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STATEMENT OF ORIGINALITY 

 

1) This thesis illustrates the recent financial econometrics in applications of 

international portfolio analysis. 

 

2) The first study applied entropy method to compute the optimal proportion of the 

portfolio. A new approach, which is the combination between the entropy 

function and Sharpe ratio, namely Sharpe ratio entropy method. Moreover, 

when we have more information such as the relationship between the stock 

markets, we use the linear belief function to combine such information with the 

optimal portfolio proportion for giving more information to analyze the 

portfolio investment. 

 

3) The second study shows a recent methodology by combing the GARCH model, 

copulas and extreme value theory for simulating the optimal proportion of the 

portfolio investment. From the financial crisis that occurred among developed 

countries as USA and EU countries. This study examined the Asia emerging 

markets for alternative investment.  

 

4) To investigate the appropriate methods of portfolio simulation, the final study 

compares those simulations by using the C-vine copula, D-vine copula and 

multivariate copula with the GARCH model and extreme value theory. This 

study examined the portfolio investment in Asean countries. 

 

5) The result of this research is very useful for fund managers and investors to 

design the investment strategy in the stock market with the appropriate 

analytical tools. 
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