References 713

Horowitz, J. L. (1994). “Bootstrap-based critical values for the information matrix test,” Journal of Econometrics, 61, 395–411.

Horowitz, J. L. (2001). “The Bootstrap,” Ch. 52 in Handbook of Econometrics, Vol. 5, ed. J. J. Heckman and E. E. Leamer, Amsterdam, North-Holland.

Horowitz, J. L., and V. G. Spokoiny (2001). “An adaptive, rate-optimal test of a parametric mean-regression model against a nonparametric alternative,” Econometrica, 69, 599–631.

Hsiao, C. (1983). “Identification,” Ch. 4 in Handbook of Econometrics, Vol. 1, ed.

Z. Griliches and M. D. Intriligator, Amsterdam, North-Holland, 223–83. Hsiao, C. (1986). Analysis of Panel Data, Cambridge, Cambridge University Press. Hsiao, C. (2001). “Panel data models,” Ch. 16 in A Companion to Theoretical Econometrics, ed. B. Baltagi, Oxford, Blackwell Publishers, 349–65.

Hylleberg, S. (1986). Seasonality in Regression, New York, Academic Press. Hylleberg, S. (1992). Modelling Seasonality, Oxford, Oxford University Press. Jaeger, A., and R. M. Kunst (1990). “Seasonal adjustment and measuring persistence in output,” Journal of Applied Econometrics, 5, 47–58.

Jarque, C. M., and A. K. Bera (1980). “Efficient tests for normality, heteroskedasticity and serial independence of regression residuals,” Economics Letters, 6, 255–59.

Johansen, S. (1988). “Statistical analysis of cointegrating vectors,” Journal of Economic Dynamics and Control, 12, 231–54.

Johansen, S. (1991). “Estimation and hypothesis testing of cointegration in Gaussian vector autoregressive models,” Econometrica, 59, 1551–80.

Johansen, S. (1995). Likelihood-Based Inference in Cointegrated Vector Autoregressive Models, Oxford, Oxford University Press.

Johansen, S., and K. Juselius (1990). “Maximum likelihood estimation and inference on cointegration — with applications to the demand for money,” Oxford Bulletin of Economics and Statistics, 52, 169–210.

Johansen, S., and K. Juselius (1992). “Testing structural hypotheses in a multivariate cointegration analysis of the PPP and the UIP for UK,” Journal of Econometrics, 53, 211–44.

Johnson, N. L., S. Kotz, and N. Balakrishnan (1994). Continuous Univariate Distributions, Vol. 1, second edition, New York, John Wiley & Sons.

Jorgenson, D. W., and J.-J. Laffont (1974). “Efficient estimation of nonlinear simultaneous equations with additive disturbances,” Annals of Economic and Social Measurement, 3, 615–40.

Keane, M. P. (1994). “A computationally practical simulation estimator for panel data,” Econometrica, 62, 95–116.

Kiefer, N. M. (1978). “Discrete parameter variation: Efficient estimation of a switching regression model,” Econometrica, 46, 427–34.

Kiefer, N. M. (1988). “Economic duration data and hazard functions,” Journal of Economic Literature, 26, 646–79.

Kiefer, N. M., and M. Salmon (1983). “Testing normality in econometric models,”Economics Letters, 11, 123–27.

Kinal, T. W. (1980). “The existence of moments of k-class estimators,” Econometrica, 48, 241–49.

714 References

Kiviet, J. F. (1986). “On the rigour of some misspecification tests for modelling dynamic relationships,” Review of Economic Studies, 53, 241–61.

Kleibergen, F. (2002). “Pivotal statistics for testing structural parameters in instrumental variables regression,” Econometrica, 70, 1781–803.

Kloek, T. (1981). “OLS estimation in a model where a microvariable is explained by aggregates and contemporaneous disturbances are equicorrelated,” Econometrica, 49, 205–7.

Knuth, Donald E. (1998). The Art of Computer Programming, Vol. 2, Seminumerical Algorithms, third edition, Reading, Mass., Addison-Wesley.

Lafontaine, F., and K. J. White (1986). “Obtaining any Wald statistic you want,” Economics Letters, 21, 35–40.

Lancaster, T. (1984). “The covariance matrix of the information matrix test,” Econometrica, 52, 1051–53.

Lancaster, T. (1990). The Econometric Analysis of Transition Data, Cambridge, Cambridge University Press.

Leamer, E. E. (1987). “Errors in variables in linear systems,” Econometrica, 55, 893–909.

Lee, B., and B. Ingram (1991). “Simulation estimation of time series models,” Journal of Econometrics, 47, 197–205.

Lee, J. H. H., and M. L. King (1993). “A locally most powerful mean based score test for ARCH and GARCH regression disturbances,” Journal of Business and Economic Statistics, 11, 17–27.

Lee, L.-F. (1982). “Some approaches to the correction of selectivity bias,” Review of Economic Studies, 49, 355–72.

Lee, L.-F. (1986). “Specification test for Poisson regression models,” International Economic Review, 27, 689–706.

Lewbel, A. (1991). “The rank of demand systems: Theory and nonparametric estimation,” Econometrica, 59, 711–30.

Li, H., and G. S. Maddala (1996). “Bootstrapping time series models” (with discussion), Econometric Reviews, 15, 115–95.

Li, Q., and S. Wang (1998). “A simple consistent bootstrap test for a parametric regression function,” Journal of Econometrics, 87, 145–65.

Loader, C. (1999). Local Regression and Likelihood, New York, Springer. Long, J. S., and L. H. Ervin (2000). “Using heteroscedasticity consistent standard errors in the linear regression model,” The American Statistician, 54, 217–24.

Lovell, M. C. (1963). “Seasonal adjustment of economic time series and multiple regression analysis,” Journal of the American Statistical Association, 58, 993– 1010.

Lütkepohl, H. (2001). “Vector autoregressions,” Ch. 32 in A Companion to Theoretical Econometrics, ed. B. Baltagi, Oxford, Blackwell Publishers, 678–99.

MacKinnon, J. G. (1983). “Model specification tests against non-nested alternatives” (with discussion and reply), Econometric Reviews, 2, 85–157.

MacKinnon, J. G. (1991). “Critical values for cointegration tests,” Ch. 13 in Long- Run Economic Relationships: Readings in Cointegration, ed. R. F. Engle and C. W. J. Granger, Oxford, Oxford University Press, 267–76.

References 715

MacKinnon, J. G. (1994). “Approximate asymptotic distribution functions for unitroot and cointegration tests,” Journal of Business and Economic Statistics, 12, 167–76.

MacKinnon, J. G. (1996). “Numerical distribution functions for unit root and cointegration tests,” Journal of Applied Econometrics, 11, 601–18.

MacKinnon, J. G. (2002). “Bootstrap inference in econometrics,” Canadian Journal of Economics, 35, 615–45.

MacKinnon, J. G., A. A. Haug, and L. Michelis (1999). “Numerical distribution functions of likelihood ratio tests for cointegration,” Journal of Applied Econometrics, 14, 563–77.

MacKinnon, J. G., and L. Magee (1990). “Transforming the dependent variable in regression models,” International Economic Review, 31, 315–39.

MacKinnon, J. G., and A. A. Smith, Jr. (1998). “Approximate bias correction in econometrics,” Journal of Econometrics, 85, 205–30.

MacKinnon, J. G., and H. White (1985). “Some heteroskedasticity consistent covariance matrix estimators with improved finite sample properties,” Journal of Econometrics, 29, 305–25.

Maddala, G. S., and A. Flores-Lagunes (2001). “Qualitative response models,” Ch.

17 in A Companion to Theoretical Econometrics, ed. B. Baltagi, Oxford, Blackwell Publishers, 366–82.

Magnus, J. R., and H. Neudecker (1988). Matrix Differential Calculus with Applications in Statistics and Econometrics, New York, John Wiley & Sons.

Mariano, R. S. (2001). “Simultaneous equation model estimators: Statistical properties and practical implications,” Ch. 6 in A Companion to Theoretical Econometrics, ed. B. Baltagi, Oxford, Blackwell Publishers, 122–43.

McAleer, M. (1995). “The significance of testing empirical non-nested models,” Journal of Econometrics, 67, 149–71.

McCullough, B. D. (1999). “Econometric software reliability: EViews, LIMDEP, SHAZAM and TSP,” Journal of Applied Econometrics, 14, 191–202.

McCullough, B. D. (2003). “Some details of nonlinear estimation,” Ch. 8 in Numerical Methods in Statistical Computing for the Social Sciences, ed. M. Altman, J. Gill, and M. P. McDonald, New York, Wiley, 245–67.

McCullough, B. D., and C. G. Renfro (1999). “Benchmarks and software standards:

A case study of GARCH procedures,” Journal of Economic and Social Measurement, 25, 59–71.

McCullough, B. D., and H. D. Vinod (2003). “Verifying the solution from a nonlinear solver: A case study,” American Economic Review, 93, 873–92.

McFadden, D. L. (1984). “Econometric analysis of qualitative response models,” Ch.

24 in Handbook of Econometrics, Vol. 2, ed. Z. Griliches and M. D. Intriligator, Amsterdam, North-Holland, 1395–457.

McFadden, D. L. (1987). “Regression-based specification tests for the multinomial logit model,” Journal of Econometrics, 34, 63–82.

McFadden, D. L. (1989). “A method of simulated moments for estimation of discrete response models without numerical integration,” Econometrica, 57, 995–1026.