References 835

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

L’Ecuyer, P. (1988). “Efficient and portable combined random number generators,” Communications of the ACM, 31, 742–49 and 774.

Lee, L.-F. (1978). “Unionism and wage rates: A simultaneous equations model with qualitative and limited dependent variables,” International Economic Review, 19, 415–33.

Lee, L.-F. (1981). “Simultaneous equations models with discrete and censored variables,” in Structural Analysis of Discrete Data with Econometric Applications, eds. C. F. Manski and D. McFadden, Cambridge, Mass., MIT Press.

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

Lee, L.-F. (1992). “Semiparametric nonlinear least-squares estimation of truncated regression models,” Econometric Theory, 8, 52–94.

Lee, L.-F., and G. S. Maddala (1985). “The common structure of tests for selectivity bias, serial correlation, heteroskedasticity and non-normality in the Tobit model,” International Economic Review, 26, 1–20.

Leech, D. (1975). “Testing the error specification in nonlinear regression,” Econometrica, 43, 719–25.

Lewis, P. A. W., and E. J. Orav (1989). Simulation Methodology for Statisticians, Operations Analysts and Engineers, Pacific Grove, Calif., Wadsworth and Brooks/Cole.

Lin, T.-F., and P. Schmidt (1984). “A test of the tobit specification against an alternative suggested by Cragg,” Review of Economics and Statistics, 66, 174–77.

Lindley, D. V. (1957). “A statistical paradox,” Biometrika, 44, 187–92. Litterman, R. B. (1979). “Techniques of forecasting using vector autoregressions,” Federal Reserve Bank of Minneapolis, Working Paper No. 15.

Litterman, R. B. (1986). “Forecasting with Bayesian vector autoregressions–five years of experience,” Journal of Business and Economic Statistics, 4, 25–38.

Litterman, R. B., and L. Weiss (1985). “Money, real interest rates, and output:

A reinterpretation of postwar U. S. data,” Econometrica, 53, 129–56. Ljung, G. M., and G. E. P. Box (1978). “On a measure of lack of fit in time-series models,” Biometrika, 65, 297–303.

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

Lukacs, E. (1975). Stochastic Convergence, Second edition, New York, Academic Press.

Maasoumi, E., and P. C. B. Phillips (1982). “On the behavior of inconsistent instrumental variable estimators,” Journal of Econometrics, 19, 183–201.

MacDonald, G. M., and J. G. MacKinnon (1985). “Convenient methods for estimation of linear regression models with MA(1) errors,” Canadian Journal of Economics, 18, 106–16.

MacKinnon, J. G. (1979). “Convenient singularities and maximum likelihood estimation,” Economics Letters, 3, 41–44.