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Editorial in Honour of Professor Michael McAleer

Abstract

We are deeply saddened to write this assertion for the former Editor-in-Chief of
Advances in Decision Sciences (ADS), our colleague and friend, Michael McAleer,
who passed away on July 8, 2021. His absence in academia will be sorely missed by
several researchers around the world who had been receiving guidance and valuable
suggestions from him on time-to-time basis. Michael McAleer was one of the very
active editorial board members of the Advances in Decision Sciences (AFE) for many
years and recognizing his service and involvement with the ADS, in 2018 he was
appointed was the Editor-in-Chief. Michael McAleer was known to several in
academia in several forms, for some he was a delightful friend and colleague and to
some others he was more like a mentor and ready to provide all the needed help in
research whether it is related to learning econometrics, working on joint research
projects. His efforts on behalf of this journal, or his contagious joie de vivre. He's
going to be sorely missed. In the end of this editorial, his short biography has been
included along with several assertions from co-authors, colleagues, and friends of
Michael McAleer.

Biography
Michael McAleer (August 18, 1952 - July 8, 2021)

Advances in Decision Sciences (ADS) was founded in 1997 by Professor Mahyar A.
Amouzegar who served as the Editor-in-Chief of the journal between 1997 and 2009.
Professor Michael (Mike) McAleer had been appointed as the Editor-in-Chief since
2018. Unfortunately, he passed away in July 2021.

Mike had been a wonderful friend, colleague, and mentor for his colleagues, friends,
and students and had provided countless hours of service to ADS. He had touched
so many lives and has always been open to helping in any way that he can. This
editorial provides some information about Mike and his contribution to the
Advances in Decision Sciences. Some of our board members also express their
appreciation, remembrance, and gratitude to Mike in this editorial.

In 1952, the great soul of Mike came to existence in Yokohama, Japan while he took
Australian citizenship later. He was a Doctorate from Queen's University, Canada
(Ph.D. 1981) prior to which he received his education at Monash University (1974,
1977). He was holding several positions at various universities or research/academic
institutions such The Australian National University, the University of Canterbury,
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Erasmus University Rotterdam, Complutense University of Madrid, and Asia
University, Taiwan (his most recent affiliation, where he was University Research
Chair). Additionally, he also served as visiting professor at University of Tokyo,
Kyoto University, Osaka University, University of Padova, Ca’Foscari University of
Venice, University of Zurich, University of Hong Kong, and Chinese University of
Hong Kong, along with others.

Mike was an extraordinary researcher in the areas of theoretical and applied
economics and finance including areas such as energy and climate economics,
forecasting, machine learning and big data. He was also very active editor at various
journals of international repute. Notably he was a Fellow of the Journal of
Econometrics and Econometric Reviews and the Academy of the Social Sciences in
Australia. He was placed as one of the leading econometricians in Australia and
ranked at 57 in the world whereas in Taiwan for several years he remained at the
top position (see RePEc rankings) and by the time his soul departed he had
accumulated Google Scholar 23894 citations with a h-index of 74 and Scopus 8491
citations with a h-index on 46. Conceivably one of his most influential publications is
"What will take the con out of econometrics”" (American Economic Review, 1985). His
work on volatility and GARCH processes including the BEKK-GARCH model and
the DCC model due to Rob Engle has also received significant attention from
academics and practitioners alike. Mike had in his credit around 1000 research
articles, books, and essays publications. It goes without saying that if Mike had
survived cancer, we expect him to have published 1,000 other articles and books.

We really thank you dear Mike from the bottom of the heart, for your contributions
you made to the academic profession and for your friendship, instruction, guidance,
and support.

-- Massoud, Vincent, Aviral, and Wing-Keung



Memories of Mike from His Colleagues and Friends

Professor Michael McAleer is one of the world’s most prolific scholars with profound
contributions in Economics and Decision Sciences. His distinguished econometrics
works have entailed extremely useful implications in decision sciences (macro and
micro). The research and pedagogical value of his publications in decision sciences

are highly appreciated by scholars, researchers, policymakers and students alike.

While serving as Editor-in-Chief Professor McAleer had revitalized Advances in
Decision Sciences and made the journal more advance. The passing away of
Professor McAleer is a great loss to the international academic community, to friends

who know him, and to universities and institutes that he has been affiliated with.

My great respect to a truly honorable and distinguished scholar -- Professor Michael
McAleer -- an esteemed colleague whom I had connected with in Asia University
and via the Queen's University network.

-- David Yeung

I have known Mike since the early 21st century. He had been inviting me to give
some talks, for example, at Yokohama National University, the Curtin University of
Technology, The University of Western Australia, etc. he had also been working with
me and my students/friends on several projects on econometrics, applied
econometrics, and other areas with 28 papers published, including, for example,
Qiao, McAleer, and Wong (2009), Lean, McAleer, and Wong (2015), Bai, Li, McAleer,
and Wong (2015), Niu, Guo, McAleer, and Wong (2018), Li, Bai, McAleer, and Wong
(2021), and others.

When I am retired from Hong Kong Baptist University, Mike also recommended I
join Asia University so that I can still contribute to academics. We had been running
a few journals together including Advances in Decision Sciences. With his leadership
and effort, Advances in Decision Sciences is now listed in Scopus and obtain SJR
Quartile = Q4, SJR 2020 = 0.18, H-Index = 13, CiteScore 2020 = 1.0, SNIP 2020 = 0.297,
etc. over here, I express my appreciation, remembrance, and gratitude to Mike.
Please accept my most heartfelt condolences to Mike. My thoughts and prayers are
with Mike in his time of grief.

-- Wing-Keung Wong



Professor Michael McAleer, or Michael or Mike as he insisted to be addressed as, is
unfortunately no more, but he will forever stay with us through the citations of his
research associated with the innumerable number of novel contributions he made in the
field of Econometrics. Though we all know death is inevitable, I will miss the
conversations that I would have with him on literally anything and everything, which
despite his busy schedule was possible because of his humility. While I am
exceptionally sad to lose a co-author, a mentor, and above all a dear friend, I believe we
must celebrate his achievements and life in general, rather than mourn his passing away.
R.I.P. Michael.-- Rangan Gupta

Kindly refer to Alghalith, Swanson, Vasnev, and Wong (2021) for Professor Rangan
Gupta’s long statements. I became to know Professor Michael McAleer (or Mike for
all his numerous friends) some five-six years ago during the supervision process of
one of my doctoral students. The doctoral dissertation consisted of published articles,
one of those with Mike as the Chief Editor. At that point, I noticed that we are
dealing with one of the world’s leading academics in the field of financial
econometrics, not to mention the other fields of his broad expertise.

I decided to kindly ask Mike to act as a pre-examiner for the thesis, and he surprised
me with a prompt and positive report on the work. Already from this first changing
of emails it was clear that we are dealing also with a most affable person. The contact
led immediately to a very fruitful collaboration, including several jointly written
articles and top-class applications for research grants.

My second surprise was that Mike considered it worthy of flying two times from the
other side of the globe to Finland to meet us and give speeches in our university.
Those meetings even strengthened my impression of him as a refreshing exception
in the economics profession and a mannerly humorist with an eye for small
pleasures of life.

While Mike’s rapidity, both in body and spirit, uninterrupted publishing, and
constant cooperation with his enormous scientific networks constituted his public
appearance, the long-lasting struggle against cancer remained in the background. I
was aware of the combat but still, the demise of a true soulmate was a devastating
shock. The last email from Mike in June 2021 was as forward-looking as always,
ending to his warm words: “Stay safe and well. Take good care, Mike”.

-- Hannu Laurila



It was a great sad to hear that Mike passed away in July, 2021. Mike is my important
mentor and friend. He had made a great contribution in econometrics and statistics
with very wide research interests, including financial econometrics, empirical
finance, economic energy, tourism and quantitative methods, among many others.
More specific contributions can be counted from his early nested and non-nested
tests to various multivariate GARCH models developed by himself and his
collaborators in the recent years. His passing way is a great loss of our research
community. We all miss him !

-- Shiqing Ling

I was very lucky to meet Mike in Bologna towards the end of 2018. I knew him only
through his enormous and remarkable research output. Among many interesting
things, we discussed ideas for collaborations in sustainable finance and climate
econometrics. He also invited me to visit the Asia University. Sadly, we did not have
the time to write a paper together and to schedule my visit to Taiwan. I will always
regret we did not do it sooner.

Rest in Peace, Mike.

-- Luca De Angelis

It is very difficult to find words to adequately describe how great Mike was as a
person and academic. He was exceptional in many aspects. He was very helpful,
friendly and had a very pleasant personality. He went out of his way to help people.
He was a blessing to many people. He was very brave and he always did the right
thing. I remember he did wonderful deeds just months before his death. His death is
a huge loss. He is irreplaceable.

-- Moawia Alghalith

Mike was always kind, helpful, and encouraging to all of us. He had many
collaborators all over the world, including Japan, and he has nurtured many
econometricians by always giving appropriate suggestions and comments to young
researchers and graduate students in our country. I pray for his soul.

-- Massoud Moslehpour

Mike made outstanding contributions to the financial econometrics literature,
particularly on modeling volatility and GARCH type models. He was also an
incredibly supportive scholar for younger researchers and collaborators, especially
among his former students and colleagues in Asia and Australasia.

Readers may refer to Alghalith, Swanson, Vasnev, and Wong (2021) for the editorial
statements from Manabu Asai, Monica Billio, Chia-Lin Chang, Xu Guo, Esfandiar
Maasoumi, ]uan—Angel Jiménez-Martin, Joseph Macri, Marcelo C. Medeiros,
Teodosio Pérez-Amaral, Domenico Sartore, Elvira Sojli, and Wing Wah Tham
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Readers may also refer to Alghalith, Swanson, Vasnev, and Wong (2021) for Professor
Michael McAleer's career paths.

Selected Publications from Professor Michael McAleer

Mike was incredibly productive in his research with more than 200 articles
published in a variety of journals that together attracted almost 24,000 citations.
His interests were very broad covering volatility, tourism, energy, environment, and
many other topics. He also was active until the very end and produced several
papers on COVID that already have more than 100 citations each. It is not possible
to cover all his publication here, so below we list only his most influential
publications in the references.

References

Alghalith, M., Swanson, N., Vasnev, A., Wong, W.K. (2021). Editorial Statement in
Honour of Professor Michael McAleer. Annals of Financial Economics, forthcoming,.

Allen, D.E., McAleer, M., 2020. “Generalized measures of correlation for
asymmetry, nonlinearity, and beyond”: some antecedents on causality.
Forthcoming in Journal of the American Statistical Association.

Allen, D. E., & McAleer, M. (2020). Flattening the curve in risk management of
COVID-19: do lockdowns work?. Annals of Financial Economics, 15(04), 2050011.

Allen, D. E., & McAleer, M. (2020). Predicting cases and deaths in europe from
covid-19 tests and country populations. Annals of Financial Economics, 15(04),
2050017.

Allen, D. E., & McAleer, M. (2021). Predicting COVID-19 cases and deaths in the
USA from tests and state populations. Advances in Decision Sciences, 25(2), 1-27.

Allen, D. E., McAleer, M., Powell, R. J., & Singh, A. K. (2018). Non-parametric
multiple change point analysis of the global financial crisis. Annals of Financial
Economics, 13(02), 1850008.

Asai, M., Chang, C.-L., McAleer, M., 2017. Realized stochastic volatility with
general asymmetry and long memory. Journal of Econometrics 199, 202-212.



Allen, D. E., McAleer, M., & Reid, D. M. (2018). Fake News and Indifference to Truth:
Dissecting Tweets and State of the Union Addresses by Presidents Obama and
Trump, Advances in Decision Sciences, 22 (A) 1-23.

Asai, M., Chang, C.-L., McAleer, M., 2021. Realized matrix-exponential stochastic
volatility with asymmetry, long memory and higher-moment spillovers.
Forthcoming in Journal of Econometrics

Asai M., M McAleer (2009) The structure of dynamic correlations in multivariate
stochastic volatility models Journal of Econometrics 150 (2), 182-192

Asai M., M McAleer, ] Yu (2006) Multivariate stochastic volatility: a review
Econometric Reviews 25 (2-3), 145-175

Bai, Z.D., Li, H., McAleer, M., Wong, W.K., 2015. Stochastic dominance statistics for
risk averters and risk seekers: An analysis of stock preferences for USA and China.
Quantitative Finance, 15(5), 889-900.

Batmunkh, M.-U., McAleer, M., Moslehpour, M., Wong, W.K. 2018, Confucius and
Herding Behaviour in the Stock Markets in China and Taiwan, Sustainability 10(12),
4413 https://doi.org/10.3390/su10124413.

Beck MB., A] Jakeman, M Mcaleer (1993) Construction and evaluation of models of
environmental systems Modelling change in environmental systems, 3-35

Bian, G., McAleer, M., Wong, W.K.,, 2011, A Trinomial Test for Paired Data When
There are Many Ties, Mathematics and Computers in Simulation 81(6), 1153-1160.

Bian, G., McAleer, M., Wong, W.K., 2013, Robust Estimation and Forecasting of the
Capital Asset Pricing Model, Annals of Financial Economics 1350007, DOI:
10.1142/52010495213500073

Bian, G., McAleer, M., Wong, W.K., 2013, Robust Estimation and Forecasting of the
Capital Asset Pricing Model, Annals of Financial Economics 1350007, DOI:
10.1142/52010495213500073

Caporin M., M McAleer (2012) Do we really need both BEKK and DCC? A tale of
two multivariate GARCH models Journal of Economic Surveys 26 (4), 736-751

Caporin M., M McAleer (2013) Ten things you should know about the dynamic
conditional correlation representation Econometrics 1 (1), 115-126



https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:TFP_iSt0sucC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:TFP_iSt0sucC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:Y0pCki6q_DkC
https://doi.org/10.3390/su10124413
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:_kc_bZDykSQC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:_kc_bZDykSQC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:uJ-U7cs_P_0C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:uJ-U7cs_P_0C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:sJK75vZXtG0C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:sJK75vZXtG0C

Chan F., C Lim, M McAleer (2005) Modelling multivariate international tourism
demand and volatility Tourism Management 26 (3), 459-471

Chang, C.L., Mai, TK., McAleer, M. 2018. Pricing Carbon Emissions in China. Annals
of Financial Economics 13(03):1850014

Chang CL., M McAleer, V Ramos (2020) A charter for sustainable tourism after
COVID-19 Sustainability 12 (9), 3671

Chang, C. L., McAleer, M., & Ramos, V. (2020). The future of tourism in the
COVID-19 era. Advances in Decision Sciences, 24(3), 218-230.

Chang CL., M McAleer, R Tansuchat (2010) Analyzing and forecasting volatility
spillovers, asymmetries and hedging in major oil markets Energy Economics 32 (6),
1445-1455

Chang CL., M McAleer, R Tansuchat (2011) Crude oil hedging strategies using
dynamic multivariate GARCH Energy Economics 33 (5), 912-923

Chang, C. L., McAleer, M., & Wong, W. K. (2018). Research Ideas for Advances in
Decision Sciences (ADS): 22nd Anniversary Special Issue in 2018 (No. EI2018-41).

Chang, C. L., McAleer, M., & Wong, W. K. (2018). Editorial Statement of Intent for
Advances in Decision Sciences (ADS): 22nd Anniversary Special Issue in 2018 (No.
EI12018-40).

Chang, C. L., McAleer, M., & Wong, W. K. (2018). Decision sciences, economics,
finance, business, computing, and big data: Connections.Advances in Decision
Sciences, 22(A), 1-58.

Chang CL., M McAleer, R Tansuchat 2012. Modelling Long Memory Volatility in
Agricultural Commodity Futures Returns. Annals of Financial Economics 7(2),
1250010.

Chang CL., M McAleer, R Tansuchat (2013) Conditional correlations and volatility
spillovers between crude oil and stock index returns The North American Journal of
Economics and Finance 25, 116-138

Duong, D. K,, Phan, T. T. P, Pho, K. H., & McAleer, M. (2020). Impact of Board
Characteristics and State Ownership on Dividend Policy in Vietham. Advances in
Decision Sciences, 24(4), 1-34.


https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:WF5omc3nYNoC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:WF5omc3nYNoC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:A5aiAONn640C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:A5aiAONn640C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:NJ774b8OgUMC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:NJ774b8OgUMC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:hCrLmN-GePgC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:hCrLmN-GePgC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:jgBuDB5drN8C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:jgBuDB5drN8C

Fisher GR., M McAleer (1981) Alternative procedures and associated tests of
significance for non-nested hypotheses Journal of Econometrics 16 (1), 103-119

Forster MR., A Zellner, A Keuzenkamp, M McAleer (2001) The new science of
simplicity Simplicity, inference and modelling: keeping it sophisticatedly simple,
83-119

Godfrey LG., M McAleer, CR McKENZIE (1988) Variable addition and Lagrange
multiplier tests for linear and logarithmic regression models The Review of
Economics and Statistics, 492-503

Ha, N.M., Ngoc, B.H. and McAleer, M., 2020. Financial Integration, Energy
Consumption And Economic Growth In Vietham. Annals of Financial Economics,
15(03), p.2050010.

Hammoudeh S., F Malik, M McAleer (2011) Risk management of precious metals
The Quarterly Review of Economics and Finance 51 (4), 435-441

Hammoudeh SM., Y Yuan, M McAleer (2009) Shock and volatility spillovers among
equity sectors of the Gulf Arab stock markets The Quarterly Review of Economics
and Finance 49 (3), 829-842

Hammoudeh SM., Y Yuan, M McAleer, MA Thompson (2010) Precious
metals—exchange rate volatility transmissions and hedging strategies International
Review of Economics & Finance 19 (4), 633-647

Hoti S., M McAleer (2004) An empirical assessment of country risk ratings and
associated models Journal of Economic Surveys 18 (4), 539-588

Hoti S., M McAleer, R Shareef (2007) Modelling international tourism and country
risk spillovers for Cyprus and Malta Tourism Management 28 (6), 1472-1484

Lean HH., M McAleer, WK Wong (2010) Market efficiency of oil spot and futures: A
mean-variance and stochastic dominance approach Energy Economics 32 (5), 979-986

Lean, H.H., McAleer, M., Wong, W.K, 2015. Preferences of risk-averse and
risk-seeking investors for oil spot and futures before, during and after the Global
Financial Crisis. International Review of Economics and Finance, 40, 204-216.

Li, H., Bai, Z.D., McAleer, M., Wong, W .K. 2021. Spectrally-Corrected Estimation for
High-Dimensional Markowitz Mean-Variance Optimization, Forthcoming in
Econometrics and Statistics.


https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:qjMakFHDy7sC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:qjMakFHDy7sC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:H6myOybQgeYC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:H6myOybQgeYC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:LkGwnXOMwfcC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:LkGwnXOMwfcC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:eGYfIraVYiQC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:rO6llkc54NcC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:rO6llkc54NcC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:1sJd4Hv_s6UC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:1sJd4Hv_s6UC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:ULOm3_A8WrAC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:ULOm3_A8WrAC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:aqlVkmm33-oC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:aqlVkmm33-oC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:OU6Ihb5iCvQC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:OU6Ihb5iCvQC
http://apps.webofknowledge.com/full_record.do?product=WOS&search_mode=GeneralSearch&qid=24&SID=T1AcXYiAidfkablmEPF&page=1&doc=10&cacheurlFromRightClick=no
http://apps.webofknowledge.com/full_record.do?product=WOS&search_mode=GeneralSearch&qid=24&SID=T1AcXYiAidfkablmEPF&page=1&doc=10&cacheurlFromRightClick=no
http://apps.webofknowledge.com/full_record.do?product=WOS&search_mode=GeneralSearch&qid=24&SID=T1AcXYiAidfkablmEPF&page=1&doc=10&cacheurlFromRightClick=no

Li WK, S Ling, M McAleer (2002) Recent theoretical results for time series models
with GARCH errors Journal of Economic Surveys 16 (3), 245-269

Lim C., M McAleer (2000) A seasonal analysis of Asian tourist arrivals to Australia
Applied Economics 32 (4), 499-509

Lim C ., M McAleer (2001a) Cointegration analysis of quarterly tourism demand by
Hong Kong and Singapore for Australia Applied Economics 33 (12), 1599-1619

Lim C., M McAleer (2001b) Forecasting tourist arrivals Annals of tourism research 28
(4), 965-977

Lim C., M McAleer (2001c) Monthly seasonal variations: Asian tourism to Australia
Annals of Tourism Research 28 (1), 68-82

Lim C., M McAleer (2002) Time series forecasts of international travel demand for
Australia Tourism Management 23 (4), 389-396

Lim LK., M McAleer (2004) Convergence and catching up in ASEAN: a comparative
analysis Applied Economics 36 (2), 137-153

Lim C., M McAleer (2005) Ecologically sustainable tourism management
Environmental Modelling & Software 20 (11), 1431-1438

Lim C., JCH Min, M McAleer (2008) Modelling income effects on long and short haul

international travel from Japan Tourism Management 29 (6), 1099-1109

Ling S., M McAleer (2002a) Necessary and sufficient moment conditions for the
GARCH (1, s) and asymmetric power GARCH (r, s) models Econometric theory 18
(3), 722-729

Ling S., M McAleer (2002b) Stationarity and the existence of moments of a family of
GARCH processes Journal of Econometrics 106 (1), 109-117

Ling S., M McAleer (2003a) Asymptotic theory for a vector ARMA-GARCH model
Econometric theory 19 (2), 280-310

Ling S., M McAleer (2003b) On adaptive estimation in nonstationary ARMA models
with GARCH errors The Annals of Statistics 31 (2), 642-674

Lv, ZH., Chu, AM.Y. McAleer, M., Wong, W.K. 2019, Modelling Economic
Growth, Carbon Emissions, and Fossil Fuel Consumption in China: Cointegration

10


https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:2osOgNQ5qMEC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:2osOgNQ5qMEC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:hqOjcs7Dif8C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:UebtZRa9Y70C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:UebtZRa9Y70C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:qxL8FJ1GzNcC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:W7OEmFMy1HYC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:IjCSPb-OGe4C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:IjCSPb-OGe4C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:-f6ydRqryjwC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:-f6ydRqryjwC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:7PzlFSSx8tAC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:BqipwSGYUEgC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:BqipwSGYUEgC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:d1gkVwhDpl0C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:d1gkVwhDpl0C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:9yKSN-GCB0IC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:9yKSN-GCB0IC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:u5HHmVD_uO8C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:YsMSGLbcyi4C
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:YsMSGLbcyi4C

and Multivariate Causality, International Journal of Environmental Research and
Public Health, 6(21). pii: E4176. doi: 10.3390/ijerph16214176.

McAleer M. (1994) Sherlock Holmes and the search for truth: a diagnostic tale
Journal of Economic Surveys 8 (4), 317-370

McAleer M. (1995) The significance of testing empirical non-nested models Journal
of Econometrics 67 (1), 149-171

McAleer M. (2005) Automated inference and learning in modeling financial

volatility Econometric Theory 21 (1), 232-261

McAleer M. (2018) Specification tests for separate models: a survey Specification
analysis in the linear model, 145-196

McAleer, M. (2018). IS22nd Anniversary Special Issue of Advances in Decision
Sciences (ADS), 1997-2018. Advances in Decision Sciences, 22, 1-12.

McAleer, M. (2019). Summary of Advances in Decision Sciences
(ADS)-2019. Advances in Decision Sciences, 23(4), 81-93.

McAleer M. (2020) Prevention is better than the cure: Risk management of COVID-19
Journal of Risk and Financial Management 13 (3), 46

McAleer, M. (2020). Protecting scientific integrity and public policy pronouncements
on COVID-19. Advances in Decision Sciences, 24(1), 1-14.

McAleer, M. (2020). Seeking clarity in a world infected by COVID-19 and fake
news. Advances in Decision Sciences, 24(4), 1-8.

McAleer, M. (2020). Summary of Advances in Decision Sciences
(ADS)-2020. Advances in Decision Sciences, 24(4), 89-100.

McAleer, M. (2021). A critique of recent medical research in JAMA on
COVID-19. Advances in Decision Sciences, 25(1), 1-102.

McAleer, M. (2021). Critical Analysis of Some Recent Medical Research in Science on
COVID-19. Advances in Decision Sciences, 25(1), 1-41.

McAleer M., F Chan, S Hoti, O Lieberman (2008) Generalized autoregressive
conditional correlation Econometric Theory 24 (6), 1554-1583

11


https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:roLk4NBRz8UC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:_FxGoFyzp5QC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:u-x6o8ySG0sC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:u-x6o8ySG0sC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:eQOLeE2rZwMC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:KUazKHuGu6AC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:0EnyYjriUFMC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:0EnyYjriUFMC

McAleer M., F Chan, D Marinova (2007) An econometric analysis of asymmetric
volatility: theory and application to patents Journal of Econometrics 139 (2), 259-284

McAleer M., B Da Veiga (2008a) Forecasting value-at-risk with a parsimonious
portfolio spillover GARCH (PS-GARCH) model Journal of Forecasting 27 (1), 1-19

McAleer M., B Da Veiga (2008b) Single-index and portfolio models for forecasting_
value-at-risk thresholds Journal of Forecasting 27 (3), 217-235

McAleer M., S Hoti, F Chan (2009) Structure and asymptotic theory for multivariate
asymmetric conditional volatility Econometric Reviews 28 (5), 422-440

McAleer. M., Jimenez-Martin, J-A and Perez-Amaral, T. (2013) "Has the Basel Accord
improved Risk Management During the Global Financial Crisis", The North

American Journal of Economics and Finance, 26, 250-265, DOL:
10.1016/j.najet.2013.02.004.

McAleer. M., Jimenez-Martin, J-A and Perez-Amaral, T.(2009). “The Ten
Commandments for Managing Value-at-Risk Under the Basel I Accord”, Journal of
Economic Surveys,Volume 23(5), 850-855.

McAleer M., MC Medeiros (2008a) A multiple regime smooth transition
heterogeneous autoregressive model for long memory and asymmetries Journal of
Econometrics 147 (1), 104-119

McAleer M., MC Medeiros (2008b) Realized volatility: A review Econometric
reviews 27 (1-3), 10-45

McAleer M., AR Pagan, PA Volker (1985) What will take the con out of econometrics?
The American Economic Review 75 (3), 293-307

McAleer, M., Suen, ], Wong, W.K. 2016. Profiteering from the Dot-com Bubble,
Subprime Crisis and Asian Financial Crisis, Japanese Economic Review 67(3),
257-279.

Mou, W.M., Wong, W.K., McAleer, M. 2018, Financial Credit Risk Evaluation
Based on Core Enterprise Supply Chains, Sustainability = 10(10),
3699; https://doi.org/10.3390/su10103699

Nhan, D. T. T,, Pho, K. H., ANH, D. T. V,, & McAleer, M. (2021). Evaluating The
Efficiency Of Vietnam Banks Using Data Envelopment Analysis. Annals of Financial
Economics, 16(02), 2150010.

12


https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:Tyk-4Ss8FVUC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:Tyk-4Ss8FVUC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:KlAtU1dfN6UC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:KlAtU1dfN6UC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:dhFuZR0502QC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:dhFuZR0502QC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:MXK_kJrjxJIC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:MXK_kJrjxJIC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:mB3voiENLucC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:mB3voiENLucC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:zYLM7Y9cAGgC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:UeHWp8X0CEIC
https://doi.org/10.3390/su10103699

Niu, C.Z., Guo, X., McAleer, M., Wong, W.K. 2018. Theory and Application of an
Economic Performance Measure of Risk, International Review of Economics &
Finance 56, 383-396.

Oxley L., M McAleer (1993) Econometric issues in macroeconomic models with
generated regressors Journal of Economic Surveys 7 (1), 1-40

Pho, K. H., Van Anh, D. T., & McAleer, M. (2021). The Safety of Banks in Vietnam
Using CAMEL. Advances in Decision Sciences, 25(2), 158-192.

Pho, K. H., & McAleer, M. (2021). Specification and Estimation of a Logistic Function,
with Applications in the Sciences and Social Sciences. Advances in Decision
Sciences, 25(2), 74-104.

Qiao, Z., McAleer, M., Wong, W.K,, (2009), Linear and nonlinear causality between
changes in consumption and consumer attitudes, Economics Letters 102(3), 161-164.

Shareef R., M McAleer (2005) Modelling international tourism demand and volatility
in small island tourism economies International Journal of Tourism Research 7 (6),
313-333

Shareef R., M McAleer (2007) Modelling the uncertainty in monthly international
tourist arrivals to the Maldives Tourism Management 28 (1), 23-45

Smith J., M McAleer (1995) Alternative procedures for converting qualitative
response data to quantitative expectations: an application to Australian
manufacturing Journal of Applied Econometrics 10 (2), 165-185

Suu, N. D,, Luuy, T. Q., Pho, K. H., & McAleer, M. (2020). Net Interest Margin of
Commercial Banks in Vietnam. Advances in Decision Sciences, 24(1), 1-27.

Thanh, V.H., Ha, N.M., Mcaleer, M. 2021. Asset Investment Diversification,
Bankruptcy Risk And The Mediating Role Of Business Diversification, Annals of
Financial Economics 16(01), p.2150001.

Truong, B.C., Pho, K.H., Dinh, C.C., McAleer, M. 2021. Zero-inflated poisson
regression models: applications in the Sciences and Social Sciences. Annals of
Financial Economics 16(02), p.2150006.

Truong, B. C., Van Thuan, N., Hau, N. H., & McAleer, M. (2019). Applications of the
Newton-Raphson Method in Decision Sciences and Education. Advances in Decision
Sciences, 23(4), 1-28.

13


https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:ufrVoPGSRksC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:ufrVoPGSRksC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:L8Ckcad2t8MC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:L8Ckcad2t8MC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:4TOpqqG69KYC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:4TOpqqG69KYC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:5nxA0vEk-isC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:5nxA0vEk-isC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:5nxA0vEk-isC

Tsai, ].P. (2021). Eulogy for Professor Michael McAleer. Advances in Decision
Sciences, forthcoming

Vo, D. H., Ho, P. D., Ho, C. M., & McAleer, M. (2019). The Gender Wealth Gap by
Household Head in Vietnam. Advances in Decision Sciences, 23(3), 122-153.

VO, A. T, Van, L. T. H,, VO, D. H., & McAleer, M. (2019). Financial inclusion and
macroeconomic stability in emerging and frontier markets. Annals of Financial
Economics, 14(02), 1950008.

Wang C., Z Cheng, XG Yue, M McAleer (2020) Risk management of COVID-19 by
universities in China Journal of Risk and Financial Management 13 (2), 36

Wong, W.K,, Lean, H.H., McAleer, M., Tsai, F.-T. 2018, Why are Warrant Markets
Sustained in Taiwan but not in China?, Sustainability 10(10), 3748,
https://doi.org/10.3390/su10103748.

Wong, W.K., McAleer, M. (2009), Mapping the Presidential Election Cycle in US
Stock Markets, Mathematics and Computers in Simulation, 79(11), 3267-3277.

Zhang Z., K Sato, M McAleer (2004) Is a monetary union feasible for East Asia?
Applied Economics 36 (10), 1031-1043

14


https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:uHQrz-U2knEC
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&citation_for_view=pK01jfoAAAAJ:uHQrz-U2knEC
https://doi.org/10.3390/su10103748
https://scholar.google.com/citations?view_op=view_citation&hl=en&user=pK01jfoAAAAJ&cstart=20&pagesize=80&citation_for_view=pK01jfoAAAAJ:Se3iqnhoufwC

