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FIGARCH Models of Daily Exchange Rates (with Michel Beine and
Christelle Lecourt), 2002, Applied Financial Economics, 12, 589-600.
[CNRS 4]

Life Cycle Behaviour of US Households: an Estimation by GMM using
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Stephan Smeekes), Journal of Business and Economic Statistics, 2017,
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Alain Hecq and Guillaume Chevillon), Journal of Econometrics 2018, 204,
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Betas (with Serge Darolles and Christian Francq), Journal of Econometrics,
2018, 204, 223-247. [CNRS 1].

Jumps et modéles de type GARCH (with Christelle Lecourt). Dans Méthodes
de Preévisions en Finance, Charles A., Darné O. et Ferrara L. (eds), Editions
Economica Collection « Corpus Economie», chapitre 3, 2020, p. 59-76.
Modeling time-varying conditional betas. A comparison of methods with
application for REITs (with M. Aloy, F. Laly and C. Lecourt) 2021, in Recent
Econometric Techniques for Macroeconomics and Finance, Gilles Dufrénot
and Takashi Matsuki (eds), Springer (book series Dynamic Modeling and
Econometrics in Economics and Finance).

Volatility Estimation and Jump Detection for Drift-diffusion Processes (with
Shuping Shi), Journal of Econometrics, 2020, 217, Issue 2, 259-290. [CNRS 1]

Does the Random Walk Assumption Hold in High Frequency Prices? (with
Shuping Shi). Econometrics Theory,38(1),113-171. [CNRS 1].
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Les Salaires Wallons Sont-ils Trop Elevés ? in Tendances Economiques,
1998, 7, 52-64 (with Frédéric Docquier).

L'Apport des Modeéles Périodiques a Longue Mémoire pour la Modélisation
de I'Effet Jour sur la Volatilité des Séries Financieres, (with Jean-Pierre
Urbain), 2000, in Finances publiques. Finances Privées, B. Jurion and P.
Pestieau, Les Editions de L'Université de Liége. (ISBN : 2930322012)
Capital Humain, Emploi et Salaire en Belgique et ses Régions, 2001, In
Reflets et Perspectives de la vie économique, n°1-2, p. 25-36. Reprinted In
de la Croix, D., Docquier, F., Mainguet, C., Perelman, S. and Wasmer, E.,
Capital humain et dualisme sur le marché du travail, chapitre 7, De Boeck
Université, Bruxelles. (ISBN : 2804136647)

G@RCH 6, Estimating and Forecasting ARCH Models, London:
Timberlake Consultants Press. (ISBN 978-0-9557076-0-5).

Handbook on Volatility Models and their Applications (with Luc Bauwens
and Christian Hafner). John Wiley & Sons, Inc. May 2012. ISBN: 978-0-
470-87251-2. 568 pages.
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Long-run Volatility Dependencies in Intraday Data and Mixture of Normal
Distributions (with Aurélie Boubel), 2001, in Developments in Forecast
Combination and Portfolio Choice, Dunis, C., Timmermann, A., Moody, J.,
ed. John Wiley (within the Financial Economics and Quantitative Analysis
series), chapter 6, 145-157.

Structural Change and Long Memory in Volatility: New Evidence from Daily
Exchange Rates (with Michel Beine), 2001, in Developments in Forecast
Combination and Portfolio Choice, Dunis, C., Timmermann, A., Moody, J.,
ed. John Wiley (within the Financial Economics and Quantitative Analysis
series), chapter 7, 159-177.

Nonparametric tests for intraday jumps: Impact of periodicity and
microstructure noise, with Kris Boudt, Jonathan Cornelissen and
Christophe Croux. In Bauwens, Hafner and Laurent (2012), Handbook on
Volatility Models and their Applications. John Wiley & Sons, Inc. ISBN:
978-0-470-87251-2.

Volatility Forecasts Evaluation and Comparison : A Survey, with Francesco
Violante. In Bauwens, Hafner and Laurent (2012), Handbook on Volatility
Models and their Applications. John Wiley & Sons, Inc. ISBN: 978-0-470-
87251-2.
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Econometric Modelling of Exchange Rate Volatility and Jumps (with Deniz
Erdemlioglu and Chris Neely). In Bell, Brooks and Prokopczuk (2013),
Handbook of Research Methods and Applications and Empirical Finance.
Edward Elgar Publishing. ISBN: 978-0-857-93609-7.
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We modeled long memory with just one lag! (with Luc Bauwens and Guillaume
Chevillon). Second round at Journal of Econometrics.

Autoregressive conditional betas (with Francisco Blasques and Christian
Francq). Second round at Journal of Econometrics.

Cojumps Delays (with Nabil Bouamara, Kris Boudt and Chris Neely). Work in
Progress.

GAM(L)A: An econometric model for interpretable Machine Learning (with
Emmanuel Flachaire, Gilles Hacheme and Sullivan Hué). Submitted.

Sequential Cauchy Combination Test for Multiple Testing Problems with
Financial Applications (with Nabil Bouamara and Shuping Shi). Submitted

Realized Drift (with Roberto Rend and Shuping Shi). Submitted.



