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2015 December: Calcutta, India: Theory and Applications of GARMA models.

2015 July: IMS China, Kunming - Stochastic Volatility and Applications.

2014 December: Gajamadah university, Indonesia — Estimating Functions and
Applications

2011 December: International Statistics Conference, Colombo: ARMA Models with
Long Memory Errors.

2007 December: International Statistics Conference — Kuala lumpur: Estimating
Functions and Applications in Financial Modelling.

2006 July : Time Series Conference, UWA - Finite Sample Properties of the QMLE for
the Log-ACD Model: Application to Australian Stock.

2000 December: ARMA models with stochastic variance, Statistics conference in
Malaysia.

2005 December: Applications of ACD models, UOW Workshop.

2004 _December: Applications of estimation functions in time series, UOW Workshop.

. 2003 December: Generalised AR Models and Applications, Statistics in Industry and

Business Conference, India.

2002 February: ACD models and their applications in finance, Sydney Summer
Statistics Workshop Series, No 7, UNSW.

2002 July: Bias of lag window estimation, Royal Statistical Society (RSS) Conference,
University of Glasgow.

2002 July: Long memory time series analysis, Oxford University.

1997 January: Predictors of seasonal and non-seasonal fractionally integrated ARIMA
models, Workshop on Long Range Dependence, QUT.

21996 July: A comparison of predictors of some ARMA type time series, Workshop on
Recent developments of Time Series and Chaos, ANU.

11996 July: Bilinear time series analysis, 13™ Australian Statistical Society Conference,
Sydney.

1995 June : Bilinear time series models with time dependent coefficients, 23™
conference on Stachastic Processes and Applications, national University of Singapore.
1994 July: Experience with fractional time series modeling, 12" Australian Statistical
Society Conference, Monash University.

1992 July: Some aspects of forecasting with vector ARMA processes, 11™ Australian
Statistical Society Conference, UWA.

1990 July: Multivariate ARMA processes with non-stationary innovations, 10"
Australian Statistical Society Conference, UNSW.



