842 References

Phillips, P. C. B. (1986). “Understanding spurious regressions in econometrics,” Journal of Econometrics, 33, 311–40.

Phillips, P. C. B. (1987). “Time series regression with a unit root,” Econometrica, 55, 277–301.

Phillips, P. C. B. (1991a). “Optimal inference in cointegrated systems,” Econometrica, 59, 283–306.

Phillips, P. C. B. (1991b). “To criticize the critics: an objective Bayesian analysis of stochastic trends,” Journal of Applied Econometrics, 6, 333–64.

Phillips, P. C. B. (1991c). “Bayesian routes and unit roots: de rebus prioribus semper est disputandum,” Journal of Applied Econometrics, 6, 435–73.

Phillips, P. C. B., and B. E. Hansen (1990). “Statistical inference in instrumental variables regression with I(1) processes,” Review of Economic Studies, 57, 99–125.

Phillips, P. C. B., and S. Ouliaris (1990). “Asymptotic properties of residual based tests for cointegration,” Econometrica, 58, 165–93.

Phillips, P. C. B., and J. Y. Park (1988). “On the formulation of Wald tests of nonlinear restrictions,” Econometrica, 56, 1065–83.

Phillips, P. C. B., and P. Perron (1988). “Testing for a unit root in time series regression,” Biometrika, 75, 335–46.

Pitman, E. J. G. (1949). “Notes on non-parametric statistical inference,” Columbia University, New York, mimeo.

Plosser, C. I. (1979a). “Short-term forecasting and seasonal adjustment,” Journal of the American Statistical Association, 74, 15–24.

Plosser, C. I. (1979b). “The analysis of seasonal economic models,” Journal of Econometrics, 10, 147–63.

Plosser, C. I., G. W. Schwert, and H. White (1982). “Differencing as a test of specification,” International Economic Review, 23, 535–52.

Poirier, D. J. (1978a). “The effect of the first observation in regression models with first-order autoregressive disturbances,” Applied Statistics, 27, 67–68.

Poirier, D. J. (1978b). “The use of the Box-Cox transformation in limited dependent variable models,” Journal of the American Statistical Association, 73, 284–87.

Poirier, D. J., and P. A. Ruud (1979). “A simple Lagrange Multiplier test for lognormal regression,” Economics Letters, 4, 251–55.

Pollak, R. A., and T. J. Wales (1969). “Estimation of the linear expenditure system,” Econometrica, 37, 611–28.

Pollak, R. A., and T. J. Wales (1978). “Estimation of complete demand systems from household budget data: the linear and quadratic expenditure systems,” American Economic Review, 68, 349–59.

Pollak, R. A., and T. J. Wales (1981). “Demographic variables in demand analysis,” Econometrica, 49, 1533–51.

Pollak, R. A., and T. J. Wales (1987). “Pooling international consumption data,” Review of Economics and Statistics, 69, 90–99.

Pollak, R. A., and T. J. Wales (1991). “The likelihood dominance criterion: a new approach to model selection,” Journal of Econometrics, 47, 227–42.