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U Hamao Y., Masulis, Ronald W. | Ng V. “Correlations in price changes and volatility across
international stock markets” . Review of Financial Studies. 1990 (3) . 281 =307,

2 Karolyi G. Andrew, Rene M. Stulz. *Why markets move together? An investigation of US, Ja-
pan stock return comovements using ADRS" . The Review of Financial Studies. 1995 (3): 5 -33.

@ K. C.John Wei, Yu Jane Liu, Chau Chen Yang, Guey Shiang Chaung. * Volatility and price
change spillover effects across the developed and emerging markels” . Pacific Basic Finance Journal. 1995

(3): 113 -136.
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@ John Wei —Shan Hu, Mei - Yuan Chen, Robert C. W. Fok, Bwo — Nung Huang. *Causality in
volatility and volatility spillover effects between US, Japan and four equity markets in the South China
Growth Triangular™ . Journal of International Financial Markets, Institutions and Money. 1997 (7 ) :
351 -367.

@ Latha Ramchand, Raul Susmel. * Volatility and cross correlation across major stock markets” .
Journal of Empirical Finance. 1998 (5) . 397 —416.

@) Jin Gil Jeong, *Cross — border transmission of stock price volatility; evidence from the overlap-
ping trading hours™ . Global Finance Journal. 1999 (1) . 53 -70.
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