710 References

Ghysels, E. (1990). “Unit root tests and the statistical pitfalls of seasonal adjustment: The case of U. S. post war real GNP,” Journal of Business and Economic Statistics, 8, 145–52.

Ghysels, E., and D. R. Osborn (2001). The Econometric Analysis of Seasonal Time Series, Cambridge, Cambridge University Press.

Ghysels, E., and P. Perron (1993). “The effect of seasonal adjustment filters on tests for a unit root,” Journal of Econometrics, 55, 57–98.

Gill, P. E., W. Murray, and M. H. Wright (1981). Practical Optimization, New York, Academic Press.

Godambe, V. P. (1960). “An optimum property of regular maximum likelihood estimation,” Annals of Mathematical Statistics 31, 1208–11.

Godambe, V. P., and M. E. Thompson (1978). “Some aspects of the theory of estimating equations,” Journal of Statistical Planning and Inference, 2, 95–104.

Godfrey, L. G. (1978a). “Testing against general autoregressive and moving average error models when the regressors include lagged dependent variables,” Econometrica, 46, 1293–301.

Godfrey, L. G. (1978b). “Testing for higher order serial correlation in regression equations when the regressors include lagged dependent variables,” Econometrica, 46, 1303–10.

Godfrey, L. G. (1983). “Testing non-nested models after estimation by instrumental variables or least squares,” Econometrica, 51, 355–65.

Godfrey, L. G. (1988). Misspecification Tests in Econometrics, Cambridge, Cambridge University Press.

Godfrey, L. G. (1998). “Tests of non-nested regression models: Some results on small sample behaviour and the bootstrap,” Journal of Econometrics, 84, 59–74.

Godfrey, L. G., M. McAleer, and C. R. McKenzie (1988). “Variable addition and Lagrange Multiplier tests for linear and logarithmic regression models,” Review of Economics and Statistics, 70, 492–503.

Godfrey, L. G., and M. H. Pesaran (1983). “Tests of non-nested regression models:

Small sample adjustments and Monte Carlo evidence,” Journal of Econometrics, 21, 133–54.

Godfrey, L. G., and M. R. Wickens (1981). “Testing linear and log-linear regressions for functional form,” Review of Economic Studies, 48, 487–96.

Goffe, W. L., G. D. Ferrier, and J. Rogers (1994). “Global optimization of statistical functions with simulated annealing,” Journal of Econometrics, 60, 65–99.

Gouriéroux, C., and J. Jasiak (2001). “Durations,” Ch. 21 in A Companion to Theoretical Econometrics, ed. B. Baltagi, Oxford, Blackwell Publishers, 444–65.

Gouriéroux, C., and A. Monfort (1994). “Testing non-nested hypotheses,” Ch. 44 in Handbook of Econometrics, Vol. 4, ed. R. F. Engle and D. L. McFadden, Amsterdam, North-Holland, 2583–637.

Gouriéroux, C., and A. Monfort (1996). Simulation Based Econometric Methods, Oxford, Oxford University Press.

Gouriéroux, C., A. Monfort, and E. Renault (1993). “Indirect inference,” Journal of Applied Econometrics, 8, S85–S118.

References 711

Gouriéroux, C., A. Monfort, and A. Trognon (1984). “Pseudo-maximum likelihood methods: Theory,” Econometrica, 52, 681–700.

Granger, C. W. J. (1969). “Investigating causal relations by econometric models and cross-spectral methods,” Econometrica, 37, 424–38.

Granger, C. W. J. (2001). “Spurious regressions in econometrics,” Ch. 26 in A Companion to Theoretical Econometrics, ed. B. Baltagi, Oxford, Blackwell Publishers, 557–61.

Granger, C. W. J., and P. Newbold (1974). “Spurious regressions in econometrics,” Journal of Econometrics, 2, 111–20.

Granger, C. W. J., and P. Newbold (1986). Forecasting Economic Time Series, second edition, Orlando, Florida, Academic Press.

Green, P. J., and B. W. Silverman (1994). Nonparametric Regression and Generalized Linear Models: A Roughness Penalty Approach, London, Chapman and Hall.

Greene, W. H. (1981). “Sample selection bias as a specification error: Comment,” Econometrica, 49, 795–98.

Greene, W. H. (2002). Econometric Analysis, fifth edition, New York, Prentice-Hall. Gregory, A. W., and M. R. Veall (1985). “On formulating Wald tests for nonlinear restrictions,” Econometrica, 53, 1465–68.

Gregory, A. W., and M. R. Veall (1987). “Formulating Wald tests of the restrictions implied by the rational expectations hypothesis,” Journal of Applied Econometrics, 2, 61–68.

Gurmu, S. (1997). “Semiparametric estimation of hurdle regression models with an application to medicaid utilization,” Journal of Applied Econometrics, 12, 225–42.

Hahn, J., and J. A. Hausman (2002). “A new specification test for the validity of instrumental variables,” Econometrica, 70, 153–89.

Hajivassiliou, V. A., and P. A. Ruud (1994). “Classical estimation methods for LDV models using simulation,” Ch. 40 in Handbook of Econometrics, Vol. 4, ed. R. F. Engle and D. L. McFadden, Amsterdam, Elsevier, 2383–441.

Hall, A. (1987). “The information matrix test for the linear model,” Review of Economic Studies, 54, 257–63.

Hall, P. (1992). The Bootstrap and Edgeworth Expansion, New York, Springer- Verlag.

Hamilton, J. D. (1994). Time Series Analysis, Princeton, Princeton University Press. Hansen, L. P. (1982). “Large sample properties of generalized method of moments estimators,” Econometrica, 50, 1029–54.

Hansen, L. P., J. Heaton, and A. Yaron (1996). “Finite-sample properties of some alternative GMM estimators,” Journal of Business and Economic Statistics, 14 262–80.

Harbo, I., S. Johansen, B. Nielsen, and A. Rahbek (1998). “Asymptotic inference on cointegrating rank in partial systems,” Journal of Business and Economic Statistics, 16, 388–99.

Härdle, W. (1990). Applied Nonparametric Regression, Cambridge, Cambridge University Press.