References 705

Cameron, A. C., and P. K. Trivedi (1986). “Econometric models based on count data: Comparisons and applications of some estimators and tests,” Journal of Applied Econometrics, 1, 29–53.

Cameron, A. C., and P. K. Trivedi (1990). “Regression-based tests for overdispersion in the Poisson model,” Journal of Econometrics, 46, 347–64.

Cameron, A. C., and P. K. Trivedi (1998). Regression Analysis of Count Data, Cambridge, Cambridge University Press.

Cameron, A. C., and P. K. Trivedi (2001). “Essentials of count data regression,” Ch. 15 in A Companion to Theoretical Econometrics, ed. B. Baltagi, Oxford, Blackwell Publishers, 331–48.

Campos, J., N. R. Ericsson, and D. F. Hendry (1996). “Cointegration tests in the presence of structural breaks,” Journal of Econometrics, 70, 187–220.

Chamberlain, G. (1984). “Panel data,” Ch. 22 in Handbook of Econometrics, Vol.

2, ed. Z. Griliches and M. D. Intriligator, Amsterdam, North-Holland, 1247–318. Chang, Y., and J. Y. Park (2003). “A sieve bootstrap for the test of a unit root,” Journal of Time Series Analysis, 24, 379–400.

Chesher, A. (1983). “The information matrix test: Simplified calculation via a score test interpretation,” Economics Letters, 13, 45–48.

Chesher, A. (1989). “Hájek inequalities, measures of leverage and the size of heteroskedasticity robust tests,” Econometrica, 57, 971–77.

Chesher, A., and G. Austin (1991). “The finite-sample distributions of heteroskedasticity robust Wald statistics,” Journal of Econometrics, 47, 153–73.

Chesher, A., and M. Irish (1987). “Residual analysis in the grouped and censored normal linear model,” Journal of Econometrics, 34, 33–61.

Chow, G. C. (1960). “Tests of equality between sets of coefficients in two linear regressions,” Econometrica, 28, 591–605.

Christensen, L. R., D. W. Jorgenson, and L. J. Lau (1975). “Transcendental logarithmic utility functions,” American Economic Review, 65, 367–83.

Cochrane, D., and G. H. Orcutt (1949). “Application of least squares regression to relationships containing autocorrelated error terms,” Journal of the American Statistical Association, 44, 32–61.

Cox, D. R. (1961). “Tests of separate families of hypotheses,” Proceedings of the Fourth Berkeley Symposium on Mathematical Statistics and Probability, 1, 105–23.

Cox, D. R. (1962). “Further results on tests of separate families of hypotheses,” Journal of the Royal Statistical Society, Series B, 24, 406–24.

Cox, D. R. (1972). “Regression models and life tables” (with discussion), Journal of the Royal Statistical Society, Series B, 34, 187–220.

Cox, D. R., and D. V. Hinkley (1974). Theoretical Statistics, London, Chapman and Hall.

Cox, D. R., and D. Oakes (1984). Analysis of Survival Data, London, Chapman and Hall.

Cragg, J. G. (1983). “More efficient estimation in the presence of heteroskedasticity of unknown form,” Econometrica, 51, 751–63.