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APPENDIX A 

On the Linkages between Exchange rate movements, stock, bond and 
interest rate market in a regime-switching model: 

Evidence for ASIAN countries  
 

Kongliang Zhu, Woraphon Yamaka, and Songsak Sriboonchitta 

The original article was published in “Special Issue on Applied Mathematics: Bayesian 

Econometrics” of the Thai Journal of Mathematics (2016), pp. 161-181. 
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APPENDIX B 
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APPENDIX C 
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