spurious Regression
93 102 Bl Fo Journal of Time Series Analysis Wiz
Hafner Problems
Recursive Structural Break Tests for Structural
Wang, S. H., and C.
94 102 &l #c#% |Change of Long Memory ARFIMA Processes |Economics Letters/118(2) | B
Vasilakis
with Unknown Break Points
Wang, S. H., L. Bauwens Forecasting the long memory processes with
95 102 Bl Fo Journal of Econometrics/177(2) Wiz
and C. Hsiao structural breaks
The Handbook of Econometrics
96 102 Wang, S.H. &l #c#% |Structural Change and Monitoring Tests | B
and Statistics/Chapter 31
Tsali, Jeffrey T., and The Pricing of Mortality-linked Contingent SSCI
97 102 ZIELE:S Astin Bulletin/43(2) | EAlES
Larry.Y. Tzeng Claims: an Equilibrium Approach FF ¢ A-
The Intraday Behavior of Information
C.C. Chang, P.F. Hsieh, |22 %k NSC-A
98 102 Misreaction across Various Categories of Journal of Financial Market/16 | EAlES
C.W.Tangand Y.H. Wang| # SSCI
Investors in the Taiwan Options Market
C.C. Chan, P.F. Hsieh and | 2 32 %t | The Price Impact of Options and Futures Pacific-Basin Finance NSC-A
99 102 | EE
H.N. Lai #: |Volume in After-hours Stock Market Trading |Journal/21(1) SSCI
Chen, H. C., K. L. Chang, Application of Tobit-GARCH Model for
100 101 Pz Japan and the World Economy SSCI | B4R

andS. T. Yu

Foreign Exchange Market Intervention
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Michael McAleer, B. da

It pays to violate: How effective are the Basel

101 101 % |Accord penalties in encouraging risk Accounting and Finance/52(1) | B
Veiga and F. Chan
management?
Analysing seasonal changes in New Zealand’s
102 101 | Michael McAleer, C. Lim| #*32 Tourism Recreation Research/34 [ A
largest inbound market
Michael McAleer, C.-L. Citations and impact of ISI tourism and Tourism Management
103 101 ELE:s AN
Chang hospitality journals Perspectives/1(1)
1V estimation of a panel threshold model of
Michael McAleer, C.-L.
104 101 %45 |tourism specialization and economic Tourism Economics/18(1) | AN
Chang and T. Khamkaew
development
Michael McAleer, J. Testing for the Box-Cox parameter for an Mathematics and Computers in
105 101 ELE:s AN
Huang , M. Kobayashi integrated process Simulation
Michael McAleer, M. Modelling and forecasting noisy realized Computational Statistics & Data
106 101 e W17
Asai , M. Medeiros volatility Analysis/56(1)
Michael McAleer, W.S.
Forecasting value-at-risk using nonlinear International Journal of
107 101 Chen, R. Gerlach, B.K. | i Wil ]z
regression quantiles and the intra-day range  |Forecasting/28
Hwang
H.S. Ching, Cheng Hsiao, Impact of CEPA on the Labor Market of Hong
108 101 S China Economic Review/23 Wiz
S. Wan Kong
The Creative Tension Between Statistics and
109 101 Cheng Hsiao K Singapore Economic Review/57 | B
Economics
S.N. Chen, Cheng Hsiao, Measurement Errors and Censored Structural
110 101 K Econometric Theory/28 | EEES

L. Wang

Latent Variable Models
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Cheng Hsiao, H.S. Ching,

A Panel Data Approach for Program

Evaluation - Measuring the Benefits of

Journal of Applied

111 101 ¥ | EIES
S. Wan Political and Economic Integration of Hong  |Econometrics/27
Kong with Mainland China
Diagnostic Tests of Cross-Section
Cheng Hsiao, M.H. Oxford Bulletin of Economics and
112 101 ¥ #¢ |Independence for Nonlinear Panel Data Wiz
Pesaran, A. Pick Statistics/74
Models
Magnitude and Volatility of Taiwan’s Net
Tai-kuang Ho and
113 101 %4 |Foreign Assets against Mainland China: China Economic Review/23(3) | AN
Kuo-chun Yeh
1981-2009
Tai-kuang Ho and Third-person effect and financial contagion in
114 101 ELgi Open Economies Review/23(5) | B
Ming-yen Wu the context of a global game
Che-Chun Lin*, Yu-Lieh Estimating Mortgage Prepayment Rates using |Advances in Financial Planning
115 101 K FLI Wiz
Huang, and Chiuling Lu the Gibbs-Sampling Approach and Forecasting/5
116 101 ($lieZE -~ =4 % - B & |5 PREAEFT Y b g2 3 N oy TSSCI [ RS
International Economic Linkages between
Chen, S.L., C.H. Huang
117 101 &l #c#: |Taiwan and the World: A Global Vector Academia Economic Papers/40(3) Wiz
and Y.L. Huang
Autoregressive Approach
Measuring Business Cycles: A Temporal
118 101 Yu-Lieh Huang B P Economic Modelling/29(2) | EAlES
Disaggregation Model with Regime Switching
Enemies or Allies: Pricing Counterparty Advances in Investment Analysis
119 101 Leh-chyan So*, Y. Lee | &l ¥&#: FLI, EconLit Wiz

Credit Risk for Synthetic CDO Tranches

and Portfolio Management/6
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Does Volatility or Jump Risk Premium Exist

Review of Securities and Futures

120 101 | Leh-chyan So*, Y. Shih | & %% TSSCI | BN
in the Taiwan Options Market? Markets/24(1)
Ching-Fan Chung* and Strategic Asset Allocation under Narrow Loss Aversion and Volatility
121 100 P SSCI | BN
Chung-Ying Yeh Framing Feedback
Market Valuation of Disclosed and
Recognized
122 100 C.S. Kuo, S.T. Yu ELees HEA TSR REETIE 24 55 41| TSSCI | ANk
Employee Stock Option Expenses- Evidence
from Taiwan
Michael McAleer, B. da Mathematics and Computers in
123 100 %4  |Value-at-risk for country risk ratings | B
Veiga and S. Hoti Simulation/81(7)
Michael McAleer, N. Moment restriction-based econometric
124 100 ELg Journal of Econometrics/165(1) | B
Kunitomo , Y. Nishiyama methods: An overview
What makes a great journal great in the
Michael McAleer, C.-L.
125 100 %45 |sciences? Which came first, the chicken or the |Scientometrics/87(1) | AN
Chang, L. Oxley
egg?
Michael McAleer, C.-L. What makes a great journal great in
126 100 oz Journal of Economic Surveys/25(2) | AN
Chang, L. Oxley economics? The singer not the song
How are journal impact, prestige and article
Michael McAleer, C.-L.
127 100 ##  |influence related? An application to Journal of Applied Statistics/38(11) | B
Chang, L. Oxley
neuroscience
Michael McAleer, C.-L. How accurate are government forecasts of International Journal of
128 100 e RS
Chang, P.H. Franses economic fundamentals? The case of Taiwan |Forecasting/27(4)
Michael McAleer, C.-L. Crude oil hedging strategies using dynamic
129 100 ¥ Energy Economics/33(5) | AN

Chang, R. Tansuchat

multivariate GARCH
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Michael McAleer, C.-L.

Great expectatrics: Great papers, great

130 100 ELgL Econometric Reviews/30(6) | B
Chang and L. Oxley journals, great econometrics
Michael McAleer, C.-L. Modelling the asymmetric volatility in hog
Mathematics and Computers in
131 100 Chang, B.-W. Huang , %45 |prices in Taiwan: The impact of joining the Wiz
Simulation/81(7)
M.-G. Chen WTO
Michael McAleer, C.-L.
Risk management of risk under the Basel
Chang, J.-A.
132 100 %4 |Accord: Forecasting value-at-risk of VIX Managerial Finance/37(11) | AN
Jimenez-Martin and T.
futures
Perez Amaral
Michael McAleer, C.-L. Modelling conditional correlations in the
Mathematics and Computers in
133 100 | Chang, T. Khamkaew , R. | ##: |volatility of Asian rubber spot and futures | EAlES
Simulation/81(7)
Tansuchat returns
Michael McAleer, C.-L. Interdependence of international tourism
134 100 | Chang, T. Khamkaew and | ##: |demand and volatility in leading ASEAN Tourism Economics/17(3) | EAlES
R. Tansuchat destinations
Michael McAleer, D. Monte Carlo option pricing with asymmetric |Mathematics and Computers in
135 100 ¥ [ g
Allen and M. Scharth realized volatility dynamics Simulation/81(7)
Michael McAleer, G. Ban A trinomial test for paired data when there are |Mathematics and Computers in
136 100 ¥ R
and W.K. Wong many ties Simulation/81(6)
Estimating the leverage parameter of
Michael McAleer, 1.
137 100 ## |continuous-time stochastic volatility models  |Managerial Finance/37(11) | B
Ishida and K. Oya
using high frequency S&P 500 and VIX data
Michael McAleer, L.
138 100 %4 |Ten things we should know about time series |Journal of Economic Surveys/25(1) | B

Oxley
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Michael McAleer, M.

Dynamic conditional correlations for

Journal of the Japan Statistical

139 100 i | BN
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To learn the knowledge of financial management, corporate finance,

financial derivatives, and risk management.
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