
 
 

 

50

7. Referências Bibliográficas 

ANTONIOU, ANTONIOS e PESCETTO, GIOIA e VIOLARIS, ANTONIS. 

Modelling International Price Relationship and Interdependencies Between 

the Stock Index and Stock Index Futures Markets of Three EU Countries: 

A Multivariate Analysis. Journal of Business Finance & Accounting, 

2003, 30(5) & (6), June/July, pp. 0306-686x. 

 

BROOKS, CHRIS e REW, ALISTAIR G. e RITSON, STUART. A trading 

strategy based on the lead-lag relationship between the spot index and 

future contracts for the FTSE 100. International Journal of Forecasting 
17, 2001, pp. 31-44. 

 

BROOKS, CHRIS. Introductory econometrics for finance. Eighth 

Edition, Cambridge, 2007. 

 

CHAN, KALOK. A Further Analysis of the Lead-Lag Relationship between 

the Cash Market and Stock Index Futures Market. The Review of 
Financial Studies, 1992, Volume 5, number 1, pp. 123-152. 

 

CHEUNG, YIN-WONG e FUNG, HUNG-GAY. Information Flows Between 

Eurodollar Spot and Futures Markets. Multinational Finance Journal, 
1997, volume 1, number 4, pp. 255-271. 

 

FRINO, ALEX e WEST, ANDREW. The Lead-Lag Relationship Between 

Stock Indices and Stock Index Futures Contracts: Further Australian 

Evidence. ABACUS, Volume 35, number 3, 1999. 

 

HERBST, ANTHONY F. e MCCORMACK, JOSEPH P. e WEST, 

ELIZABETH N. Investigation of a Lead-Lag Relationship between Spot 

DBD
PUC-Rio - Certificação Digital Nº 0712896/CA



 
 

 

51

Stock Indices and Their Futures Contracts. The Journal of Futures 
Markets, 1987, volume 7, number 4, pp. 373-381. 

 

JIANG, LI e FUNG, JOSEPH K. W. e CHENG, LOUIS T. W. The Lead-Lag 

Relation Between Spot and Futures Markets Under Different Short-Selling 

Regimes. The Financial Review 38, 2001, pp. 63-88. 

 

JOHANSEN, SOREN e JOSELIUS, KATARINA. Maximum Likelihood 

Estimation And Inference On Cointegration – With Applications To The 

Demand For Money. Oxford Bulletin of Economics and Statistics, 52.2, 

1990. 

 

JONG, FRANK DE e DONDERS, MONIQUE W. M. Intraday Lead-Lag 

Relationship Between the Futures, Options and Stock Market. European 
Finance Review 1, 1998, pp. 337-359. 

 

JONG, FRANK DE e NIJMAN, THEO. High frequency analysis of lead-lag 

relationships between financial markets. Journal of Empirical Finance 4, 

1997, pp. 259-277. 

 

NG, Victor K. e PIRRONG, STEPHEN CRAIG. Price dynamics in refined 

petroleum spot and futures markets. Jornal of Empirical Finance 2, 

1996, pp. 359-388. 

 

OLIVEIRA, GUSTAVO REZENDE DE. Testando a Existência de Efeito 
Lead-Lag Entre os Mercados Acionários Norte-Americano e 
Brasileiro. Universidade de Brasília – UNB, 2008. 

 

PHILLIPS, PETER C. B. Impulse response and forecast error variance 

asymptotics in nonstationary VARs. Journal of Econometrics, Volume 

83, Issues 1-2, March-April 1998, Pages 21-56. 

DBD
PUC-Rio - Certificação Digital Nº 0712896/CA




