References 821

Davidson, R., and J. G. MacKinnon (1985a). “The interpretation of test statistics,” Canadian Journal of Economics, 18, 38–57.

Davidson, R., and J. G. MacKinnon (1985b). “Heteroskedasticity-robust tests in regression directions,” Annales de l’INSÉÉ, 59/60, 183–218.

Davidson, R., and J. G. MacKinnon (1985c). “Testing linear and loglinear regressions against Box-Cox alternatives,” Canadian Journal of Economics, 18, 499–517.

Davidson, R., and J. G. MacKinnon (1987). “Implicit alternatives and the local power of test statistics,” Econometrica, 55, 1305–29.

Davidson, R., and J. G. MacKinnon (1988). “Double-length artificial regressions,” Oxford Bulletin of Economics and Statistics, 50, 203–17.

Davidson, R., and J. G. MacKinnon (1989). “Testing for consistency using artificial regressions,” Econometric Theory, 5, 363–84.

Davidson, R., and J. G. MacKinnon (1990). “Specification tests based on artificial regressions,” Journal of the American Statistical Association, 85, 220–27.

Davidson, R., and J. G. MacKinnon (1992a). “A new form of the information matrix test,” Econometrica, 60, 145–57.

Davidson, R., and J. G. MacKinnon (1992b). “Regression-based methods for using control variates in Monte Carlo experiments,” Journal of Econometrics, 54, 203–22.

Deaton, A. S. (1974). “The analysis of consumer demand in the United Kingdom, 1900-1970,” Econometrica, 42, 341–67.

Deaton, A. S. (1978). “Specification and testing in applied demand analysis,” Economic Journal, 88, 524–36.

Deaton, A. S., and J. Muellbauer (1980). Economics and Consumer Behaviour, Cambridge, Cambridge University Press.

DeJong, D. N., and C. H. Whiteman (1991). “The temporal stability of dividends and stock prices: evidence from the likelihood function,” American Economic Review, 81, 600–617.

Dent, W. (1977). “Computation of the exact likelihood function of an ARIMA process,” Journal of Statistical Computation and Simulation, 5, 193–206.

Dhrymes, P. J. (1971). Distributed Lags: Problems of Estimation and Formulation, San Francisco, Holden-Day.

Dhrymes, P. (1986). “Limited dependent variables,” Ch. 27 in Handbook of Econometrics, Vol. III, eds. Z. Griliches and M. D. Intriligator, Amsterdam, North-Holland.

Dhrymes, P. J., R. Berner, and D. Cummins (1974). “A comparison of some limited information estimators for dynamic simultaneous equations models with autocorrelated errors,” Econometrica, 42, 311–32.

Dickey, D. A., W. R. Bell, and R. B. Miller (1986). “Unit roots in time series models: tests and implications,” The American Statistician, 40, 12–26.

Dickey, D. A., and W. A. Fuller (1979). “Distribution of the estimators for autoregressive time series with a unit root,” Journal of the American Statistical Association, 74, 427–31.