(1)

(2)

3)

(4)

()

6)

(7)

(8)

(9)

REFERENCES

Box, E. G. and Jenkins, G.M., (1970), Time Series Analysis Forecasting
and Control, Oxford: Holden—Day.

Chan, F. and McAleer, M. (2003), “Estimating Smooth Transition
Autoregressive Models with GARCH Errors in the Presence of Extreme
Observations and Outliers”, Applied Financial Economics, Vol. 13, pp. 581-
592.

Chang, C. O. (1990), “Forecasting Housing Investment in Developing
Countries, Growth and Change”, Journal of Development Economics, Vol.
21, pp. 59-72. |

Chaudhuri, K. and Smiles, S. (2004), “Stock Market and Aggregate
Economic Activity: Evidence from Australia”, Applied Financial Economics,
Vol. 14, pp. 121-129.

Chee, K. N. (1998), The Application of the Combination Model,
Econometric Model and Time Series Model in Forecasting, MBA thesis,
University of Malaya, Kuala Lumpur.

Chong, A. T. (1992), “Forecasting Housing Investment in Developing
Countries, Growth and Change”. MBA Thesis, National University of
Singapore, Singapore.

Claessans, S., Dooley, M.P. and Warner, A. (1995), “Portfolio Capital
Flows: Hdt of Cold?”, World Bank Ecohomic Review, Vol. 9, pp. 163-174.
Harvey, C. Andrew (1990), Forecasting, Structural Time Series Models
and the Kalman Filter, Cambridge: Cambridge University Press.

Hong, H. (1978), The Random Walk in Stock Market, Investment Analysis
in Singapore, Singapore: Singapore University Press, pp. 275-282.

59



(8)

©

(10)

(11)

(12)

(13)

(14)

(15)

(16)

(17)

(18)

Kalman, R. E. (1960), “A Mean Squared Error Criterion for Time Series
Data Windows”, Transaction of ASME-Joumal of Basic Engineering, : pp.
35-45.
Lautier, D. and Galli, A. (2004), “Simple and Extended Kalman Filters: An
Application to Term Structures of Commodity Prices”, Applied Financial
Economics, Vol. 14.
Makridakis, S. (1976), “A Survey of Time Series”, Infernational Stafistical
Review, Vol. 44, pp. 29-70.
Makridakis, S. (1978), “Time Series Analysis & Forecasting: An Update &
Evaluation”, International Statistical Review, Vol. 46, pp. 255-278.
Maybeck, P., (1979), Stochastic Models, Estimation and Control,
Academic Press.
McMillan, D., Speight, A. and Gwilym, O. (2000), “Forecasting UK Stock
Market Volatility”, Applied Financial Economics, Vol. 10, pp. 435-448.
Mody, A., Taylor, M.P. and Kim, J.Y. (2001), “Forecasting Capital Flows to
Emerging Markets: a Kalman Filtering Approach®, Applied Financial
Economics, Vol. 11, pp. 581-589.
Csborne, MFM (1959), “Brownian Motion in the Stock Market”, Operation
Research, (March — April) , pp. 145-173.
Pindyck, S. Robert and Rubinfeld, L. Daniel (1998), Econometric Models
and Econometric Forecasts, New York: Mc Graw Hill. A
Sanugi, Bahrom (1996), Neural Network Approach in Predicting KLSE
Composite Index, Skudai: Jabatan Matematik, UTM.
Sarno, L. and Taylor, M.P. (1999), “Moral Hazard, Asset Price Bubbles,
Capital Flows and the East Asian Crisis: The First Test", Journal of
Development Economics, Vol. 18, pp. 637-657.

60



(19) Seddighi, H.R. and Nian, W. (2004), “The Chinese Stock Exchange
Market: Operations and Efficiency”, Applied Financial Economics, Vol. 14,
pp. 785-797.

(20) Tabak, B.M. (2003)," The Random Walk Hypothesis and the Behavior of
Foreign Capital Portfolio Flows: the Brazilian Stock Market Case”, Applied
Financial Economics, Vol. 13, pp. 369-378.

(21) Van Home, J & Parker, G. (1968), “Technical Trading Rules: A
Comment”, Finahcial Analyst Journal (July-August), pp.128-332.

(22) Welch, G. and Bishop, G. (2001),”An Introduction to Kalman Filter”,
Technical Report TR-95-041, Department of Computer Science,
University of North Carolina.

61



