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“The North American Natural Gas Liquids Markets are Chaotic,” with Periklis Gogas. The Energy
Journal 20 (1999), 83-103.
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“Bounds Tests of the Theory of Purchasing Power Parity,” with Patrick Coe. Journal of Banking and
Finance 26 (2002), 179-199.
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“Measuring and Testing Natural Gas and Electricity Markets Volatility: Evidence from Alberta’s
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“A Note on Imposing Local Curvature in Generalized Leontief Models,” with Asghar Shahmoradi.
Macroeconomic Dynamics 11 (2007), 290-294.

“Detecting Signatures of Stochastic Self-Organization in US Money and Velocity Measures,” with Olga
Y. Uritskaya. Physica A 385 (2007), 281-291.

“Informational Efficiency and Interchange Transactions in Alberta’s Electricity Market,” with Mattia
Bianchi. The Energy Journal 28 (2007), 121-143.

“Episodic Nonlinearity and Nonstationarity in Alberta’s Power and Natural Gas Markets,” with Daniel
Czamanski, Paul Dormaar, and Melvin J. Hinich. Energy Economics 29 (2007), 94-104.

“The Hurst Exponent in Energy Futures Prices,” with Aryeh Rosenberg. Physica A 380 (2007), 325-
332.

“On the Welfare Cost of Inflation in Europe,” with Kazem Yavari. Applied Economics Letters 14
(2007), 111-113.

“On Fractional Integrating Dynamics in the U.S. Stock Market,” with John Elder. Chaos, Solitons &
Fractals 34 (2007), 777-781.

“Financial Structure and FEconomic Growth: The Role of Heterogeneity," with Karl Pinno. Applied
Financial Economics 17 (2007), 1129-1139.

12



148.

149.

150.

151.

152.

153.

154.

155.

156.

157.

“Effect of Noise on Estimation of Lyapunov Exponents from a Time Series,” with Asghar Shahmoradi
and Demitre Serletis. Chaos, Solitons & Fractals 32 (2007), 883-887.

“Effect of Noise on the Bifurcation Behaviour of Nonlinear Dynamical Systems,” with Asghar Shah-
moradi and Demitre Serletis. Chaos, Solitons & Fractals 33 (2007), 914-921.

“Chaos, Self Organized Criticality, and SETAR Nonlinearity: An Analysis of Purchasing Power Parity
Between Canada and the United States,” with Asghar Shahmoradi. Chaos, Solitons & Fractals 33
(2007), 1437-1444.

“The Feldstein-Horioka Puzzle in an ARIMA Framework,” with Periklis Gogas. Journal of Fconomic
Studies 34 (2007), 194-210.

“Productivity and Convergence Trends in the OECD: Evidence from a Normalized Quadratic Variable
Profit Function,” with Guohua Feng. In William A. Barnett and Apostolos Serletis (eds.) Functional
Structure Inference. International Symposia in Economic Theory and Econometrics (ISETE) (2007),
pp. 85-106. Amsterdam: Elsevier.

“Bayesian Estimation of Flexible Functional Forms, Curvature Conditions, and the Demand for As-
sets,” with Asghar Shahmoradi. In William A. Barnett and Apostolos Serletis (eds.) Functional
Structure Inference. International Symposia in Economic Theory and Econometrics (ISETE) (2007),
pp- 59-83. Amsterdam: Elsevier.

“On Canada’s Exchange Rate Regime,” with Karl Pinno. In William A. Barnett and Apostolos Serletis
(eds.) Functional Structure Inference. International Symposia in Economic Theory and Econometrics
(ISETE) (2007), pp. 131-141. Amsterdam: Elsevier.

“Imports, Exports, and Prices in Alberta’s Deregulated Power Market,” with Paul Dormaar. In W.
David Walls and Aidan Hollis (eds.) The Alberta Power Market (2007), pp. 78-88. Van Horne Institute.

“Power Trade on the Alberta-BC Interconnection,” with Mattia Bianchi. In Apostolos Serletis (ed.)
Quantitative and Empirical Analysis of Energy Markets (2007), pp. 93-102. World Scientific.

“Cointegration Analysis of Power Prices in the Western North American Markets,” with Mattia
Bianchi. In Apostolos Serletis (ed.) Quantitative and Empirical Analysis of Energy Markets (2007),
pp- 121-143. World Scientific.

2008

158

159.

160.

161.

162.

163.

164.

. “Consumer Preferences and Demand Systems,” with William A. Barnett. Journal of Econometrics
147 (2008), 210-224.

“Productivity Trends in U.S. Manufacturing: Evidence from the NQ and AIM Cost Functions,” with
Guohua Feng. Journal of Econometrics 142 (2008), 281-311.

“Long Memory in Energy Futures Prices,” with John Elder. Review of Financial Economics 17 (2008),
146-155.

“Note on Finite Approximations of the Asymptotically Ideal Model,” with Asghar Shahmoradi. Macro-
economic Dynamics 12 (2008), 579-590.

“Quantifying Multiscale Inefficiency in Electricity Markets,” with Olga Y. Uritskaya. FEnergy Eco-
nomics 30 (2008), 3109-3117.

“Semi-Nonparametric Estimates of Interfuel Substitution in U.S. Energy Demand,” with Asghar Shah-
moradi. Energy Economics 30 (2008), 2123-2133.

“Randomly Modulated Periodicity in the U.S. Stock Market,” with Melvin J. Hinich. Chaos, Solitons
& Fractals 36 (2008), 654-659.

13



165.

166.

167.

168.

169.

170.

171.

172.

“Threshold Random Walks in the U.S. Stock Market,” with Zisimos Koustas and Jean-Frangois
Lamarche. Chaos, Solitons & Fractals 37 (2008), 43-48.

“Detrended Fluctuation Analysis of the US Stock Market,” with Olga Y. Uritskaya and Vadim M.
Uritsky. International Journal of Bifurcation and Chaos 18 (2008), 1-5.

“Yield.” In William A. Darity, Jr., ed., International Encyclopedia of the Social Sciences, 2nd edition,
vol. 9, p. 164-166. Farmington Hills, Mich.: Macmillan Reference USA (2008).

“Spreads.” In William A. Darity, Jr., ed., International Encyclopedia of the Social Sciences, 2nd edition,
vol. 8, p. 68-69. Farmington Hills, Mich.: Macmillan Reference USA (2008).

“Liquidity.” In William A. Darity, Jr., ed., International Encyclopedia of the Social Sciences, 2nd
edition, vol. 4, p. 459-460. Farmington Hills, Mich.: Macmillan Reference USA (2008).

“Neutrality of Money.” In William A. Darity, Jr., ed., International Encyclopedia of the Social Sciences,
2nd edition, vol. 5, p. 490-491. Farmington Hills, Mich.: Macmillan Reference USA (2008).

“Substitutability.” In William A. Darity, Jr., ed., International Encyclopedia of the Social Sciences,
2nd edition, vol. 8, p. 207-208. Farmington Hills, Mich.: Macmillan Reference USA (2008).

“Technological Progress, Skill Bias.” In William A. Darity, Jr., ed., International Encyclopedia of the
Social Sciences, 2nd edition, vol. 8, p. 300-302. Farmington Hills, Mich.: Macmillan Reference USA
(2008).

2009

173.

174.

175.

176.

177.

178.

179.

180.

181.

182.

183.

“A Bayesian Classification Approach to Monetary Aggregation.” Macroeconomic Dynamics 13 (2009),
200-219.

“Mean Reversion in the US Stock Market,” with Aryeh Rosenberg. Chaos, Solitons & Fractals 40
(2009), 2007-2015.

“The Effects of Exchange Rate Uncertainty on Exports,” with Sajjadur Rahman. Journal of Macro-
economics 31 (2009), 500-507.

“Efficiency and Productivity of the U.S. Banking Industry, 1998-2005: Evidence from the Fourier Cost
Function Satisfying Global Regularity Conditions,” with Guohua Feng. Journal of Applied Economet-
rics 24 (2009), 105-138.

“Qil Price Uncertainty in Canada,” with John Elder. Energy Economics 31 (2009), 852-856.

“Forecasting in Inefficient Commodity Markets,” with Periklis Gogas. Journal of Economic Studies 36
(2009), 383-392.

“Energy Sector Pricing: On the Role of Neglected Nonlinearity,” with Catherine Kyrtsou and Anasta-
sios G. Malliaris. Energy Economics 31 (2009), 492-502.

“The Output Effects of Money Growth Uncertainty: Evidence from a Multivariate GARCH-in-Mean
VAR,” with Sajjadur Rahman. Open Economies Review 20 (2009), 607-630.

“Testing for Causality in the Transmission of Eurodollar and U.S. Interest Rates,” with Richard A.
Ajayi. Applied Financial Economics 19 (2009), 439-443.

)

“The Effects of Inflation Uncertainty: Some International Evidence,” with Sajjadur Rahman. Journal

of Economic Studies 36 (2009), 541-550.

“Measuring Consumer Preferences and Estimating Demand Systems,” with William A. Barnett. In
Daniel Slottje (ed.), Quantifying Consumer Preferences (2009), pp. 1-35. Contributions to Economic
Analysis. Emerald.

14



184.

“The Differential Approach to Demand Analysis and the Rotterdam Model,” with William A. Bar-
nett. In Daniel Slottje (ed.), Quantifying Consumer Preferences (2009), pp. 61-81. Contributions to
Economic Analysis. Emerald.

2010

185.
186.

187.

188.

189.

190.

191.

192.

193.

194.

“Qil Price Uncertainty,” with John Elder. Journal of Money, Credit and Banking 42 (2010), 1137-1159.

“A Primal Divisia Technical Change Index Based on the Output Distance Function,” with Guohua
Feng. Journal of Econometrics 159 (2010), 320-330.

“Semi-Nonparametric Estimates of Currency Substitution Between the Canadian Dollar and the U.S.
Dollar,” with Guohua Feng. Macroeconomic Dynamics 14 (2010), 29-55.

“Efficiency, Technical Change, and Returns to Scale in Large U.S. Banks: Panel Data Evidence from an
Output Distance Function Satisfying Theoretical Regularity,” with Guohua Feng. Journal of Banking
and Finance 34 (2010), 127-138.

“Consumption Effects of Government Purchases,” with Asghar Shahmoradi. Journal of Macroeco-
nomics 32 (2010), 892-905.

“Interfuel Substitution in the United States,” with Govinda Timilsina and Olexandr Vasetsky. Energy
Economics 32 (2010), 737-745.

“International Evidence on Sectoral Interfuel Substitution,” with Govinda Timilsina and Olexandr
Vasetsky. The Energy Journal 31 (2010), 1-29.

“The Asymmetric Effects of Oil Price and Monetary Policy Shocks: A Nonlinear VAR Approach,”
with Sajjadur Rahman. Energy FEconomics 32 (2010), 1460-1466.

“Purchasing Power Parity Over a Century,” with Yevheniya Hyrina. Journal of Economic Studies 117
(2010), 117-144.

“Forecast Evaluation in Daily Commodities Futures Markets,” with Periklis Gogas. International
Journal of Financial Markets and Derivatives 1 (2010), 155-168.

2011

195.

196.

197.

198.

199.

“Introduction to Macroeconomic Dynamics Special Issue on Oil Price Shocks,” with John Elder. Macro-
economic Dynamics 15 (Supplement 3) (2011), 327-336.

“The Asymmetric Effects of Oil Price Shocks,” with Sajjadur Rahman. Macroeconomic Dynamics 15
(Supplement 3) (2011), 437-471.

“Volatility in Oil Prices and Manufacturing Activity: An Investigation of Real Options,” with John
Elder. Macroeconomic Dynamics 15 (Supplement 3) (2011), 379-395.

“International Evidence on Aggregate Short-Run and Long-Run Interfuel Substitution,” with Govinda
Timilsina and Olexandr Vasetsky. Energy Economics 33 (2011), 209-216.

“Inflation and Welfare in Latin America,” with Kazem Yavari. Open Economies Review 22 (2011),
39-52.

2012

200.

“Imposing Local Curvature in the QUAIDS,” with Dongfeng Chang. FEconomics Letters 115 (2012),
41-43.

15



201.

202.

203.

204.

“Episodic Nonlinearity in Leading Global Currencies,” with Anastasios G. Malliaris, Melvin J. Hinich,
and Periklis Gogas. Open Economies Review 23 (2012), 337-357.

“Oil Price Uncertainty and the Canadian Economy: Evidence from a VARMA, GARCH-in-Mean,
Asymmetric BEKK Model,” with Sajjadur Rahman. Energy Economics 34 (2012), 603-610.

“Macroeconomics as a Science: Foreword to William A. Barnett, Getting it Wrong: How Faulty Mon-
etary Statistics Undermine the Fed, the Financial System, and the Economy.” In William A. Barnett,
Getting it Wrong: How Faulty Monetary Statistics Undermine the Fed, the Financial System, and the
Economy. Cambridge MA: The MIT Press (2012).

“A Statistical Test of Chaotic Purchasing Power Parity Dynamics,” with Asghar Shahmoradi. In
Catherine Kyrtsou and Costas Vorlow (eds.), Progress in Financial Markets Research. New York:
Nova Science Publishers (2012), pp. 103-120.

2013

205.

206.

207.

208.

209.

“0il Price Uncertainty and Industrial Production,” with Karl Pinno. The Energy Journal 34 (2013),
191-216.

“The Case for Divisia Money Targeting,” with Sajjadur Rahman. Macroeconomic Dynamics 17 (2013),
1638-1658.

“Interest Rates, Leverage, and Money,” with Khandokar Istiak and Periklis Gogas. Open Economies
Review 24 (2013), 51-78.

“Is the Oil Price-Output Relation Asymmetric?” with Khandokar Istiak. The Journal of Fconomic
Asymmetries 10 (2013), 10-20.

“Public Infrastructure and Externalities in U.S. Manufacturing: Evidence from the Price Augmenting
AIM Cost Function,” with Guohua Feng. Macroeconomic Dynamics 17 (2013), 1367-1410.

2014

210.

211.

212.

213.

214.

215.

“Introduction to Internally Consistent Modeling, Aggregation, Inference, and Policy,” with James J.
Heckman. Journal of Econometrics 183 (2014), 1-4.

“Undesirable Outputs and a Primal Divisia Productivity Growth Index Based on the Directional
Output Distance Function,” with Guohua Feng. Journal of Econometrics 183 (2014), 135-146.

“The Demand for Gasoline: Evidence from Household Survey Data,” with Dongfeng Chang. Journal
of Applied Econometrics 29 (2014), 291-313.

“Divisia Monetary Aggregates, the Great Ratios, and Classical Money Demand Functions,” with Perik-
lis Gogas. Journal of Money, Credit and Banking 46 (2014), 229-241.

“Energy Markets Volatility Modelling using GARCH,” with Olga Efimova. FEnergy Fconomics 43
(2014), 264-273.

“0il and the Economy: A Cross Bicorrelation Perspective,” with Rafael Romero-Meza and Semei
Coronado. Journal of Economic Asymmetries 11 (2014), 91-95.

2015

216.

217.

“On the Output Effects of Monetary Variability,” with Sajjadur Rahman. Open Economies Review 26
(2015), 225-236.

“Imposing Theoretical Regularity on Flexible Functional Forms,” with Guohua Feng. FEconometric
Reviews 34 (2015), 198-227.

16



218. “Nonlinear and Complex Dynamics in Economics,” with William A. Barnett and Demitre Serletis.
Macroeconomic Dynamics 19 (2015), 1749-1779.

219. “Introduction to Econometrics with Theory: A Special Issue Honoring William A. Barnett,” with
James J. Heckman. Fconometric Reviews 34 (2015), 1-5.

220. “Nonlinearities and Financial Contagion in Latin American Stock Markets,” with Rafael Romero-Meza,
Claudio Bonilla, and Hugo Benedetti. Economic Modelling 51 (2015), 653-656.

2016

221. “Money, Velocity, and the Stock Market,” with Karl Pinno. Open Economies Review 27 (2016), 671-
695.

222. “Volatility and a Century of Energy Markets Dynamics,” with Libo Xu. Energy Economics 55 (2016),
1-9.

223. “A Note on Leverage and the Macroeconomy,” with Khandokar Istiak. Macroeconomic Dynamics 20
(2016), 429-445.

224. “Monetary and Fiscal Policy Switching with Time-Varying Volatilites,” with Libo Xu. FEconomics
Letters 145 (2016), 202-205.

225. “Introduction to Macroeconomic Dynamics Special Issue on Complezity in Economic Systems.” Macro-
economic Dynamics 20 (2016), 461-465.

226. “Sectoral Interfuel Substitution in Canada: An Application of NQ Flexible Functional Forms,” with
Ali Jadidzadeh. The Energy Journal 37 (2016), 181-199.

227. “Are the Responses of the U.S. Economy Asymmetric to Positive and Negative Money Supply Shocks?”
with Khandokar Istiak. Open Economies Review 27 (2016), 303-316.

2017

228. “Financial Frictions and the Fiscal Theory of Price Level Determination,” with Libo Xu. Open
Economies Review 28 (2017), 251-272.

229. “Electricity Prices, Large-Scale Renewable Integration, and Policy Implications,” with Evangelos Kyrit-
sis and Jonas Andersson. Energy Policy 101 (2017), 550-560.

230. “How Does the U.S. Natural Gas Market React to Demand and Supply Shocks in the Crude Oil
Market?” with Ali Jadidzadeh. Energy Economics 63 (2017), 66-74.

231. “Financial Intermediary Leverage Spillovers,” with Khandokar Istiak. Research in International Busi-
ness and Finance 39 (2017), 1000-1007.

232. “Monetary Policy and Leverage Shocks,” with Khandokar Istiak. International Journal of Finance
and Economics 22 (2017), 115-128.

233. “Shadow Prices of CO5 Emissions at U.S. Electric Utilities: A Random-Coefficient, Random-Directional-
Vector Directional Output Distance Function Approach,” with Guohua Feng and Chuan Wang. Em-
pirical Economics. DOT 10.1007/s00181-016-1217-y

Forthcoming

e “Monetary Neutrality,” with Zisimos Koustas. Macroeconomic Dynamics.

e “Stochastic Volatility Demand Systems,” with Maksim Isakin. Econometric Reviews.

17



“0Oil, Uncertainty, and Gasoline Prices,” with Dongfeng Chang. Macroeconomic Dynamics.

“The Zero Lower Bound and Crude Oil and Financial Markets Spillovers,” with Libo Xu. Macroeco-
nomic Dynamics.

“Communication Frictions, Sentiments, and Nonlinear Business Cycles,” with Libo Xu. International
Journal of Economic Theory.

“Introduction to Macroeconomic Dynamics Special Issue on Dynamics of Oil and Commodity Prices,
with Matteo Manera. Macroeconomic Dynamics.

“Qil Price Shocks and the Credit Default Swap Market,” with Wei Dai. Open Economies Review.
“Broker-Dealer Leverage and the Stock Market,” with Khandokar Istiak. Open FEconomies Review.

“150 Years of the Oil Price-Macroeconomy Relationship,” with Elaheh Asadi Mehmandosti. Macro-
economic Dynamics.

“The Demand for Liquid Assets: Evidence from the Minflex Laurent Demand System with Condition-
ally Heteroscedastic Errors,” with Dongfeng Chang. Macroeconomic Dynamics.

Work in Progress

“A Century of Interfuel Substitution,” with Nurul Hossain.

“Demand Systems with Heteroscedastic Disturbances,” with Libo Xu.

“Oil Prices and the Renewable Energy Sector,” with Evangelos Kyritsis.

“The Demand for Assets and Optimal Monetary Aggregation,” with Ali Jadidzadeh.

“The Demand for Assets: Evidence form the Markov Switching Normalized Quadratic Model,” with
Libo Xu.

“User Costs, the Financial Firm, and Monetary and Regulatory Policy,” with Maksim Isakin.
“Banking Technology in Markov Switching Economies,” with Maksim Isakin.

“Economic Policy Uncertainty and Real Output: Evidence from the G7 Countries,” with Khandokar
Istiak.

“The Zero Lower Bound and Market Spillovers: Evidence from the G7 and Norway,” with Evangelos
Kyritsis.

“Money Supply Volatility and the Macroeconomy,” with Libo Xu.

“Crude Oil and Biofuel Agricultural Commodity Prices,” with Semei Coronado, Omar Rojas, Rafael
Romero-Meza, and Leslie Verteramo Chiu.

18



SUPERVISION OF GRADUATE STUDENTS

Doctoral Dissertations Supervised

1.

10.

11.
12.
13.
14.
15.

Gogas, Periklis. “Purchasing Power Parity, Balanced Growth, and Volatility Forecasting: An Appli-
cation of Recent Developments in Time Series Analysis,” 2000. (Placement: Democritus University,
Greece)

. Shahmoradi, Asghar. “Flexible Functional Forms and the Demand for Assets,” 2006. (Placement:

International Monetary Fund, Washington, D.C.)

Feng, Guohua. “Three Essays in Productivity and Efficiency,” 2008. (Placement: University of North
Texas and Monash University)

Rahman, Sajjadur. “Volatility and Assymetry in Macroeconomics,” 2009. (Placement: Texas A&M
University — San Antonio)

Chang, Dongfeng (Karen). “Essays on Applied Econometrics,” 2013. (Placement: Shandong Univer-
sity, China)

Istiak, Khandokar. “Leverage and the Macroeconomy,” 2015. (Placement: University of South Al-
abama)

Jadidzadeh, Ali. “Essays on Micro- and Macro-Econometrics,” 2015. (Placement: School of Public
Policy, University of Calgary)

Isakin, Maksim. “Three Essays in Financial Economics,” 2016. (Placement: Cleveland State Univer-
sity)

Pinno, Karl. “Three Essays in Macroeconometrics,” 2016. (Placement: University of British Columbia
— Okanagan Campus)

Xu, Libo. “Three Essays in Macroeconomics and Monetary Economics,” 2017. (Placement: University
of San Fransisco)

Esheba, Muna. In progress.
Hossain, Nurul. In progress.
Dai, Wei. In progress.
Nsafoah, Dennis. In progress.

Kyritsis, Evangelos. “Empirical Analysis in Renewable Energy Economics.” Co-supervisor (with Jonas
Andersson), Norwegian School of Economics. In progress.

M.A. Theses Supervised

1.

- w

ot

Banack, David. “The Message in Petroleum Futures Prices,” 1990.

King, Martin. “A Perspective on Money and Monetary Mechanisms in Canada,” 1990.
Dormaar, Paul. “Chaotic Dynamics in Futures Markets,” 1993.

Shamji, Mebz. “Tests of Purchasing Power Parity in OECD Countries,” 1993.

Krause, David. “Does Money Matter?” 1995.

Kemp, Todd. “The Behavior of Natural Gas Prices,” 1995.

19



10.

11.
12.
13.
14.
15.

16.

17.
18.
19.
20.

21.
22.
23.
24.
25.
26.

27.
28.

Beg, Sarena. “Determinants of Velocity,” 1996.
Sharma, Faizal. “Canadian Monetary Policy Shocks,” 1996.
Chwee, Victor. “The Dynamic Effects of Monetary Policy Shocks,” 1996.

Schorn, Richard. “Determination of Efficient Inflationary Levels Under Various Government Policy
Perspectives,” 1996.

Jacyk, Chris. “The Effects of Oil Price Shocks,” 1997.

McGrath, Sean. “Predictability of Energy Prices,” 1998.

Hutton, Correy. “The Term Structure of Canadian Interest Rates,” 1998.

Molik, Terence. “The Construction of Aggregation-Theoretic Money Measures for Canada,” 1999.

Joncic, John. “An Empirical Review of Monetary Aggregates in Canada: Substitution, Separability
and Time Series Characteristics,” 2000.

Rangel-Ruiz, Ricardo. “Nonparametric and Semi-Nonparametric Approaches to the Demand for Liquid
Assets in Canada,” 2000.

Virk, Jagat Jit, “Inflation, Welfare, and Monetary Aggregation Issues,” 2002.
Stokl, Richard. “On Chaos and Self-Organized Criticality,” 2003.
Chiew, Robert. “Business Cycles Synchronicity and the Fixed Exchange Rate,” 2003.

Anderson, Carmen. “An Analysis of the Bayesian Classification of Monetary Assets in the United
States,” 2003.

Chan, Patrick. “Furopean Union and European Monetary Union,” 2004.

Vaccaro, Jason. “Cross-Country Evidence on the Demand for Money,” 2005.

Leung, Benny. “The Duration of Bull and Bear Markets in the Dow Jones Industrial Average,” 2006.
Rosenberg, Aryeh A. “Oil Price Volatility and the Canadian Macroeconomy,” 2006.

Hyrina, Genya. “The Validity of Purchasing Power Parity over the Last Century,” 2007.

Vasetsky, Olexandr. “Interfuel and Interfactor Substitution in Different Sectors of the U.S. Economy,”
2009.

Wyllie, Kenneth. “Wind Power and Its Effects on the Alberta Wholesale Electricity Market,” 2012.
Efimova, Olga. “Energy Commodity Volatility Modelling using GARCH,” 2012.

M.Sc. Theses Supervised

1.

Bianchi, Mattia. “Power Systems as Open Markets: The Case of Alberta’s Deregulated Electricity
Market,” Dipartimento di Ingegneria Gestionale, Politecnico di Milano, Milano, Italy, 2006. (Place-
ment: Assistant Professor of Business Administration, Stockholm School of Economics)

M.Ec. Projects Supervised

1.

Sondergard, Murray. “An Examination of the Efficient Markets Hypothesis for the Toronto Stock
Exchange,” 1992.

20



2. Hulleman, Vaughn. “The Theory of Storage and Petroleum Futures,” 1993.
3. Yadav, Kumar. “Maturity and Length Effects in Currency Futures,” 1994.
4. Olivier, Gabriele. “Forecasting Energy Prices with Univariate Models,” 1997.

5. Thibeault, Kirby. “Financial Variables and Forecasting Recessions in Canada,” 2000.

21



REFERENCES

William A. Barnett

Oswald Distinguished Professor of Macroeconomics
Editor of Macroeconomic Dynamics

Department of Economics

The University of Kansas

1300 Sunnyside Avenue

Summerfield Hall,

Lawrence, KS 60045

E-mail: barnett@ku.edu

Anastasios G. Malliaris

Walter F. Mullady, Sr. Professor of Economics and Finance
School of Business Administration

Loyola University of Chicago

1 East Pearson Street

Chicago, Illinois 60611

E-mail: tmallia@QLUC.edu

Richard Anderson

School of Business and Entreprenuership
Lindenwood University

Harmon Hall, Room 245

209 South Kingshighway

St Charles, Missouri 63301

E-mail: randerson@lindenwood.edu

W. Erwin Diewert

Vancouver School of Economics
The University of British Columbia
#997-1873 East Mall

Vancouver, BC V6T 171

Frederic S. Mishkin

Alfred Lerner Professor of Banking and Financial Institutions
Graduate School of Business

Columbia University

New York, NY 10027

E-mail: fsm3Qcolumbia.edu

22



