A Complete Bibliograph y of The Ec onometrics

Journal

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

E-mail: beebe@math.utah.edu, beebe@acm.org,

beebe@computer.org (In ternet)

WWW URL: https://www.math.utah.edu/~beebe/

12 Octob er 2024

V ersion 1.10

Title w ord cross-reference

α [LC08]. b [YV11]. C

p

[LO13]. F [O

Y06, Sen03, Sun13]. I (1) [Han05]. I (2)

[Kon03, KNR11]. K [JP22]. L [GK18]. l

0

[CL21]. L

1,2

[CM18]. M

[LHK15, Xu21]. N [HKR15]. R [LM22]. S [PS07]. T

[DD12, QWfL16, WK22, Ard09, Die01, FHP10, MP08]. U [HH18].

-class [JP22]. -estimation [PS07]. -estimators [LHK15, LM22, Xu21].

-p enalised [CL21]. -ratio [Die01, MP08]. -ratios [FHP10]. -Stable [LC08].

-statistic-based [HH18]. -statistics [GK18]. -test [O

Y06]. -tests [Sen03].

1 [B ˚ ar01]. 19 [ABT24, Bil22, BP21, BM22, CCGV22, Cho20, Kor22, Sto22].

1973-2003 [Nie08].

2 [BCMM23, DSBG22, Han22]. 2.2 [Oom99]. 2013Sp ecial [Smi16]. 2018

[Ano21c]. 2021 [Abb23b]. 2022 [Abb23a]. 2023 [Abb24a, Abb24c]. 2LASSO

1

[GMMS19]. 2nd [Sil11, Wil11].

4 [

¨

OD11, PY11].

500 [QP13].

abilit y [GM04]. absence [Kom13]. academic [CL

W15]. Accelerated

[L Y20, ZfL04]. Accuracy [HHK04, Dah02, Sto22]. A

CD [Wil09].

ac hiev emen t [EH08]. ac hiev emen ts [CL

W15]. activit y [CMKSW01].

Adaptiv e [BZ18, CHS09, Rag05, GS18, SZW10, WS05]. added [BN24].

additiv e [A

YZ14]. adequacy [W ri10]. ADF [XP98]. adjusted [PUY08].

Adjustmen t [KP98, DO04, F an06]. adjustmen ts [BR04]. adolescen ts

[LPR17]. Adv ances [CLL

T14]. affine [FP12, Rag05]. against

[BT02, GW12, HIN22, KK05, LKSN03]. aggregate

[DHK23, GMMS19, JM05]. aggregated [Cho06, Haf09]. agricultural

[KN20]. al [Sc h12a]. Algorithms [Rea22, EKS08, KL09, KSD99, Oom99].

Alpha [Han22]. AlphaGo [Iga20]. alternativ e

[All07, A

C02, BSJ02, DP06, GW12, Kiv13, KN08, LN99, Sen03].

alternativ es [BMRSEA21, HIN22]. among [LPR17, R ¨ un04]. analyse

[DP06]. Analysis [HLN01, Wil11, BFHM08, CCG07, CIM

+

20, Cho23,

DGSS22, D

V07, Em v20a, Em v20b, FHL

+

22, Han22, JMN00, JK15, Kon03,

MY00, MN11, Nie04a, Ulr08, YV11]. Anderson [DM14]. Anderson-Rubin

[DM14]. Andrews [NS12]. Ann ual [Abb23b, Abb24b, Abb24c, Ano19,

Ano21c, Ano23, FS09, PS16, PS11a, Smi15, Smi16, Smi17, Smi18]. apparen t

[KP01b]. Application [DT06, AH04, A

T04, BHKY17, BMRSEA21, CL

TZ04,

iSDLB05, CL22, CL

W15, CSY23, DGSS22, DRB07, F r¨ o07, GvV20, GS18,

GL07, IMY24, MT99, SHD99, DHT09, Sto22, WW19]. Applications

[BT13, XP98, BLL

W11, DHB12, Gal17, LM22, QP13]. Applied [PS11a].

approac h [Abr13, AS22, BG19, BM17, Can11, FK21, GY22, HP10, Han99a,

HP99a, Ino06, KS10, MNT03, PY11, R

VH05, TW19, YP01]. approac hes

[KN20, W o o23]. appro ximate [AD15, BK G

+

22, LP05]. Appro ximation

[Lar98, KP05]. appro ximations [FVFW21, HHK04, PV01]. arbitrage

[CDR09]. arbitrage-free [CDR09]. arbitrariness [Das05]. Arc himedean

[Smi03]. area [A CMG

+

11]. ARFIMA [GM04, Ma y07]. ARIMA [MCM23].

ARMA [KK03, L

V22, Med03, NS12, XP98]. Artificial [Iga20, LR05, BK03].

Assessing [PS09]. assessmen t [ALP

+

21, Kau00]. asset [KRH

+

09].

assuming [Kru21]. assumption [F r¨ o07]. assumptions [MP23].

asymmetric [Ard09, AM07, Ka w07, Kom13]. asymmetries [D

V07].

Asymptotic [BKL08, Cam16, DM04, Gos04, LL23, MP08, PV01, T ak08,

Das05, DP06, HH18, O

Y06]. asymptotically [Myn11]. Asymptotics

[Ca v03, YZ13, AD15, LM22, W ri10]. attitude [CSY23]. A ttractiv e [vdS98].

auctions [HK19, Kom13]. Augmen ted

[ZW24, A

T11, HW07, KW21, Mao16, YC22]. auto correlation [Sun13].

automatic [CMKSW01, MFB03]. Autoregression

[Xu08, CS07b, EN12, Hua08, KPR17, P

A23]. Autoregressions

[KY21, Pro98, RR14]. Autoregressiv e

[Ano21b, CK98, Lar98, BW02, DO04, DLS09, EN09, GM00, HH00, JL01,

JS04, KMVW02, LMNS21, NV02, PP04, San08, ST06, WL13]. a v erage

[DHM23, HM09, KW21, SZW10, SC21]. a v erage-augmen ted [KW21].

a v erages [MW23]. Av eraging [KY21, KP04, LS21, LO13, LK16, ZZMZ21].

a w a y [BM17].

B [PY11]. bac k [PT11]. Bac kfitting [LMP14]. bac kw ard [Ev e13]. band

[NF11, YP13]. bandits [KT23]. bandwidth [CCF20]. bank [B ¨ ut99, CSY23].

based [AD13, AH21c, AS22, Ble15, BB11, Dah02, Das05, DM14, DF

GK98,

EKS08, FZ14, GOS06, HH18, HC19, Ioa05, JK15, Kal12, Ka w07, KM04,

Kna22, KY15, LLL01, MS98, PR16, SY22, Sør00, Tse02,

¨

OD11]. basis

[BK03]. Ba y esian [Mar12, Ard09, BL98b, BR07, D

V07, GY22, GF

CK09,

Kau00, KWTZ18, KP04, Ko o10, MNT03, MY00, MFB03]. BCG [BP21].

b edtime [LPR17]. Beha viour [LN00, F an06, Gre04, Juh05, LN99, Sen03].

BEKK [PR14]. b etter [CCGV22]. Bet w een

[Sen98, BK19, GL21, HK01, fL

Y20]. Bey ond [vKR18]. bias

[AD15, BK O V20, CCF20, GvV20, HHK04, HB20, PUY08]. bias-adjusted

[PUY08]. bias-corrected [CCF20, HB20]. biased [vBR

V24]. Bimo dal

[FHP10]. binarised [AH21c]. Binary [CL21, BK13b, Ble15, Cha17, CR14,

CS22, FJ19, F r¨ o06, HMY11, HdP21, JM17, JPX16, MZ18, R

VH05, Tho06].

binary-c hoice [CS22, Tho06]. biv ariate [CL

TZ04]. blo c k

[Ioa05, MTV17, PP02]. blo c k-wise [MTV17]. Blo c kwise [Bra09]. BLP

[GMMS19]. BLP-2LASSO [GMMS19]. Blue [Iga20]. Bonanza [Iga20].

Bo otstrap [DM08, MP05, BZ18, CO12, Cam16, Du16, HB20, HH18, Ino06,

Ioa05, Kap08, MW18, PP02, Tc h15]. Bo otstrapping [Xu08]. b oth [GS13].

b oundary [NR24]. Bounding [Sto22]. Bounds

[A C02, BK22, BH07a, Gar20, Lec99]. Bo x [Shi08]. Break

[Y an12, BCCW08, iSS06, Cho03, HK01, KY15, LN00, Y an02, ZSS20].

break-p oin t [BCCW08, Cho03]. Breakdo wn [CO12]. Breaking [iSDLB05].

breaks [GM04, HLRZ22, Ioa05, JMN00, Kim14, Pit04]. bridge [FS04]. brief

[CK16]. Bubble [WY23]. bubbles [BCK20, EN12]. BUGS [MY00].

business [VST03, Kau00].

C [PY11]. capita [iSDLB05]. capital [B ¨ ut99]. care [DT06]. Carlo

[KLS21, P ar02, SHD99]. case [BKL08, CCGV22, Cho20, DSBG22, PP04].

Causal [FHL

+

22, AI22, BN24, HS04, KLS21, SC21]. Causalit y [Haf09].

cautions [BMO04]. CCE [MW23, W es18, WK22]. censored

[Bri11, HS18, LG21, ZL15]. censoring [BTV24]. Cen tral [DSW18]. Change

[AHHK06, BHKY17, BP03, D

W19, DP06, VST03, KN20, Kri12, LKSN03,

LR06, R

WW23, Xu15, vBR

V24]. Change-p oin t [AHHK06]. c hanges

[Hog17, YP13]. c hanging [WX18]. c haracteristics [KjL03, SS24]. Chetan

[G¨ or12]. China [MW08]. Choice [Abb23b, BK13b, BC10, CCF20, CS22,

GMMS19, HMY11, KR03, MZ18, Tho06, ZfL04]. Cho osing [MP23]. class

[AD15, D

V07, FK21, JP22]. classes [Cam16]. classification [CL21]. Cliff

[MP11]. climate [KN20]. Cliv e [Osb12]. closed [Han05]. closed-form

[Han05]. clusters [MW18]. co [GS13]. co-trending [GS13]. Co efficien t

[XP98, Che19, GL21, Juh05, LMP14, LCG11, RPS14, ZLS23]. co efficien ts

[CR14, DHK23, Zam02]. co explosiv e [EN12]. COGAR

CH [HKLZ07].

coherency [BK19]. Coin tegrated

[BL98a, CL22, CPP01, HJ99, JS04, Nie08, P ´ et00, PS01]. coin tegrating

[CS04, DLS09, HP04, LST01, Mad05, R

G06]. Coin tegration

[Cha11, JMN00, Nie04a, RM99, BiS13, EM02, HKR15, JLLN08, Kon03,

KNR11, LLL01, NF11,

¨

OD11, PP04, PR16, Qu07]. collection [CL

W20].

collinear [Myn11]. collinearit y [MJ19]. com bination [DSBG22].

Com bining [MCM23]. commo dit y [CL22]. Common

[Kim14, BiS13, HLRZ22, ZSP12, ZSS20]. comparativ e [BSJ02, T ak08].

Comparing [KZ23, KN20, TW19]. Comparison

[CK98, DP06, Jo c13, Mad10, P al22, PP04]. comp eting [CCG07]. Complete

[LS21]. complex [ZW24]. complier [SS24]. comp onen t

[BT02, BSJ02, Cho23]. comp onen ts [BT02, HK00, NV02, Smi08a].

comp osite [JJS14]. compromised [HK21]. computation [MFB03, ST21].

Computationally [vdS98, GL07]. Computing [DHS21]. conca v e [L

Y20].

concen tration [PS09]. condition [DSW18, PV01]. Conditional

[NT09, AS22, AM07, BR07, Ber22, Bra12, CL

W15, CHS09, DSW18, F r¨ o07,

FHP21, GK18, GM00, GL07, Hsu17, HS17, JL01, KMVW02, KN08, Mof01,

SC21, Tse02, Zha13]. Conditionally [Sen98]. Conditions

[SHD99, Bra09, HL

T08, fL

Y20, P al22, YZ13]. Conference

[Abb23b, Abb24b, Abb24c, Ano19, Ano21c, Ano23, FS09, PS16, PS11a,

Smi15, Smi16, Smi17, Smi18]. Confidence [DM14, KY15, Gos04, HB20].

consequences [DO04]. Consistency [DD02, BCCW08, Cho03]. Consisten t

[GS13, Hsu17, Tho06]. constancy [HJ99]. Constan t [NT09, D

W19, JS04].

constrained [DHS21]. constrain ts [Sca16]. Constructing [NS24].

Constructiv e [CE99]. consumer [CE99, V an10]. consumption [EJN02].

con tagiousness [Han22]. Con tin uous

[CDF98, EKS08, Lec99, PY11, YP01, YL

W23]. con tin uous-time [EKS08].

con tract [GvV20]. con trasts [IRS20b]. con tribution [Han99a].

con tributions [Phi15]. Con trol [CDF98, BF19, CL

W20, GY22].

Con trolling [GO00, GL07, GS18]. con trols [Jo c13]. con v en tional [W ri10].

Con v ergence [MW08, Ble15, SHD99, iK07]. con v ex [GY22, Kuo08].

con v exit y [Sca16]. co op eration [ALK23]. copula [CL

TZ04]. copulas

[JM05, Smi03]. corrected [CCF20, HB20]. correction

[AD15, BR04, CM24, DRB07, EM02, KMT03, LP09]. correction-v olatilit y

[LP09]. correlated [AH21a, BiS13, BKL08, MPP14, PP04, Xu14].

Correlation [NT09, AHL24, D

W19, GL21, ST21]. Corrigendum

[Ano05,

¨

OD11, PY11]. cost [F an06]. coun t [A

T04, Kim20]. coun ted

[CL TZ04]. coun terfactual [MCM23]. coun tries [CMKSW01]. coun try

[Kon03]. Coun ts [R

VH05, CL

TZ04]. Course [Ko o10]. CoV

[BCMM23, DSBG22, Han22]. co v ariance

[AD XBA21, All07, DUM24, FLL16, MP05, WZQ07, ZZMZ21]. co v ariate

[CL21, YZLC21]. co v ariate-dep enden t [YZLC21]. Co v ariates

[BL V08, BF19, DHB12, GMMS19, HH10, JW19, KR23]. CO VID

[ABT24, BP21, BM22, CCGV22, Cho20, Kor22, Sto22, Bil22]. CO

VID-19

[ABT24, BP21, BM22, CCGV22, Cho20, Kor22, Sto22, Bil22]. Co x

[BM06, Shi08]. crash [Sen03]. crashes [BCK20]. criteria [MW23].

criterion [A

T11, Ble15, HP04]. criterion-function-based [Ble15]. Critical

[BP03, San08, WZO06]. Cross

[OLL06, Wil11, CPT11, HKR15, HLRZ22, Hua08, Kap08, KW21, Mad05,

Mao16, PUY08, PS03, SR09, DHT09, SRPR22]. cross-dep enden t [HLRZ22].

cross-section [CPT11, HKR15, KW21, PUY08]. cross-sectional

[Hua08, Kap08, Mao16, SR09, DHT09, SRPR22]. Cross-v alidation [OLL06].

curv e [DF99]. curv ed [BC14]. curv es [BHKY17, KR13]. cycle [VST03].

cycles [Kau00, OTP04, R ¨ un04]. cyclical [BK19].

D [HK99]. Dag [Osb12]. Danish [Nie08]. Data

[GT99, Han99b, HP99a, Abr13, AH21a, A

YZ14, A

T04, AS19, AB16, AI22,

BFK11, BMO04, BG19, BW02, BC07, BRS16, BW10, CE99, Can11, CL

W20,

Cha17, Che19, CH21, CNSY22, DD12, DSBG22, DRB07, Ev e13, GvV20,

Had00, HL05a, HMY11, HdP21, HS18, Jo c14, Kap08, KZ23, Kim14, Kim20,

fL Y20, LG21, LCG11, LPR17, Mad10, O

Y20, PR16, Ro d02, RPS14, San08,

SRPR22, Tho06, WL13, W

C20, W o o23, ZSP12, ZW24, Han99a, HK99, Wil11].

date [KY15]. Da v e [G¨ or12]. Da vid [G¨ or12]. Da vidson [Sc h12a]. da y

[AM07]. da ys [CG05]. Dealing [KK11]. Debiased

[CNS22, SC21, Cha20, CCD

+

18, LZZ21]. decision [HK21].

decision-making [HK21]. decisions [LPR17]. decomp osition [CL22].

deep [KN20, Iga20]. Defaults [BL

V08]. defiers [DHM23]. Degrees [KP98].

DeJong [G¨ or12]. Delta [Han22]. demand [Agu23, DHK23, Nie08, P ´ et00].

Denis [Abb23a, Abb24a, Abb22, Ano11a]. densities

[BH07b, L

W17, WS05, iK07]. densit y [JK10, T ak08, YL

W23, iK07].

dep endence [BY13, BK19, BB11, CJKL17, CPT11, HKR15, Hal08, Hua08,

OTP04, PS03, SR09, DHT09, SRPR22]. Dep enden t

[MS98, Sil11, BK O V20, F r¨ o06, Gre04, HLRZ22, LK05, LX17, LL24, Mag10,

Smi08a, WH07, WL13, YZLC21]. deriv ativ e [AN08, SZW10]. deriv ativ es

[HM09]. Designed [BK G

+

22]. designs [CCF20, HB20, KR23, SY22].

Detecting [HLRZ22]. detection [Kri12]. Determination [HP04, Kon03].

Determining [FT00, LP09, ST06]. deterministic

[A T18, DLS09, GS13, JMN00, NV02]. deterministically [CPP01].

detrended [PR16]. dev elopmen ts [Rob10]. deviations [Ots11]. diagnostic

[MV07]. diagnostics [Tse02]. Dic k ey [LN99, LN00, L

V06, Sen03].

difference [Cha20, CH01, LKSN03, LP05, OM22, W o o23, Ano23].

difference-in-differences [Cha20, W o o23, Ano23]. difference-stationarit y

[LKSN03]. difference-stationary [CH01]. differences

[CL TZ04, Cha20, GK18, W o o23, Y an12, dCD23, Ano23].

differences-in-differences [dCD23]. differencing [FT00, Jo c14, KT24].

differen t [AS19, Mad10]. differen tiable [LHK15]. differen tial [Nic02].

differen tiated [Agu23, DHK23]. differen tiation [MFB03]. diffusion

[SHD99]. diffusions [Hua11]. Dijk [Mar12]. dimension [HL05a, Mad10].

Dimensional [PS16, HLRZ22, JW12, KR23, P

A23, SHR14, UT19, ZZMZ21].

dimensions [BC14]. Direct [RPS14]. Diric hlet [GL07].

Diric hlet-m ultinomial [GL07]. disaggregated [ABS03]. disaggregation

[MS05b, Pro06]. discon tin uit y [CCF20, HB20, KR23]. discon tin uous

[BR04]. disco v ery [GS18]. Discrete

[Abb23b, JPX12, KR03, ALK23, BC10, GMMS19, LK05, Xu14, ZfL04].

discretely [Hua11]. discussan ts [HP99b]. Discussion

[Han99a, Han99b, Sc h12a, GT99]. Disen tangling [BCMM23]. dissimilarit y

[ABD

W15]. distance [KS10, Ma y07, Win19]. distancing [Bil22].

Distinguishing [HK01, PST08, CM07]. distributed [PP04]. Distribution

[ABS03, DGSS22, Lar98, Dan05, Die01, Geo07, HL00, LR06, Mag02, O

Y06].

Distributional [JP22, ALP

+

21]. Distributions

[EM02, LC08, KRH

+

09, Sc h12b, WW19]. Disturbance [KP98].

disturbances [KK05]. do [Ros21]. dominance [LPW14]. dominances

[BLL

W11]. Donald [Sc h12a]. Double

[Cha20, CCD

+

18, Kna22, LZZ21, SS24, BHL22, FHL

+

22]. Double/debiased

[Cha20, CCD

+

18, LZZ21]. Doubly [AI22]. dra wn [LR06]. drift [EKS08].

driv en [V er11]. DSGE [CDH

+

21]. DT AR CH [HJ05, JJS14]. due [KP01b].

dummies [KjL03]. dumm y [MZ18, vGS02]. duration

[DGSS22, GM00, KN08, OTP04]. durations [Bri11]. Durbin [KK05].

during [CCGV22, Cho20]. Dynamic

[Abb23b, Agu23, F an06, KP98, PS03, Pro06, Aba23, BiS13, BH16, BHL22,

BCMM23, Bra09, BH07a, BC10, BW10, CL22, sCK10, CK12, CSY23, Dem02,

Ev e13, HW07, HS18, Isk10, JK15, Kau00, Khe15, KP05, KP04, Kru21, fL

Y20,

LG21, OP23, PP04, Qu07, QWfL16, R

V02, SR09, SHR14, ZfL04]. dynamics

[DMN20, HP10, HH00, MN11, O

Y20].

early [Sto22]. earnings [AH04, Ulr08]. earnings-equation [AH04]. East

[Lec99]. EC [AM01]. ECF [JK10]. Ec helon [BL98a]. Ec helon-form

[BL98a]. Econometric [BJN03, BU09, CPP01, CK16, KN20, Wil11].

Econometrics [AdP17, Abb22, Abb23a, Abb23b, Abb24a, Ano10, Ano11a,

Ano11b, Ano12b, Ano13, Ano14, Ano15, Ano16, Ano17, Ano18, Ano19, BT13,

CLL T14, CD09, FS09, GM98, HS98, Mar13, NS01,

¨

OD11, PY11, Smi08b,

Smi15, Smi16, Smi17, AM02, Gal17, IRS20b, Phi15, Sen09, Mar12, Sil11].

Economic [Abb23b, Abb24b, Abb24c, Ano19, Ano21c, Ano23, EM98, FS09,

Gia15, HS98, MW08, Osb12, PS16, PS11a, Ros16, Smi08b, Smi15, Smi16,

Smi17, Smi18, BK19, CMKSW01, KP01b, MNT03, NS24, OTP04]. Econom y

[XP98]. Ed [Sil11, Wil11]. Edgew orth [HV16]. edited [Mar12]. Editorial

AI22, Bri11, CM24, DHK23, FJ19, Kim20, Kom13, LMNS21, Mag10, MS24].

Iden tification-robust [TD14]. iden tified [FHP21, Rea22]. Iden tifying

[GvV20, Ros21, vBR

V24]. ignoran t [Ko e20]. Ignoring [LQT24]. ill [Sca16].

ill-p osedness [Sca16]. IMF [AM01]. impact

[AM09, Cho20, EH08, FHP10, KN20, SR09]. imp erfect [BK22]. implication

[Aba23]. implied [BH07b, CO12]. imp ort [Kon03]. imp ortance [ZfL04].

Impro v ed [RR14]. Impro ving [sCK10, HK99]. impulse

[BK13a, CS07b, Gos04]. imputation [NS24]. inciden tal [Jo c14]. income

[DMN20, Lec99, WW19]. inconsistency [Mag07]. Incorp orating [DHB12].

increasing [BC14]. indep endence

[Du16, F r¨ o07, Kom13, KS10, KjL03, Mao16, PUY08]. Index

[Ano10, Ano11b, Ano12b, Ano13, Ano14, Ano15, Ano16, Ano17, Ano18,

CD09, AS11, ABD

W15, CS22, CM24, FK21, Gør06, HSW15, KjL03].

indicator [CMKSW01, Isk10]. indicators [NS24]. Indices

[BL98a, GL21, QP13, YL

W23]. Indirect

[CDF98, FZ14, KPR17, LC08, Mon98, AD15]. individual

[AS19, BKL08, O

Y06]. industrial [VST03]. inequalit y

[DG19, DHB12, DHS21, KZ23, PT11, Sc h12b]. infection

[BM22, DSBG22, Sto22]. infections [BCMM23]. Inference

[BL98b, CDF98, CLL

T14, DF99, HLL20, KR23, Mag10, MS98, Mon98, Smi18,

AD13, ABD

W15, A

C02, Ana13, AD15, BN24, BK13a, BR07, BPR10, BC14,

Bra09, CCF20, Dah02, DM08, Da v12, DM04, FHP10, FZ14, GK18, HK21,

HM13, HJJX21, Kas15, Kiv13, KWTZ18, KPR17, LX12, Mad10, Nie04b,

Rag05, RM99, Rea22, Sc h12b, SY22, TD14, Xu21, YL

W23]. Inferen tial

[DG19]. infinite [LL24]. Inflation [JLLN08, BJN03, IMY24]. influence

[LX17]. Influen tial [Nie08]. Information

[BK O V20, A

T11, Kiv13, Mag07, MW23]. infrequen t [GM04].

inhomogeneous [CHS09]. Initial [fL

Y20, HL05b, HL

T08, LR06, PV01].

inno v ations [Ard09]. instabilit y [GL21, KP01b, LX12]. institutional

[VST03]. Instrumen t [AH21c, BW10, LX12]. Instrumen t-based [AH21c].

Instrumen tal [Ana13, BTV24, FJV12, QWfL16, R

G06, A

GMR23, CR14,

CNSY22, DM08, FHP21, Kim20, Sca16]. instrumen ts

[BK22, CD22, Esc18, HHK04, LS21, MS24, Tc h15, Tsy23]. insuring [B ¨ ut99].

in tegrals [BK G

+

22]. in tegrated

[BMO04, CJKL17, Gos04, HW07, KK05, Med03, Nie04b, PV01]. in tegration

[Ka w07]. in tegration-based [Ka w07]. in telligence [Iga20]. in tensit y

[BCMM23]. in teraction [fLLL10, TfL14]. in teractions [Man13, NT09].

in teractiv e [CNSY22, CSY23, T ug21]. In terest [CDF98, PY11, YP01].

in ternational [Bha01]. in terpretation [vGS02]. in terquan tile [GK18].

in terv al [Bri11, HH10]. in terv al-censored [Bri11]. in terv als [Gos04, HB20].

in terv en tions [Cho20, Kor22]. in trada y [KR13]. In tro duction

[GM98, NS01]. in v ariance [P al22]. in v erse [AH21b, FF10]. in v erses

[Das05]. in v erting [DM14]. in v estigation [Dah02]. irrelev an t [LG08].

Issue [AdP17, Abb23b, Ano19, Ano21c, Ano23, CLL

T14, FS09, PS16, PS11a,

Smi15, Smi16, Smi17, Smi18]. issues [AH21c]. Italy [CCGV22]. IV

[CD22, CSY23, DM07, GW12, Tsy23].

J [HK99,

¨

OD11, Osb12, PY11]. jac kknife [CD22]. jae [Sil11]. Jeffrey

[Wil11]. JIVE [DM07]. job [KP01a]. Jo el [CLL

T14]. John [Mar12]. Join t

[iSS06, KK11]. Journal [HS98,

¨

OD11, PY11, Smi08b, Ano10, Ano11b,

Ano12b, Ano13, Ano14, Ano15, Ano16, Ano17, Ano18, CD09]. jumps

[LL24, Rag05].

K-nearest-neigh b our [LG08]. Kalman [Lin05, MFB03]. Kernel

[O Y20, DD02]. k ernels [BNHLS09]. Kingdom [F r¨ o07]. kink [YZLC21].

kno wn [Dan05, Mag02]. Ko op [Mar12]. KPSS [HL00]. Kronec k er [BL98a].

kurtosis [BU09, Wil09].

L [CLL

T14]. lab our [HP10]. Lag [HW07, Y an02, PP04]. Lag-augmen ted

[HW07]. Lagrange [BRS16, RR14]. land [GvV20]. land-lease-con tract

[GvV20]. Large [BM22, GH21, Ots11, PS16, CPT11, CSY23, DUM24,

FLL16, FP12, Kim14, LX17]. Large-scale [BM22]. Larsson [

¨

OD11]. LA TE

[DHM23]. laten t [Che19, CK12, HM13, Isk10, KZ23, LNN09]. leading

[CMKSW01]. learned [Ros21]. learning [BN24, BHL22, Cha20, CCD

+

18,

CNS22, FHL

+

22, IRS20b, KLS21, Kna22, LZZ21, NSS22, SC21].

learning-based [Kna22]. lease [GvV20]. Least

[Pit04, PS17, HW07, KP05, Kuo08, NF11, PR16, WZQ07, Win19].

Least-squares [PS17, KP05, PR16]. Lecture [Abb24b]. Lee [Sil11]. length

[Y an02]. lessons [Gia15]. lev el [Psa01, QP13]. lev els [GO00, Y an12].

lev erage [AM09]. L ´ evy [V er11]. L ´ evy-driv en [V er11]. Lik eliho o d

[JK15, Kam98, LLL01, MS98, V er11, BK G

+

22, Ber22, Bra02, Bra09, Bra12,

Cam16, Dah02, DT06, Gre04, Hua11, Ka w07, Kru21, LL23, LP05, Ma17,

MT99, Nic02, NR24, Ots11, Zam02,

¨

OD11]. Lik eliho o d-based

[JK15, LLL01,

¨

OD11]. lik eliho o ds [FS04]. limit [CG05, DSW18].

limit-hitting [CG05]. Limited [MS98, Sil11, Gre04, HLL20, Mag10, WH07].

Limiting [Sen03, Die01]. limits [CG05]. Linear [DF

GK98, AS11, AH21a,

A YZ14, AS22, AHHK06, BKL08, BY13, BR04, Bra02, Bra09, BH07a, CM07,

CNSY22, DD02, DM08, DP06, Esc18, FJV12, GO00, GOS06, GS13, HH00,

JW12, JS04, Kri17, KNR11, LS05, LZZ21, TD14, Tho06, YP13, ZL15].

Linearit y [Kil04, CS04, Dah02, HL07, San08]. link ages [CIM

+

20]. link ed

[DMN20]. liquidit y [B ¨ ut99]. liquidit y-insuring [B ¨ ut99]. literature [Gia15].

liv es [CCGV22]. LM [BY13, PUY08, Ro d02, YT08, YV11]. LM-t yp e

[YV11]. Lo cal [BK13b, MV07, CNS22, DHM23, GT99, HM09, KT24, MP08].

lo cation [PS11b]. lo c kdo wn [CCGV22]. lo c kdo wns [Bil22]. log

[AN08, L

Y20]. log-conca v e [L

Y20]. logistic [CJP12, LZZ21]. logit

[AD XBA21, GL07]. Long [Ros07, CJKL17, CS07b, DM04, PST08].

long-memory [DM04]. long-run [CJKL17]. lo ok [DHM23]. Lo oking

[GL09, F an06]. Lorenz [DF99]. L¨ othgren [

¨

OD11]. Lo w [FVFW21].

Lo w-rank [FVFW21]. LSTUR [GL21]. Lyhagen [

¨

OD11].

M [

¨

OD11, Wil11]. Mac hine [IRS20b, KLS21, BN24, BHL22, Cha20,

CCD

+

18, CNS22, FHL

+

22, Kna22, LZZ21, NSS22, SC21].

Macro econometrics [Ano21c, G¨ or12]. macro economic

[BMO04, HLN01, UT19]. magnitude [PS09]. making [HK21]. Malin v aud

[Phi15]. man y [Ana13, CD22, Kap08, LS21, MS24]. marginal [FS04].

mark et [BH16, HP10, LL24, MN11]. Mark o v [Ard09, BL

V08, BPR10,

Ca v03, CK98, EKS08, FS04, JK10, Kan14, Kau00, Psa01, TK04].

Mark o v-switc hing [Ard09, CK98]. Mark o witz [BLL

W11]. Matc hing

[KT23, Smi17, F r¨ o07]. matrices

[Aba23, AHL24, DUM24, FLL16, MP05, ZZMZ21]. matrix

[All07, Mag07, P

A23]. matters [All07]. Maximization [FPR15, KR03].

Maxim um [CLS14, Kam98, LST01, Zam02, BK G

+

22, GY22, Gre04, Hua11,

Ka w07, Kru21, LL23, LP05, MT99, ST21, WS05]. MCMC [Rag05]. Mean

[SS06, A

T18, Dan05, Dem02, Ev e13, KjL03, Kru21, LR05, Mag02, Pit04,

Sen09, Y an02, YV11]. mean-indep endence [KjL03]. mean-v ariance

[Sen09]. means [HLRZ22]. measure [BK19, DG19]. Measuremen t

[JM05, ABS03, AH21b, DHB12, HSW15, JK15, LQT24]. measures

[BCMM23, DSW18, Sc h12b, V er11]. Measuring [Kau00]. mediation

[FHL

+

22]. memory [DM04, PST08]. Metho d

[HKLZ07, vdS98, AHL24, BF19, GY22, HK01, MP05, Ots11, PS07].

metho dology [CH02]. Metho ds [GM98, Sil11, AD13, BMO04, DHB12,

Gal17, GS18, Kau00, KN08, Pro06, Rag05, Ulr08, Ko o10]. Micro [Sil11].

Micro-Econometrics [Sil11]. micro econometrics [Rob10].

microstructure [LL24]. Migration [Gar20]. minimal [Aba23]. minimax

[HIN22]. minimisation [CL21]. Minim um [Ma y07, KS10, Win19]. mining

[CE99, GT99, Han99a, Han99b, HK99, HP99a]. Misclassification [CS22].

Misclassification-robust [CS22]. mismeasured [CL

TZ04]. missing

[WL13]. missingness [BK O V20]. Missp ecification

[Kal12, PT11, Pit04, WZQ07]. missp ecified [BMRSEA21]. mixed

[BR07, Bri11, DUM24, GH21, MT99]. mixed-frequency [GH21].

mixed-P oisson [MT99]. mixture

[AD XBA21, Ada16, A

T04, FS04, Geo07, Ka w07, Sil03].

mixture-distribution [Geo07]. mixtures [CK16]. mobilit y [Ulr08]. mo de

[Kri17]. Mo del [HS17, LK16, R

V02, Smi18, ZLS23, ZZMZ21, Abr99, AH04,

AS19, Ard09, BCCW08, BT02, BSJ02, BKL08, BFK11, BR07, BPR10, BM06,

BFHM08, BCMM23, BC07, Bri11, CS07a, CSW22, CR14, sCK10, Cho06,

CDR09, CM24, DT06, Dem02, DG11, Gar20, Geo07, GM00, GT99, GF

CK09,

HZ12, HKLZ07, HK21, HH10, Isk10, JLLN08, JL01, JW12, JPX16, KK03,

Kau00, KK11, KN08, KP04, KNR11, LP09, LO13, LPR17, LZZ21, LR05,

MP11, NT09, NR24, PR14, PV01, P ´ et00, PS01, PS09, PS07, QP13, QWfL16,

Sen03, Shi08, ST06, TfL14, TK04, VDP03, Wil09, YZLC21, Zam02, Zha13].

Mo del-selection [HS17]. mo deling [CE99, SHD99]. Mo delling

[BL V08, CL

TZ04, CH02, D

V07, R ¨ un04, Smi03, HJ05, Osb12]. Mo dels

[BL V08, BL98a, BL98b, CDF98, CK98, Kam98, KP98, Lar98, Mon98, PS16,

PS11a, Sen98, XP98, Aba23, AD

XBA21, AS11, AH21a, Ada16, AN08, A

YZ14,

A T04, A

T11, AS22, AI22, AM07, AHHK06, BHKY17, BH16, BR04, Ber22,

BK13b, Ble15, BW02, BM17, Bra02, Bra09, Bra12, BRS16, BC10, BW10,

CDH

+

21, CL

TZ04, CL22, CPP01, Cha20, Cha17, CGLL15, Che19, CH21,

CM18, sCK10, Cho23, CHS09, CS22, CH01, CK16, CK12, CNSY22, DSW18,

D V07, DHS21, DHK23, DRB07, EKS08, Esc18, Ev e13, F an06, FVFW21, FP12,

FF10, FJV12, FJ19, FK21, FS04, FHP21, GM04, GMMS19, GO00, GOS06,

Gre04, GL07, Hag14, HJ99, HK00, HS04, HM13, HM09, HMY11, HdP21,

HW07, HK01, HS17, HSW15, HS18, HWY08, HJ05, JK10, JJS14, Jo c14].

mo dels

[JM17, JS04, Juh05, JPX12, Kan14, KS06, Ka w07, KL09, Khe15, Kim20, KP05,

KT24, KMVW02, KS10, KP01a, KP04, KSD99, Kru21, LS05, fLLL10, fL

Y20,

LG21, LCG11, LL23, L

Y20, LMW20, LM22, L

V22, LMNS21, Mad10, Mag10,

MP23, McK01, MCM23, MY00, MS05b, MZ18, MT99, NS12, NSS22, Nie04b,

Nie08, Oom99, PY11, PT11, PS17, Rag05, RM99, R

V02, RPS14, San08, Sil03,

Smi08a, SHR14, TD14, Tho06, Tse02, T ug21, V er11, WH07, WL13, W

C20,

YP13, Y an02, YZ23, YP01, YL

W23, ZfL04, ZSP12, ZL15, Ano21b].

mo derate [GSW19]. mo dified [NF11]. Momen t [EKS08, KP05, AS22,

Ber22, Bra09, Bra12, DHS21, HKLZ07, HS17, Ino06, Mof01, PT11].

momen t-based [AS22]. Momen ts

[DM07, Dem02, KK03, Sil11, vdS98, CK12, Ots11]. monetary [Ros21].

money [Nie08, P ´ et00]. monitoring [AHHK06]. monop olist [Ko e20].

monotonic [GM00]. monotonicit y [HM09]. Mon te [KLS21, P ar02, SHD99].

mortalit y [ABT24]. MSE [HHK04]. Multi [KRH

+

09]. Multi-tail

[KRH

+

09]. m ultilateral [ALP

+

21]. Multila y er [CIM

+

20]. Multinomial

[Bre02, GL07]. Multiple [Cha17, BP03, BCCW08, TW19, YP13].

m ultiple-break [BCCW08]. m ultiplicativ e [CSW22, YZ23]. m ultiplicit y

[OP23]. m ultiplier [BRS16, RR14]. Multiv ariate [AM09, PR14, A

T04,

D V07, DM04, Geo07, Haf09, JLLN08, LP09, MS05b, MT99, Nie04b, VDP03].

My [BM17]. My oung [Sil11]. My oung-jae [Sil11].

N [G¨ or12]. narro w [NF11]. narro w-band [NF11]. NASD A Q [QP13].

natural [BP21]. Near [KY21, Gos04, Mag07, PV01]. near-in tegrated

[Gos04, PV01]. nearest [LG08, OLL06]. nearest-neigh b our [OLL06].

nearly [CJKL17]. neglected [BK03]. neigh b our [LG08, OLL06]. Nelson

[CDR09]. Nelson-Siegel [CDR09]. nested [KMT03]. net w ork

[BK03, CIM

+

20, KN20, fLLL10, LX17, LPR17, ZZMZ21]. Net w orks

[AdP17, ABHK17, LQT24, MTV17, Ros17]. Neumann [HP04]. neural

[BK03, KN20]. neutral [BH07b]. nev er [DHM23]. news [AM09]. NIG

[JL01, Wil09]. NLLS [BK13b]. noise [LL24]. Non

[AM07, Ble15, Bri11, CJP12, F r¨ o06, GK18, GM00, HZ12, HMY11, Kas15,

KWTZ18, Kri12, LS05, LCG11, LNN09, Mar13, PS11b, V an10, Xu08, AH21a,

BT02, BKL08, BR04, BZ18, Bra09, BH07a, CS07a, CM07, CK12, DSW18,

DT06, FP12, FF10, GW12, GS13, HP04, HM09, Jo c13, KS10, LHK15, LG08,

Ma y07, NS12, OLL06, PV01, R

G06, SHR14, Sp e09, T ak08, Xu15]. non-affine

[FP12]. non-differen tiable [LHK15]. Non-linear

[LS05, AH21a, BR04, Bra09, BH07a, CM07, GS13]. Non-monotonic

[GM00]. non-normal [DT06]. non-orthogonal [BT02]. Non-P arametric

[Mar13, Bri11, F r¨ o06, GK18, HMY11, Kas15, KWTZ18, Kri12, LCG11,

LNN09, PS11b, V an10, CK12, DSW18, FF10, GW12, HZ12, Jo c13, LG08,

OLL06, Sp e09, T ak08]. non-separable [HM09, KS10]. Non-standard

[Ble15, NS12]. Non-stationary

[CJP12, HZ12, Xu08, BKL08, BZ18, HP04, Ma y07, R

G06, SHR14, Xu15].

Non-trading [AM07]. non-zero [CS07a, PV01]. nonfundamen tal [L

V22].

Nonlinear [AB16, CPP01, Osb12, BMRSEA21, Hag14, Khe15, Ma17, NSS22,

R V02, W o o23]. nonlinearit y [BK03, KP01b]. Nonparametric

[BK22, CJKL17, CL

W15, Du16, DHK23, Lec99, SRPR22, ALK23, Cam16,

CSW22, FHP21, JPX16, Kuo08, Sca16, WW19, ZLS23]. nonparametrically

[CLS14]. nonpharmaceutical [Cho20]. nonseparable [FVFW21, Kim20].

nonsmo oth [HIN22]. nonstationary [CGLL15, CSW22, L

V22, W

C20].

norm [CM18]. normal [Dan05, DT06, Mag02]. Normalit y [DF

GK98].

Norw egian [Akr04, EJN02]. Notation [AM02]. note [JM17, Sil03, Sp e09].

No v el [HKR15]. n uisance [A

C02, Bre02, ZW24]. n ull [LN00, LKSN03].

n um b er [Kas15, LP09, ST06]. Numerical [Ka w07].

observ ation [HL05b, HH10, LR06]. observ ations [Nie08]. observ ed

[Abr99, Hua11]. obtaining [HB20]. o ccur [GM04]. OECD [AM01]. Oil

[Akr04, CIM

+

20]. older [HP10]. OLS [PP04]. Omicron [Han22]. one

[Ada16, GS18]. one-sided [GS18]. Online [CDH

+

21]. only [A

C02].

Optimal [CCF20, CL

W20, HIN22, JW19, L

V06, BT02, B ¨ ut99, Gal17, KY15,

MPP14, WZO06]. optimalit y [KP01a]. optimization [DHS21]. option

[BH07b, FP12]. options [FP12]. Oracle [GS18]. Ord [MP11]. Order

[XP98, AD15, DMN20, FT00, HHK04, Ma17, TfL14]. ordered [KL09, LK05].

orderings [DF99]. ordinal [KZ23]. Orthogonal [Ev e13, BT02, NSS22].

orthonormal [Sun13]. other [SC21]. our [HP99b]. outbreak

[CCGV22, Cho20]. outcome [DT06, HdP21, MP23]. outcomes

[CL TZ04, CR14, MCM23, Xu21]. outliers [Geo07, Nie04a]. outsourcing

[BK O V20]. o v erdisp ersion [GL07]. o v eriden tifying [CD22]. o v erlap

[HLL20]. o v erview [FLL16]. Oxford [Mar12].

P [PY11]. P airwise [Jo c13, Mao16]. P airwise-comparison [Jo c13].

pandemic [Kor22]. P anel [Hua08, DHT09, T ug21, Wil11, YZLC21, Abr13,

AH21a, A

YZ14, AS19, AB16, AI22, BiS13, BKL08, BFK11, BY13, BMO04,

BG19, BW02, BC07, BRS16, BW10, Can11, Cha17, Che19, CH21, CNSY22,

DD12, DRB07, Ev e13, FVFW21, FP12, FJ19, Had00, HL05a, HKR15,

HLN01, HMY11, HdP21, HS18, JLLN08, Jo c14, JM17, JW19, Kap08, Kim14,

Kru21, fL

Y20, LCG11, Mad10, MPP14, MP11, O

Y20,

¨

OD11, PS03, QWfL16,

RPS14, SR09, SRPR22, Tho06, W

C20, W o o23, ZfL04, ZSP12, vBR

V24].

panels [iSDLB05, CPT11, CSY23, HLRZ22, LLL01, McK01, MP08, SS06,

W es18, WK22, ZSS20]. parameter

[Dem02, GH21, HJ99, KK11, LX12, LP05, NR24, PS09, R

WW23].

parameters [A

C02, Bre02, CCD

+

18, CNS22, Kan14, NR24, SS24, TD14].

P arametric [Mar13, BK13b, Bri11, Cho23, CK12, DSW18, DG11, Em v20b,

FF10, F r¨ o06, GK18, GW12, HZ12, HMY11, HS18, Jo c13, Kas15, KWTZ18,

KS10, Kri12, LG08, LCG11, LNN09, OLL06, PS11b, RPS14, SS24, SRPR22,

SHR14, Sp e09, T ak08, Ulr08, V an10, YL

W23, ZSP12, Zha13, Em v20a].

parsimonious [GH21]. P artial [AH21a, Kim20, Kom13, L

WJX24].

P artially [AS22, WS05, AS11, A

YZ14, FJV12, HP04, LZZ21, ZL15].

participation [KT18]. parts [FPR15]. patterns [VST03]. PcGets [B ˚ ar01].

P eer [LPR17, DDF09, LX17, Ros17]. p enalised [CL21]. P enalized

[NR24, UT19]. p ercen tile [MP05]. P erez [GT99, Han99a, HK99].

P erformance [CK98, DHT09, T ak08]. P erio dic [Pro98, DO04]. p erio ds

[HS18]. P ermanen t [CL22]. P ermanen t-T ransitory [CL22]. P erron

[LN99]. p ersistence [LKSN03]. p ersisten t [BK13a, LS05, San08].

P ersp ectiv es [PS11a]. phase [R ¨ un04]. Phillips [LN99]. Phillips-P erron

[LN99]. piecewise [KNR11]. plausibly [vKR18]. Plob erger [NS12]. P oin t

[MPP14, AHHK06, BCCW08, BHKY17, CO12, Cho03, Y an12].

P oin t-optimal [MPP14]. p oin t wise [CHS09]. P oisson [MT99]. p olicy

[ABT24, Kor22, MCM23, Ros21]. p olynomial [Cho06, WY23]. p o oled

[MP08]. P o oling [HC04]. p opulation [HLL20, Xu21]. p opulations

[YL W23]. P ortfolio [BL

V08, LPW14]. p osedness [Sca16]. p ossibly

[LHK15]. P osterior [BC14]. p osteriori [GY22]. p osteriors [IMY24].

P oten tial [Xu21, MP23]. p o w er [KK05, MP08, P ar02]. PPP [JLLN08].

practice [BNHLS09, FF10]. pre [WZO06]. pre-test [WZO06]. precision

[FLL16, P

A23]. Predictabilit y [KR13]. predicted [Sp e09]. predicting

[KN20]. Prediction [Sør00, GO00]. Prediction-based [Sør00]. predictiv e

[L W17, LK16]. predictors [A

T11]. preferences [ABS03, GvV20]. Prescott

[McE08]. presence [Ana13, Da v12, Gre04, Ioa05, JMN00, LG08, LX12,

NV02, Nie04a, DHT09, YG02]. presen t [A

C02, GvV20, GS13]. pressure

[LX17]. prev alence [Sto22]. price [CG05, KR13, KjL03, Kon03, V an10].

prices [Akr04, CL22]. pricing [FP12]. principal [Cho23]. priors [IMY24].

Prize [Abb23a, Abb24a, Ano11a]. Prizes [Abb22]. Probabilistic [BCK20].

probabilities [LL23]. probabilit y [CO12]. probit [Bre02, GF

CK09, KL09].

problem [BW10, Sc h12b]. problems [FF10, YG02]. pro cedure

[Kap08, ST06]. pro cedures [KK11]. pro cess [DLS09, EN09, LST01].

Pro cesses [LC08, MS98, BK13a, DO04, CM07, DD02, DM04, Em v20b,

FT00, Gos04, Haf09, Han05, HP04, Liu09, Ma y07, Em v20a]. pro duct

[SHD99]. pro duction [DSW18, VST03]. pro ductivit y

[BK O V20, Em v20a, Em v20b]. pro ducts [Agu23, DHK23]. professional

[BM22]. programme [Kna22]. Progress [EJN02]. pro jected [Cho23].

Pro jection [BW02, Abr13]. Prop ensit y [F r¨ o07]. prop erties

[BKL08, LL23]. prop ortional [Bri11, Gør06]. prop osal [AM02]. prosp ect

[BLL

W11]. pseudo [McK01]. pseudo-panels [McK01]. PULSE [JP22].

quadratic [L

WJX24]. quadrature [BK G

+

22]. qualitativ e [T ak08]. qualit y

[KjL03]. Quan tifying [Cho20]. Quan tile

[A T11, BK19, HC19, AD13, A

GMR23, AB16, BG19, BTV24, Can11, CH21,

CG23, FHP21, GK18, JJS14, Kal12, KM04, LMP14, Zha13]. Quan tile-based

[HC19]. quarterly [VST03, Ro d02]. Quasi [Hua11, Cam16, Kru21, NR24].

quasi-lik eliho o d [Cam16, NR24]. Quasi-maxim um [Hua11, Kru21].

quotes [BNHLS09].

R [

¨

OD11]. R. [Sc h12a]. radial [BK03]. random

[AH21a, AHL24, BT02, BKL08, BTV24, BM17, CR14, Dah02, DHK23,

GF CK09, KMVW02, QP13, Zam02]. random-co efficien ts [CR14].

randomized [CL

W20, KT18]. randomly [WL13]. range [Ca v01]. ranges

[GK18]. Rank

[Abr99, AS11, P al22, DLS09, FVFW21, GS13, HP04, LST01, RM99, ST21].

Rank-in v ariance [P al22]. Rate

[CDF98, DSBG22, GS18, PY11, YP01, iK07]. rates

[Akr04, Ble15, HIN22, JLLN08]. ratio [Cam16, Die01, Ma17, MP08, YL

W23].

rational [BMRSEA21, BFHM08, EN12, JS04]. ratios [FHP10]. Realized

[BNHLS09, HV16, Med03, V er11]. Reconsideration [BG19]. reconsidered

[Han99a, Han99b, HK99, HP99a]. record [AM01]. reco v ering [BH16].

recurren t [LG21]. reduced [Kor22]. Reduction [CDF98, KMVW02].

redux [Ko e20]. refinemen t [Ma17]. refinemen ts [Cam16]. Reform

[MW08]. regime [Ca v03, Kan14, KS06, LL23]. regime-switc hing

[Ca v03, Kan14, LL23]. regimes [ST06]. Regression

[KP98, AD13, A

YZ14, A

GMR23, A

T11, BSJ02, BKL08, BG19, BTV24, BB11,

CJKL17, CCF20, Can11, CJP12, CSW22, DGSS22, DMN20, EKS08, Esc18,

FJV12, F r¨ o06, GL21, GO00, GOS06, GL07, HB20, HJJX21, JJS14, KM04,

KP05, KR23, Kri17, LMP14, LG08, LNN09, LR05, MT99, PS11b, Pro06,

Sca16, SRPR22, Tsy23, UT19, WZO06, YZLC21, YZ13, Zha13, ZL15].

regression-based [BB11]. Regressions [DF

GK98, Myn11, AB16, BY13,

CH21, CS04, KW21, LK16, Mao16, R

G06, YP13, YC22]. regressor

[LK05, R

VH05]. regressor-dep enden t [LK05]. regressors

[Ana13, BiS13, BKL08, CJKL17, CPP01, CLS14, JPX16, KL09, Kru21,

MZ18, Myn11, RM99]. Regularised [NSS22, CD22]. regularized [CNS22].

Relation [Sen98]. relations [Mad05]. Relativ e [Han22, P ar02]. reliable

[ABD

W15]. Rep eated [Lin05, KWTZ18]. Reply [HP99b]. Represen tation

[Kuo08, Aba23, A

GMR23, CM24, Han05, Med03]. represen tativ e [P ´ et00].

represen ters [CNS22]. resampling [AD13]. Residual [Ioa05, Tse02].

Residual-based [Ioa05, Tse02]. Residuals [PR16, BKL08, EN09, Kal12].

Residuals-based [PR16]. Resp onse

FT00, GvV20, GH21, GL09, HL05a, Hag14, HL07, HS04, HH10, HS18, KW21,

KK11, Kim14, KjL03, KP01b, LCG11, LL23, LNN09, L

Y20, Mad10, MNT03,

MJ19, MS05b, NV02, Nie04b, PY11, R

WW23, San08, SHR14, Wil09, YP01].

time-inhomogeneous [CHS09]. time-series [Mad10]. time-v arying

[Che19, Dem02, GH21, HH10, KK11, LCG11, LL23, San08]. Timo [Osb12].

Tjøstheim [Osb12]. T obit [CS07a]. to o [DHM23]. top ological [FK21].

trace [LST01]. trac k [AM01]. trades [BNHLS09]. T rading

[ABHK17, AM07]. training [Lec99]. transformation

[Abr99, AH04, AN08, AH21b, Ev e13, FF10, HH10, Shi08, W

C20, ZLS23].

T ransition [Kam98, CJP12, CS04, HC19, JK10, LL23, San08]. T ransitory

[CL22]. transp ort [Gal17]. treated [MW18]. treatmen t

[BK22, BHL22, CL

W15, CCD

+

18, DHM23, DT06, GS18, HLL20, Hsu17,

KT18, LMW20, Man13, SC21, SY22, dCD23]. treatmen t-based [SY22].

treatmen t-outcome [DT06]. treatmen ts [AH21c, TW19]. tree [D

V07].

trees [DMN20]. trend

[CH01, DLS09, DP06, GH06, HK01, Ioa05, JMN00, L

WJX24]. trend-break

[HK01]. trend-stationary [CH01]. trending [CPP01, GS13]. trends

[GS13, Kim14, KNR11, Tho06, WY23, ZSP12]. trial [KT18]. trials [CL

W20].

triangular [JPX16]. tribute [Phi15]. triple [OM22]. truncation

[Abr99, HH10]. T urk ey [Bil22]. Tw o

[CNSY22, KM04, LMW20, WH07, Win19, dCD23, BSJ02, DSW18, HW07,

KMT03, KK11, YL

W23, ZW24, iK07]. t w o- [HW07]. Tw o-stage

[CNSY22, KM04, WH07, Win19, DSW18, KMT03]. t w o-step [KK11, ZW24].

Tw o-w a y [LMW20, dCD23, BSJ02]. t yp e [BRS16, LN00, Ro d02, YV11].

t yp es [Xu14].

U.S. [MN11]. UK [HLN01, IMY24]. un balanced [Abr13, BSJ02, FP12].

uncertain [DLS09]. uncertain t y [GT99]. unconditional [LR06].

unconfoundedness [Kna22]. uncon v en tional [Ros21]. uncorrelated

[NS12]. unemplo ymen t [DGSS22]. unequally [McK01]. Uniform [iK07].

Unifying [HJJX21]. Union [ABT24]. Unit

[DD12, KS06, KY21, Lar98, LR06, Mad10, T a y13, XP98, ALP

+

21, BZ18,

iSS06, Ca v01, Ca v03, CM07, Die01, HL05b, HL

T08, Ioa05, Juh05, JW19,

KP05, L

WJX24, Mag07, MP08, MPP14, Psa01, Ro d02, DHT09]. unit-ro ot

[CM07, Psa01]. United [F r¨ o07]. Units [AH21b, Kap08]. univ ariate

[BK13a, Dan05, Mag02]. Unkno wn [XP98, JK10, W es18, ZL15, iK07].

unobserv able [BiS13]. Unobserv ed

[HK19, Agu23, BT02, HK00, KT24, YZ23]. unrestricted [Mag07]. use

[BMO04, HWY08]. useful [CM07]. Using [BL

V08, BL98b, CK16, HK21,

MW23, Ulr08, Ber22, BH07b, CL

TZ04, CD22, Ca v01, CS07b, CH21, CNS22,

CM18, CK12, Dah02, DDF09, DHS21, Em v20a, Em v20b, FS04, GK18, KW21,

Kau00, KP04, KSD99, Mao16, MFB03, MS05b, Ros17, Smi03, Sun13, YP13].

utilit y [KR03]. utilization [DT06].

V accination [ABT24]. v accine [BP21]. v accines [BCMM23]. v alidation

[OLL06]. V alidit y [HV16, Tc h15]. V alue [F

G03, BN24, HC19, Wil09].

v alues [BP03, San08, WZO06]. V AR

[HJ99, LST01, Nie08, P ´ et00, PS01, RM99, T ug21, Y an02, Hog17].

V AR-mo dels [HJ99]. v ariable [BTV24, BK O V20, CR14, CK12, CNSY22,

Gre04, JW12, Kim20, Mag10, QWfL16, Sca16, UT19, WH07, WL13].

v ariables [A

GMR23, Ana13, BK19, DM08, F r¨ o06, FHP21, HM13, JPX12,

LG08, R

G06, Sp e09, WH07, vGS02, Sil11]. V ariance

[CDF98, KP98, Aba23, Dan05, DD02, HH18, Mag02, PR14, Pit04, Ros17,

Sen09, Sun13, V er11, WZO06, Wil09]. v ariances [Med03, Xu15]. v arian ts

[BCMM23, Han22]. V ariates [CDF98]. v ariation [ALP

+

21, DDF09, LL24].

V ARMA [BL98a]. V

ARs [GH21]. v arying [Che19, Dem02, GH21, HH10,

KK11, LMP14, LCG11, LL23, RPS14, San08, Wil09, ZLS23]. V ector

[Ano21b, BR04, CM24, DLS09, EN12, Hua08, JS04, LMNS21, MJ19, P

A23].

V enezuela [CE99]. v ersus [LST01, Y an12]. via

[Ano21b, AB16, CL22, HP04, KN08, LMNS21, MP05, P

A23, UT19, WS05].

virus [Han22]. v o cational [Lec99]. v olatilities [BH16]. V olatilit y

[Mon98, Xu08, Aba23, AM07, AM09, BH16, BZ18, D

V07, Dem02, EKS08,

HZ12, HV16, JL01, Ka w07, LS05, LP09, LL24, MY00, MFB03, NT09, P al22,

PST08, QP13, Rag05, V er11, WX18]. V olume

[Ano10, Ano11b, Ano12b, Ano13, Ano14, Ano15, Ano16, Ano17, Ano18, CD09].

V olumes [T a y13]. v on-Neumann [HP04].

W [Osb12]. W age [PS01, DRB07, F r¨ o07, Gar20]. w alk [BT02, KMVW02].

W atson [KK05]. w a v e [DSBG22]. w a y [BSJ02, LMW20, YZ23, dCD23].

W eak [Abb24c, CPT11, LX12, MS24, BW10, HHK04, Mag10, NF11, Tc h15].

w eakly [JPX12]. W eigh ted [JJS14, BHL22, Cho23]. w eigh ts [QWfL16].

w elfare [DHB12]. where [HL05a, JK10, Mad10]. Wild

[HB20, BZ18, MW18]. Windo ws [B ˚ ar01]. wise [MTV17]. within

[BM06, fL

Y20]. without

[Bre02, DHM23, F r¨ o07, Gør06, HM09, Kru21, Tsy23]. W o oldridge [Wil11].

w ork ers [HP10].

y ears [Abb22]. yield [BHKY17, KN20].

zero [CS07a, PV01, Rea22]. zeros [YG02].

References

Arellano:2016:NPD

[AB16] Man uel Arellano and St ´ ephane Bonhomme. Nonlinear panel data

estimation via quan tile regressions. The Ec onometrics Journal,

19(3):C61–C94, Octob er 2016. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Abadir:2023:EMR

[Aba23] Karim M. Abadir. Explicit minimal represen tation of v ariance

matrices, and its implication for dynamic v olatilit y mo dels. The

Ec onometrics Journal, 26(1):88–104, Jan uary 2023. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/26/1/88/6675807 .

Abbring:2022:TYD

[Abb22] Jaap H. Abbring. T en y ears of Denis Sargan Econometrics Prizes:

Editorial. The Ec onometrics Journal, 25(2):i–iii, Ma y 2022. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL

http://academic.oup.com/ectj/article/25/2/i/6588014 .

Abbring:2023:DSE

[Abb23a] Jaap H. Abbring. The 2022 Denis Sargan Econometrics Prize.

The Ec onometrics Journal, 26(2):i, Ma y 2023. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/26/2/i/7160642 .

Abbring:2023:RES

[Abb23b] Jaap H. Abbring. Ro y al Economic So ciet y Ann ual Conference

2021 sp ecial issue on econometrics of dynamic discrete c hoice.

The Ec onometrics Journal, 26(1):Ci–Cii, Jan uary 2023. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/26/1/Ci/6982525 .

Abbring:2024:DSE

[Abb24a] Jaap H. Abbring. The 2023 Denis Sargan Econometrics Prize.

The Ec onometrics Journal, 27(2):i–ii, Ma y 2024. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/27/2/i/7697348 .

Abbring:2024:RESa

[Abb24b] Jaap H. Abbring. Ro y al Economic So ciet y Ann ual Conference

2022 Sargan Lecture. The Ec onometrics Journal, 27(1):Ci–Cii,

Jan uary 2024. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

27/1/Ci/7502794.

Abbring:2024:RESb

[Abb24c] Jaap H. Abbring. Ro y al Economic So ciet y Ann ual Conference

2023 sp ecial session on w eak iden tification. The Ec onometrics

Journal, 27(2):Ci–Cii, Ma y 2024. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic). URL http://academic.oup.

com/ectj/article/27/2/Ci/7697351 .

Allen:2015:MRI

[ABD

W15] Reb ecca Allen, Simon Burgess, Russell Da vidson, and F rank

Windmeijer. More reliable inference for the dissimilarit y index

of segregation. The Ec onometrics Journal, 18(1):40–66, F ebru-

ary 2015. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Adamic:2017:TN

[ABHK17] Lada Adamic, Celso Brunetti, Jeffrey H. Harris, and Andrei Kir-

ilenk o. T rading net w orks. The Ec onometrics Journal, 20(3):

S126–S149, Octob er 2017. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Abrev a y a:1999:RET

[Abr99] Jason Abrev a y a. Rank estimation of a transformation mo del with

observ ed truncation. The Ec onometrics Journal, 2(2):292–305,

Decem b er 1999. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Abrev a y a:2013:P A U

[Abr13] Jason Abrev a y a. The pro jection approac h for un balanced panel

data. The Ec onometrics Journal, 16(2):161–178, June 2013. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Aasness:2003:DPM

[ABS03] Jørgen Aasness, Erik Biørn, and T erje Skjerp en. Distribution of

preferences and measuremen t errors in a disaggregated exp endi-

ture system. The Ec onometrics Journal, 6(2):374–400, Decem b er

2003. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Agostini:2024:VPM

[ABT24] Eleonora Agostini, F rancesco Bloise, and Massimiliano T ancioni.

V accination p olicy and mortalit y from CO

VID-19 in the Euro-

p ean Union. The Ec onometrics Journal, 27(2):299–322, Ma y

2024. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/27/2/

299/7597882 .

Altissimo:2002:BIN

[A C02] Filipp o Altissimo and V alen tina Corradi. Bounds for inference

with n uisance parameters presen t only under the alternativ e. The

Ec onometrics Journal, 5(2):494–519, Decem b er 2002. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Angelini:2011:STF

[A CMG

+

11] Elena Angelini, Gonzalo Cam ba-Mendez, Domenico Giannone,

Lucrezia Reic hlin, and Gerhard R ¨ unstler. Short-term forecasts

of euro area GDP gro wth. The Ec onometrics Journal, 14(1):

C25–C44, F ebruary 2011. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Aguirre:2013:NIM

[AD13] V ´ ıctor M. Aguirre and Man uel A. Dom ´ ınguez. New inference

metho ds for quan tile regression based on resampling. The Ec ono-

metrics Journal, 16(2):278–283, June 2013. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Arv anitis:2015:CI I

[AD15] Stelios Arv anitis and An tonis Demos. A class of indirect infer-

ence estimators: higher-order asymptotics and appro ximate bias

correction. The Ec onometrics Journal, 18(2):200–241, June 2015.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Adams:2016:FMM

[Ada16] Christopher P

. Adams. Finite mixture mo dels with one exclusion

restriction. The Ec onometrics Journal, 19(2):150–165, June 2016.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Abbring:2017:SIE

[AdP17] Jaap H. Abbring and

´

Aureo de P aula. Sp ecial issue on econo-

metrics of net w orks: Editorial. The Ec onometrics Journal, 20

(3):Si–Sii, Octob er 2017. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Ab outaleb:2021:SCE

[AD XBA21] Y oussef M. Ab outaleb, Mazen Danaf, Yifei Xie, and Moshe E.

Ben-Akiv a. Sparse co v ariance estimation in logit mixture mo d-

els. The Ec onometrics Journal, 24(3):377–398, Septem b er 2021.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/24/3/

377/6178866 .

Alejo:2023:FSR

[A GMR23] Ja vier Alejo, An tonio F. Galv ao, and Gabriel Mon tes-Ro jas. A

first-stage represen tation for instrumen tal v ariables quan tile re-

gression. The Ec onometrics Journal, 26(3):350–377, Septem b er

2023. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/26/3/

350/7100955 .

Aguirregabiria:2023:DDD

[Agu23] Victor Aguirregabiria. Dynamic demand for differen tiated pro d-

ucts with fixed-effects unobserv ed heterogeneit y . The Ec ono-

metrics Journal, 26(1):C1–C25, Jan uary 2023. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:/

/academic.oup.com/ectj/article/26/1/C1/6761678 .

Abrev a y a:2004:RET

[AH04] Jason Abrev a y a and Jerry A. Hausman. Resp onse error in a

transformation mo del with an application to earnings-equation

estimation. The Ec onometrics Journal, 7(2):366–388, Decem b er

2004. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Abrev a y a:2021:PEN

[AH21a] Jason Abrev a y a and Y u-Chin Hsu. P artial effects in non-linear

panel data mo dels with correlated random effects. The Ec ono-

metrics Journal, 24(3):519–535, Septem b er 2021. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/24/3/519/6156618 .

Aihoun ton:2021:UMI

[AH21b] Ghislain B. D. Aihoun ton and Arne Henningsen. Units of mea-

suremen t and the in v erse h yp erb olic sine transformation. The

Ec onometrics Journal, 24(2):334–351, Ma y 2021. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/24/2/334/5948096.

Andresen:2021:IBE

[AH21c] Martin E. Andresen and Martin Hub er. Instrumen t-based es-

timation with binarised treatmen ts: issues and tests for the

exclusion restriction. The Ec onometrics Journal, 24(3):536–

558, Septem b er 2021. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/24/3/536/6126343 .

Aue:2006:CPM

[AHHK06] Alexander Aue, La jos Horv´ ath, Marie Husk o v´ a, and Piotr

Kok oszk a. Change-p oin t monitoring in linear mo dels. The Ec ono-

metrics Journal, 9(3):373–403, No v em b er 2006. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Arc hak o v:2024:NMG

[AHL24] Ily a Arc hak o v, P eter Reinhard Hansen, and Yiy ao Luo. A

new metho d for generating random correlation matrices. The

Ec onometrics Journal, 27(2):188–212, Ma y 2024. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/27/2/188/7491065 .

Arkhangelsky:2022:DRI

[AI22] Dmitry Arkhangelsky and Guido W. Im b ens. Doubly robust

iden tification for causal panel data mo dels. The Ec onomet-

rics Journal, 25(3):649–674, Septem b er 2022. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:/

/academic.oup.com/ectj/article/25/3/649/6617637 .

Akram:2004:OPE

[Akr04] Q. F aro o q Akram. Oil prices and exc hange rates: Norw egian evi-

dence. The Ec onometrics Journal, 7(2):476–504, Decem b er 2004.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Aradillas-Lop ez:2023:NTC

[ALK23] Andr ´ es Aradillas-L´ op ez and Lidia Kosenk o v a. A nonparametric

test for co op eration in discrete games. The Ec onometrics Jour-

nal, 26(2):257–278, Ma y 2023. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic). URL http://academic.oup.

com/ectj/article/26/2/257/6969418 .

Allen:2007:SMC

[All07] Jason Allen. Size matters: co v ariance matrix estimation un-

der the alternativ e. The Ec onometrics Journal, 10(3):637–644,

Anon ymous:2021:ETI

[Ano21b] Anon ymous. Erratum to: T esting Iden tification via Het-

erosk edasticit y in Structural V ector Autoregressiv e Mo dels. The

Ec onometrics Journal, 24(1):198, Jan uary 2021. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/24/1/198/5866004. See

[LMNS21 ].

Anon ymous:2021:RES

[Ano21c] Anon ymous. Ro y al Economic So ciet y Ann ual Conference 2018

sp ecial issue on structural macro econometrics. The Ec onometrics

Journal, 24(1):Ci–Ciii, Jan uary 2021. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/24/1/Ci/6161542 .

Anon ymous:2023:RES

[Ano23] Anon ymous. Ro y al Economic So ciet y Ann ual Conference 2022

Sp ecial Issue on The New Difference-in-Differences. The Ec ono-

metrics Journal, 26(3):Ci–Cii, Septem b er 2023. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/26/3/Ci/7278391 .

Ardia:2009:BEM

[Ard09] Da vid Ardia. Ba y esian estimation of a Mark o v-switc hing thresh-

old asymmetric GAR

CH mo del with Studen t-t inno v ations. The

Ec onometrics Journal, 12(1):105–126, Marc h 2009. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Abrev a y a:2011:REP

[AS11] Jason Abrev a y a and Y oungki Shin. Rank estimation of partially

linear index mo dels. The Ec onometrics Journal, 14(3):409–437,

Octob er 2011. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Amsler:2019:SDI

[AS19] Christine Amsler and P eter Sc hmidt. Separating differen t indi-

vidual effects in a panel data mo del. The Ec onometrics Journal,

22(2):173–187, Ma y 2019. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/22/2/173/5487077.

An toine:2022:PLM

[AS22] Bertille An toine and Xiaolin Sun. P artially linear mo dels with

endogeneit y: a conditional momen t-based approac h. The Ec ono-

metrics Journal, 25(1):256–275, Jan uary 2022. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:/

/academic.oup.com/ectj/article/25/1/256/6325167 .

Alfo:2004:SMM

[A T04] Marco Alf` o and Gio v anni T ro v ato. Semiparametric mixture mo d-

els for m ultiv ariate coun t data, with application. The Ec onomet-

rics Journal, 7(2):426–454, Decem b er 2004. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Ando:2011:QRM

[A T11] T omohiro Ando and Ruey S. Tsa y . Quan tile regression mo dels

with factor-augmen ted predictors and information criterion. The

Ec onometrics Journal, 14(1):1–24, F ebruary 2011. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Astill:2018:R TD

[A T18] S. Astill and A. M. R. T a ylor. Robust tests for deterministic

seasonalit y and seasonal mean shifts. The Ec onometrics Journal,

21(3):277–297, Octob er 2018. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Ai:2014:EFE

[A YZ14] Ch unrong Ai, Jinhong Y ou, and Y ong Zhou. Estimation of fixed

effects panel data partially linear additiv e regression mo dels. The

Ec onometrics Journal, 17(1):83–106, F ebruary 2014. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Baardsen:2001:RPW

[B ˚ ar01] Gunnar B ˚ ardsen. Review of PcGets 1 for Windo ws. The Ec ono-

metrics Journal, 4(2):311–318, Decem b er 2001. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Born:2011:SRB

[BB11] Benjamin Born and J¨ org Breitung. Simple regression-based tests

for spatial dep endence. The Ec onometrics Journal, 14(2):330–

342, July 2011. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Bramati:2007:REF

[BC07] Maria Caterina Bramati and Christophe Croux. Robust estima-

tors for the fixed effects panel data mo del. The Ec onometrics

Journal, 10(3):521–540, No v em b er 2007. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Bro wning:2010:HDD

[BC10] Martin Bro wning and Jesus M. Carro. Heterogeneit y in dynamic

discrete c hoice mo dels. The Ec onometrics Journal, 13(1):1–39,

F ebruary 2010. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Belloni:2014:PIC

[BC14] Alexandre Belloni and Victor Chernozh uk o v. P osterior inference

in curv ed exp onen tial families under increasing dimensions. The

Ec onometrics Journal, 17(2):S75–S100, June 2014. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Bai:2008:GCB

[BCCW08] Jushan Bai, Haiqiang Chen, T erence T ai-Leung Chong, and Ser-

aph Xin W ang. Generic consistency of the break-p oin t estimators

under sp ecification errors in a m ultiple-break mo del. The Ec ono-

metrics Journal, 11(2):287–307, July 2008. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Banerjee:2020:PFB

[BCK20] An urag Banerjee, Guillaume Chevillon, and Marie Kratz. Prob-

abilistic forecasting of bubbles and flash crashes. The Ec onomet-

rics Journal, 23(2):297–315, Ma y 2020. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/23/2/297/5736054 .

Boldea:2023:DEM

[BCMM23] Otilia Boldea, Adriana Cornea-Madeira, and Jo~ ao Madeira.

Disen tangling the effect of measures, v arian ts, and v accines

on SARS-CoV-2 infections in England: a dynamic in tensit y

mo del. The Ec onometrics Journal, 26(3):444–466, Septem b er

2023. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/26/3/

444/6998553.

Berger:2022:TCM

[Ber22] Yv es G. Berger. T esting conditional momen t restriction mo dels

using empirical lik eliho o d. The Ec onometrics Journal, 25(2):384–

403, Ma y 2022. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

25/2/384/6400100 .

Botosaru:2019:R CS

[BF19] Irene Botosaru and Bruno F erman. On the role of co v ariates

in the syn thetic con trol metho d. The Ec onometrics Journal, 22

(2):117–130, Ma y 2019. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/22/2/117/5303851 .

Bey er:2008:F AM

[BFHM08] Andreas Bey er, Roger E. A. F armer, J ´ er^ ome Henry

, and Massi-

miliano Marcellino. F actor analysis in a mo del with rational ex-

p ectations. The Ec onometrics Journal, 11(2):271–286, July 2008.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Baltagi:2011:TSF

[BFK11] Badi H. Baltagi, Qu F eng, and Chih w a Kao. T esting for sphericit y

in a fixed effects panel data mo del. The Ec onometrics Journal, 14

(1):25–47, F ebruary 2011. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Besstrem y anna y a:2019:RSA

[BG19] Galina Besstrem y anna y a and Sergei Golo v an. Reconsideration

of a simple approac h to quan tile regression for panel data. The

Ec onometrics Journal, 22(3):292–308, Septem b er 2019. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/22/3/292/5549841 .

Bro wn:2007:SEB

[BH07a] Bry an W. Bro wn and Douglas J. Ho dgson. Semiparametric ef-

ficiency b ounds in dynamic non-linear systems under elliptical

symmetry

. The Ec onometrics Journal, 10(1):35–48, Marc h 2007.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Bu:2007:EOI

[BH07b] Ruijun Bu and Kaddour Hadri. Estimating option implied risk-

neutral densities using spline and h yp ergeometric functions. The

Ec onometrics Journal, 10(2):216–244, July 2007. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Barigozzi:2016:GDF

[BH16] Matteo Barigozzi and Marc Hallin. Generalized dynamic factor

mo dels and v olatilities: reco v ering the mark et v olatilit y sho c ks.

The Ec onometrics Journal, 19(1):C33–C60, F ebruary 2016. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Bharga v a:2001:SSI

[Bha01] Alok Bharga v a. Sto c hastic sp ecification and the in ternational

GDP series. The Ec onometrics Journal, 4(2):273–286, Decem-

b er 2001. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Bardsley:2017:CPT

[BHKY17] P atric k Bardsley

, La jos Horv´ ath, Piotr Kok oszk a, and Gabriel

Y oung. Change p oin t tests in functional factor mo dels with appli-

cation to yield curv es. The Ec onometrics Journal, 20(1):86–117,

F ebruary 2017. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Bo dory:2022:EWD

[BHL22] Hugo Bo dory

, Martin Hub er, and Luk´ as Laff ´ ers. Ev aluat-

ing (w eigh ted) dynamic treatmen t effects b y double mac hine

learning. The Ec onometrics Journal, 25(3):628–648, Septem b er

2022. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/25/3/

628/6604379 .

Bilgel:2022:ECL

[Bil22] Firat Bilgel. Effects of Co vid-19 lo c kdo wns on so cial distancing

in T urk ey. The Ec onometrics Journal, 25(3):781–805, Septem-

b er 2022. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

25/3/781/6590814 .

Bai:2013:TPC

[BiS13] Jushan Bai and Josep Llu ´ ıs Carrion i Silv estre. T esting panel

coin tegration with unobserv able dynamic common factors that

are correlated with the regressors. The Ec onometrics Journal, 16

(2):222–249, June 2013. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Baardsen:2003:EIT

[BJN03] Gunnar B ˚ ardsen, Eilev S. Jansen, and Ragnar Nymo en. Econo-

metric inflation targeting. The Ec onometrics Journal, 6(2):430–

461, Decem b er 2003. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Blak e:2003:RBF

[BK03] Andrew P

. Blak e and George Kap etanios. A radial basis func-

tion artificial neural net w ork test for neglected nonlinearit y . The

Ec onometrics Journal, 6(2):357–373, Decem b er 2003. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Baillie:2013:EI I

[BK13a] Ric hard T. Baillie and George Kap etanios. Estimation and in-

ference for impulse resp onse functions from univ ariate strongly

p ersisten t pro cesses. The Ec onometrics Journal, 16(3):373–399,

Octob er 2013. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Blevins:2013:LNE

[BK13b] Jason R. Blevins and Shak eeb Khan. Lo cal NLLS estimation of

semi-parametric binary c hoice mo dels. The Ec onometrics Jour-

nal, 16(2):135–160, June 2013. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Barunik:2019:QCG

[BK19] Jozef Barun ´ ık and T obias Kley

. Quan tile coherency: a general

measure for dep endence b et w een cyclical economic v ariables. The

Ec onometrics Journal, 22(2):131–152, Ma y 2019. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/22/2/131/5303852 .

Ban:2022:NBT

[BK22] Kyungho on Ban and D ´ esir ´ e K ´ edagni. Nonparametric b ounds on

treatmen t effects with imp erfect instrumen ts. The Ec onometrics

Journal, 25(2):477–493, Ma y 2022. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/25/2/477/6445996 .

Bansal:2022:DQA

[BK G

+

22] Prateek Bansal, V ahid Kesha v arzzadeh, Angelo Guev ara, Shan-

jun Li, and Ricardo A. Daziano. Designed quadrature to appro xi-

mate in tegrals in maxim um sim ulated lik eliho o d estimation. The

Ec onometrics Journal, 25(2):301–321, Ma y 2022. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/25/2/301/6325166 .

Baltagi:2008:APE

[BKL08] Badi H. Baltagi, Chih w a Kao, and Long Liu. Asymptotic prop-

erties of estimators for the linear panel regression mo del with

random individual effects and serially correlated errors: the case

of stationary and non-stationary regressors and residuals. The

Ec onometrics Journal, 11(3):554–572, No v em b er 2008. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Breunig:2020:ITO

[BK O V20] Christoph Breunig, Mic hael Kummer, Jo erg Ohnem us, and Stef-

fen Viete. Information tec hnology outsourcing and firm pro duc-

tivit y: eliminating bias from selectiv e missingness in the dep en-

den t v ariable. The Ec onometrics Journal, 23(1):88–114, Jan uary

2020. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/23/1/

88/5572205 .

Bartel:1998:EKI

[BL98a] Holger Bartel and Helm ut L ¨ utk ep ohl. Estimating the Kro-

nec k er indices of coin tegrated ec helon-form V

ARMA mo dels. The

Ec onometrics Journal, 1(1):76–99, June 1998. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Bau w ens:1998:BIG

[BL98b] Luc Bau w ens and Mic hel Lubrano. Ba y esian inference on

GAR CH mo dels using the Gibbs sampler. The Ec onometrics

Journal, 1(1):23–46, June 1998. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Blevins:2015:NSR

[Ble15] Jason R. Blevins. Non-standard rates of con v ergence of criterion-

function-based set estimators for binary resp onse mo dels. The

Ec onometrics Journal, 18(2):172–199, June 2015. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Bai:2011:TSP

[BLL

W11] Zhidong Bai, Hua Li, Huixia Liu, and Wing-Keung W ong. T est

statistics for prosp ect and Mark o witz sto c hastic dominances with

Baltagi:2002:CSA

[BSJ02] Badi H. Baltagi, Seuc k H. Song, and By oung C. Jung. A compar-

ativ e study of alternativ e estimators for the un balanced t w o-w a y

error comp onen t regression mo del. The Ec onometrics Journal,

5(2):480–493, Decem b er 2002. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Bailey:2002:OT A

[BT02] Ralph W. Bailey and A. M. Rob ert T a ylor. An optimal test

against a random w alk comp onen t in a non-orthogonal unob-

serv ed comp onen ts mo del. The Ec onometrics Journal, 5(2):520–

532, Decem b er 2002. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Bon temps:2013:IET

[BT13] Christian Bon temps and Elie T amer. Iden tification in economet-

rics, theory and applications: EDITORIAL. The Ec onometrics

Journal, 16(1):Si–Sii, F ebruary 2013. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic).

Beyh um:2024:IV Q

[BTV24] Jad Beyh um, Lorenzo T edesco, and Ingrid V an Keilegom. Instru-

men tal v ariable quan tile regression under random righ t censoring.

The Ec onometrics Journal, 27(1):21–36, Jan uary 2024. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/27/1/21/7231783 .

Bao:2009:SKE

[BU09] Y ong Bao and Aman Ullah. On sk ewness and kurtosis of econo-

metric estimators. The Ec onometrics Journal, 12(2):232–247,

July 2009. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Buttler:1999:OCS

[B ¨ ut99] Hans-J ¨ urg B ¨ uttler. The optimal capital structure of a liquidit y-

insuring bank. The Ec onometrics Journal, 2(2):268–291, Decem-

b er 1999. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Bond:2002:PEA

[BW02] Stephen Bond and F rank Windmeijer. Pro jection estimators for

autoregressiv e panel data mo dels. The Ec onometrics Journal, 5

(2):457–479, Decem b er 2002. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Bun:2010:WIP

[BW10] Maurice J. G. Bun and F rank Windmeijer. The w eak instrumen t

problem of the system GMM estimator in dynamic panel data

mo dels. The Ec onometrics Journal, 13(1):95–126, F ebruary 2010.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Baltagi:2013:SL T

[BY13] Badi H. Baltagi and Zhenlin Y ang. Standardized LM tests for

spatial error dep endence in linear or panel regressions. The

Ec onometrics Journal, 16(1):103–134, F ebruary 2013. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Boswijk:2018:A WB

[BZ18] H. P eter Boswijk and Y ang Zu. Adaptiv e wild b o otstrap tests

for a unit ro ot with non-stationary v olatilit y . The Ec onometrics

Journal, 21(2):87–113, June 2018. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Camp ono v o:2016:ARN

[Cam16] Lorenzo Camp ono v o. Asymptotic refinemen ts of nonparametric

b o otstrap for quasi-lik eliho o d ratio tests for classes of extrem um

estimators. The Ec onometrics Journal, 19(1):33–54, F ebruary

2016. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Cana y:2011:SA Q

[Can11] Iv an A. Cana y . A simple approac h to quan tile regression for panel

data. The Ec onometrics Journal, 14(3):368–386, Octob er 2011.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Ca v aliere:2001:TUR

[Ca v01] Giusepp e Ca v aliere. T esting the unit ro ot h yp othesis using gen-

eralized range statistics. The Ec onometrics Journal, 4(1):70–88,

June 2001. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Ca v aliere:2003:A UR

[Ca v03] Giusepp e Ca v aliere. Asymptotics for unit ro ot tests under

Mark o v regime-switc hing. The Ec onometrics Journal, 6(1):193–

216, June 2003. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Chernozh uk o v:2018:DDM

[CCD

+

18] Victor Chernozh uk o v, Denis Chetv erik o v, Mert Demirer, Esther

Duflo, Christian Hansen, Whitney New ey , and James Robins.

Double/debiased mac hine learning for treatmen t and structural

parameters. The Ec onometrics Journal, 21(1):C1–C68, F ebruary

2018. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Calonico:2020:OBC

[CCF20] Sebastian Calonico, Matias D. Cattaneo, and Max H. F arrell.

Optimal bandwidth c hoice for robust bias-corrected inference in

regression discon tin uit y designs. The Ec onometrics Journal, 23

(2):192–210, Ma y 2020. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/23/2/192/5625071 .

Canals-Cerda:2007:SCR

[CCG07] Jos ´ e Canals-Cerd´ a and Shifera w Gurm u. Semiparametric com-

p eting risks analysis. The Ec onometrics Journal, 10(2):193–215,

July 2007. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Cerqueti:2022:SBL

[CCGV22] Ro y Cerqueti, Raffaella Coppier, Alessandro Girardi, and Marco

V en tura. The so oner the b etter: liv es sa v ed b y the lo c kdo wn dur-

ing the CO

VID-19 outbreak. The case of Italy. The Ec onometrics

Journal, 25(1):46–70, Jan uary 2022. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/25/1/46/6363683 .

Coudin:2009:IEJ

[CD09] Elise Coudin and Jean-Marie Dufour. Index to The Ec onometrics

Journal v olume 12. The Ec onometrics Journal, 12(3):449–450,

No v em b er 2009. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Carrasco:2022:TOR

[CD22] Marine Carrasco and Mohamed Douk ali. T esting o v eriden tifying

restrictions with man y instrumen ts and heteroscedasticit y using

regularised jac kknife IV. The Ec onometrics Journal, 25(1):71–97,

Jan uary 2022. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

25/1/71/6318365 .

Calzolari:1998:CVV

[CDF98] Giorgio Calzolari, F rancesca Di Iorio, and Gabriele Fioren tini.

Con trol v ariates for v ariance reduction in indirect inference: In-

terest rate mo dels in con tin uous time. The Ec onometrics Journal,

1(1):100–112, June 1998. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Cai:2021:OED

[CDH

+

21] Mic hael Cai, Marco Del Negro, Edw ard Herbst, Ethan Matlin,

Reca Sarfati, and F rank Sc horfheide. Online estimation of DSGE

mo dels. The Ec onometrics Journal, 24(1):C33–C58, Jan uary

2021. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/24/1/

C33/5909595 .

Christensen:2009:AF G

[CDR09] Jens H. E. Christensen, F rancis X. Dieb old, and Glenn D. Rude-

busc h. An arbitrage-free generalized Nelson-Siegel term structure

mo del. The Ec onometrics Journal, 12(3):C33–C64, No v em b er

2009. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Camp os:1999:CDM

[CE99] Julia Camp os and Neil R. Ericsson. Constructiv e data mining:

mo deling consumers’ exp enditure in V enezuela. The Ec onomet-

rics Journal, 2(2):226–240, Decem b er 1999. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Ch ung:2005:EEP

[CG05] Jeff Ch ung and Li Gan. Estimating the effect of price limits

on limit-hitting da ys. The Ec onometrics Journal, 8(1):79–96,

Marc h 2005. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Corradi:2023:TQS

[CG23] V alen tina Corradi and Daniel Gutknec h t. T esting for quan tile

sample selection. The Ec onometrics Journal, 26(2):147–173, Ma y

2023. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/26/2/

147/6840230 .

Chen:2015:STN

[CGLL15] Jia Chen, Jiti Gao, Degui Li, and Zhengy an Lin. Sp ecification

testing in nonstationary time series mo dels. The Ec onometrics

Journal, 18(1):117–136, F ebruary 2015. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Clemen ts:2001:FDS

[CH01] Mic hael P

. Clemen ts and Da vid. F. Hendry . F orecasting with

difference-stationary and trend-stationary mo dels. The Ec ono-

metrics Journal, 4(1):1–19, June 2001. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Clemen ts:2002:MMF

[CH02] Mic hael P

. Clemen ts and Da vid F. Hendry

. Mo delling metho d-

ology and forecast failure. The Ec onometrics Journal, 5(2):319–

344, Decem b er 2002. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Chen:2021:SEQ

[CH21] Liang Chen and Y ulong Huo. A simple estimator for quan tile

panel data mo dels using smo othed quan tile regressions. The

Ec onometrics Journal, 24(2):247–263, Ma y 2021. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/24/2/247/5881299 .

Cham b ers:2011:CSF

[Cha11] Marcus J. Cham b ers. Coin tegration and sampling frequency

. The

Ec onometrics Journal, 14(2):156–185, July 2011. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Charb onneau:2017:MFE

[Cha17] Karyne B. Charb onneau. Multiple fixed effects in binary resp onse

panel data mo dels. The Ec onometrics Journal, 20(3):S1–S13,

Octob er 2017. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Chang:2020:DDM

[Cha20] Neng-Chieh Chang. Double/debiased mac hine learning for

difference-in-differences mo dels. The Ec onometrics Journal, 23

(2):177–191, Ma y 2020. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/23/2/177/5722119 .

Chen:2019:ELG

[Che19] Jia Chen. Estimating laten t group structure in time-v arying co-

efficien t panel data mo dels. The Ec onometrics Journal, 22(3):

223–240, Septem b er 2019. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/22/3/223/5497920 .

Chong:2003:GCB

[Cho03] T erence T ai-Leung Chong. Generic consistency of the break-p oin t

estimator under sp ecification errors. The Ec onometrics Journal,

6(1):167–192, June 2003. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Chong:2006:P AA

[Cho06] T erence T ai-Leung Chong. The p olynomial aggregated AR(1)

mo del. The Ec onometrics Journal, 9(1):98–122, Marc h 2006. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Cho:2020:QIN

[Cho20] Sang-W o ok (Stanley) Cho. Quan tifying the impact of non-

pharmaceutical in terv en tions during the CO

VID-19 outbreak:

The case of Sw eden. The Ec onometrics Journal, 23(3):323–

344, Septem b er 2020. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/23/3/323/5899049 .

Choi:2023:FWP

[Cho23] Sung Ho on Choi. F easible w eigh ted pro jected principal comp o-

nen t analysis for semi-parametric factor mo dels. The Ec onomet-

rics Journal, 26(2):215–234, Ma y 2023. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/26/2/215/6840231 .

Cizek:2009:APE

[CHS09] P . C ´ ızek, W. H¨ ardle, and V. Sp ok oin y . Adaptiv e p oin t wise es-

timation in time-inhomogeneous conditional heteroscedasticit y

mo dels. The Ec onometrics Journal, 12(2):248–271, July 2009.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Casarin:2020:MNA

[CIM

+

20] Rob erto Casarin, Matteo Iacopini, German Molina, Enrique ter

Horst, Ramon Espinasa, Carlos Sucre, and Rob erto Rigob on.

Multila y er net w ork analysis of oil link ages. The Ec onometrics

Journal, 23(2):269–296, Ma y 2020. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/23/2/269/5717302 .

Cai:2017:NRN

[CJKL17] Zongwu Cai, Bingyi Jing, Xin bing Kong, and Zhi Liu. Non-

parametric regression with nearly in tegrated regressors under

long-run dep endence. The Ec onometrics Journal, 20(1):118–138,

F ebruary 2017. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Chang:2012:NSR

[CJP12] Y o oso on Chang, Bib o Jiang, and Jo on P ark. Non-stationary

regression with logistic transition. The Ec onometrics Journal, 15

(2):255–287, June 2012. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Clemen ts:1998:CFP

[CK98] Mic hael P

. Clemen ts and Hans-Martin Krolzig. A comparison

of the forecast p erformance of Mark o v-switc hing and threshold

autoregressiv e mo dels of US GNP. The Ec onometrics Journal,

1(1):47–75, June 1998. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Creel:2012:EDL

[CK12] Mic hael Creel and Dennis Kristensen. Estimation of dynamic la-

ten t v ariable mo dels using sim ulated non-parametric momen ts.

The Ec onometrics Journal, 15(3):490–515, Octob er 2012. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Compiani:2016:UME

[CK16] Gio v anni Compiani and Y uic hi Kitam ura. Using mixtures in

econometric mo dels: a brief review and some new results. The

Ec onometrics Journal, 19(3):C95–C127, Octob er 2016. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

No v em b er 2007. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Chang:2007:EIR

[CS07b] P ao-Li Chang and Shinic hi Sak ata. Estimation of impulse re-

sp onse functions using long autoregression. The Ec onometrics

Journal, 10(2):453–469, July 2007. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic).

Cizek:2022:MRS

[CS22] P . C ´ ızek and S. Sadik oglu. Misclassification-robust semipara-

metric estimation of single-index binary-c hoice mo dels. The

Ec onometrics Journal, 25(2):433–454, Ma y 2022. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/25/2/433/6517309 .

Chen:2022:ENN

[CSW22] Lik ai Chen, Ek aterina Smetanina, and W ei Biao W u. Estima-

tion of nonstationary nonparametric regression mo del with m ul-

tiplicativ e structure. The Ec onometrics Journal, 25(1):176–214,

Jan uary 2022. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

25/1/176/6297266 .

Cui:2023:IES

[CSY23] Guo w ei Cui, V asilis Sarafidis, and T ak ashi Y amagata. IV esti-

mation of spatial dynamic panels with in teractiv e effects: large

sample theory and an application on bank attitude to w ards risk.

The Ec onometrics Journal, 26(2):124–146, Ma y 2023. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/26/2/124/6840229 .

Dahl:2002:ITL

[Dah02] Christian M. Dahl. An in v estigation of tests for linearit y and the

accuracy of lik eliho o d based inference using random fields. The

Ec onometrics Journal, 5(2):263–284, Decem b er 2002. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Danilo v:2005:EMU

[Dan05] Dmitry Danilo v. Estimation of the mean of a univ ariate normal

distribution when the v ariance is not kno wn. The Ec onometrics

Journal, 8(3):277–291, No v em b er 2005. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Dasto or:2005:ASA

[Das05] Naora y ex K. Dasto or. On the arbitrariness of some asymptotic

test statistics based on generalized in v erses. The Ec onometrics

Journal, 8(3):292–305, No v em b er 2005. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Da vidson:2012:SIP

[Da v12] Russell Da vidson. Statistical inference in the presence of hea vy

tails. The Ec onometrics Journal, 15(1):C31–C53, F ebruary 2012.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

See discussion [Sc h12a ].

deChaisemartin:2023:TWF

[dCD23] Cl ´ emen t de Chaisemartin and Xa vier D’Haultfo euille. Tw o-

w a y fixed effects and differences-in-differences with heterogeneous

treatmen t effects: a surv ey . The Ec onometrics Journal, 26(3):

C1–C30, Septem b er 2023. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/26/3/C1/6604378 .

Da vidson:2002:CKV

[DD02] James Da vidson and Rob ert De Jong. Consistency of k ernel v ari-

ance estimators for sums of semiparametric linear pro cesses. The

Ec onometrics Journal, 5(1):160–175, June 2002. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

DeBlander:2012:UR T

[DD12] Rem b ert De Blander and Geert Dhaene. Unit ro ot tests for panel

data with AR(1) errors and small T . The Ec onometrics Journal,

15(1):101–124, F ebruary 2012. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Da v ezies:2009:IPE

[DDF09] Lauren t Da v ezies, Xa vier D’Haultfo euille, and Denis F oug ` ere.

Iden tification of p eer effects using group size v ariation. The

Ec onometrics Journal, 12(3):397–413, No v em b er 2009. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Demos:2002:MDS

[Dem02] An tonis Demos. Momen ts and dynamic structure of a time-

v arying parameter sto c hastic v olatilit y in mean mo del. The

Ec onometrics Journal, 5(2):345–357, Decem b er 2002. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Dardanoni:1999:ILC

[DF99] V alen tino Dardanoni and An tonio F orcina. Inference for Lorenz

curv e orderings. The Ec onometrics Journal, 2(1):49–75, June

1999. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Dufour:1998:SBF

[DF GK98] Jean-Marie Dufour, Ab deljelil F arhat, Lucien Gardiol, and Lynda

Khalaf. Sim ulation-based finite sample normalit y tests in linear

regressions. The Ec onometrics Journal, 1(1):154–173, June 1998.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Di:2011:ESP

[DG11] Jianing Di and Ashis Gangopadh y a y . On the efficiency of a semi-

parametric GAR

CH mo del. The Ec onometrics Journal, 14(2):

257–277, July 2011. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Da vydo v:2019:IRN

[DG19] Y ouri Da vydo v and F rancesca Greselin. Inferen tial results for

a new measure of inequalit y . The Ec onometrics Journal, 22(2):

153–172, Ma y 2019. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/22/2/153/5393360 .

Delgado:2022:DRD

[DGSS22] Miguel A. Delgado, Andr ´ es Garc ´ ıa-Suaza, and P edro H. C.

San t’Anna. Distribution regression in duration analysis: an ap-

plication to unemplo ymen t sp ells. The Ec onometrics Journal, 25

(3):675–698, Septem b er 2022. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic). URL http://academic.oup.

com/ectj/article/25/3/675/6527572 .

Donald:2012:ICM

[DHB12] Stephen G. Donald, Y u-Chin Hsu, and Garry F. Barrett. Incor-

p orating co v ariates in the measuremen t of w elfare and inequalit y:

metho ds and applications. The Ec onometrics Journal, 15(1):C1–

C30, F ebruary 2012. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). See discussion [Sc h12a].

Dunk er:2023:NIR

[DHK23] F abian Dunk er, Stefan Ho derlein, and Hiroaki Kaido. Nonpara-

metric iden tification of random co efficien ts in aggregate demand

mo dels for differen tiated pro ducts. The Ec onometrics Journal, 26

(2):279–306, Ma y 2023. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/26/2/279/6967904 .

Dahl:2023:INT

[DHM23] Christian M. Dahl, Martin Hub er, and Gio v anni Mellace. It is

nev er to o LA

TE: a new lo ok at lo cal a v erage treatmen t effects

with or without defiers. The Ec onometrics Journal, 26(3):378–

404, Septem b er 2023. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/26/3/378/7223460 .

Dong:2021:CMI

[DHS21] Baiyu Dong, Y u-W ei Hsieh, and Matthew Sh um. Computing

momen t inequalit y mo dels using constrained optimization. The

Ec onometrics Journal, 24(3):399–416, Septem b er 2021. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/24/3/399/6262350 .

Silv a:2009:PUR

[DHT09] S. De Silv a, K. Hadri, and A. R. T rema yne. P anel unit ro ot

tests in the presence of cross-sectional dep endence: finite sample

p erformance and an application. The Ec onometrics Journal, 12

(2):340–366, July 2009. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Dietric h:2001:LDR

[Die01] F ranz K. Dietric h. The limiting distribution of the t-ratio for

the unit ro ot test in an AR(1). The Ec onometrics Journal, 4(2):

242–256, Decem b er 2001. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Demetrescu:2009:TCR

[DLS09] Matei Demetrescu, Helm ut L ¨ utk ep ohl, and P en tti Saikk onen.

T esting for the coin tegrating rank of a v ector autoregressiv e pro-

cess with uncertain deterministic trend term. The Ec onometrics

Journal, 12(3):414–435, No v em b er 2009. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Dolado:2004:AIR

[DM04] Juan J. Dolado and F rancesc Marmol. Asymptotic inference re-

sults for m ultiv ariate long-memory pro cesses. The Ec onometrics

Journal, 7(1):168–190, June 2004. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Da vidson:2007:MIJ

[DM07] Russell Da vidson and James G. MacKinnon. Momen ts of IV

and JIVE estimators. The Ec onometrics Journal, 10(3):541–553,

No v em b er 2007. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Da vidson:2008:BIL

[DM08] Russell Da vidson and James G. MacKinnon. Bo otstrap inference

in a linear equation estimated b y instrumen tal v ariables. The

Ec onometrics Journal, 11(3):443–477, No v em b er 2008. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Da vidson:2014:CSB

[DM14] Russell Da vidson and James G. MacKinnon. Confidence sets

based on in v erting Anderson-Rubin tests. The Ec onometrics

Journal, 17(2):S39–S58, June 2014. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic).

Druedahl:2020:HOI

[DMN20] Jepp e Druedahl and Anders Munk-Nielsen. Higher-order income

dynamics with link ed regression trees. The Ec onometrics Jour-

nal, 23(3):S25–S58, Septem b er 2020. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/23/3/S25/5899050 .

Castro:2004:CSA

[DO04] T omas Del Barrio Castro and Denise R. Osb orn. The conse-

quences of seasonal adjustmen t for p erio dic autoregressiv e pro-

cesses. The Ec onometrics Journal, 7(2):307–321, Decem b er 2004.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Deng:2006:CAA

[DP06] Ai Deng and Pierre P erron. A comparison of alternativ e asymp-

totic framew orks to analyse a structural c hange in a linear time

trend. The Ec onometrics Journal, 9(3):423–447, No v em b er 2006.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Dustmann:2007:SCP

[DRB07] Christian Dustmann and Mar ´ ıa Engracia Ro c hina-Barrac hina.

Selection correction in panel data mo dels: An application to the

estimation of females’ w age equations. The Ec onometrics Jour-

nal, 10(2):263–293, July 2007. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Dimpfl:2022:ESC

[DSBG22] Thomas Dimpfl, Jan tje S¨ onksen, Ingo Bec hmann, and Joac him

Grammig. Estimating the SARS-CoV-2 infection fatalit y rate

b y data com bination: the case of German y’s first w a v e. The

Ec onometrics Journal, 25(2):515–530, Ma y 2022. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/25/2/515/6517310 .

Daraio:2018:CL T

[DSW18] Cinzia Daraio, L ´ eop old Simar, and P aul W. Wilson. Cen tral

limit theorems for conditional efficiency measures and tests of

the ‘separabilit y’ condition in non-parametric, t w o-stage mo dels

of pro duction. The Ec onometrics Journal, 21(2):170–191, June

2018. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Deb:2006:SSL

[DT06] P artha Deb and Pra vin K. T riv edi. Sp ecification and sim ulated

lik eliho o d estimation of a non-normal treatmen t-outcome mo del

with selection: Application to health care utilization. The Ec ono-

metrics Journal, 9(2):307–331, July 2006. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Du:2016:NBT

[Du16] Zaic hao Du. Nonparametric b o otstrap tests for indep endence

of generalized errors. The Ec onometrics Journal, 19(1):55–83,

F ebruary 2016. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Dai:2024:ELC

[DUM24] Run yu Dai, Y oshimasa Uematsu, and Y asumasa Matsuda. Esti-

mation of large co v ariance matrices with mixed factor structures.

The Ec onometrics Journal, 27(1):62–83, Jan uary 2024. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/27/1/62/7284383.

Dellap ortas:2007:MV A

[D V07] P

. Dellap ortas and I. D. V ron tos. Mo delling v olatilit y asymme-

tries: a Ba y esian analysis of a class of tree structured m ultiv ari-

ate GAR

CH mo dels. The Ec onometrics Journal, 10(3):503–520,

No v em b er 2007. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Demetrescu:2019:TCC

[D W19] Matei Demetrescu and Dominik Wied. T esting for constan t cor-

relation of filtered series under structural c hange. The Ec ono-

metrics Journal, 22(1):10–33, Jan uary 2019. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:/

/academic.oup.com/ectj/article/22/1/10/5317156 .

Eren:2008:IHS

[EH08] Ozk an Eren and Daniel J. Henderson. The impact of homew ork

on studen t ac hiev emen t. The Ec onometrics Journal, 11(2):326–

348, July 2008. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Eitrheim:2002:PFF

[EJN02] Øyvind Eitrheim, Eilev Jansen, and Ragnar Nymo en. Progress

from forecast failure — the Norw egian consumption function.

The Ec onometrics Journal, 5(1):40–64, June 2002. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Elliott:2008:MBR

[EKS08] Rob ert J. Elliott, Vikram Krishnam urth y , and J¨ orn Sass. Mo-

men t based regression algorithms for drift and v olatilit y estima-

tion in con tin uous-time Mark o v switc hing mo dels. The Ec ono-

metrics Journal, 11(2):244–270, July 2008. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Ericsson:1998:FEF

[EM98] Neil R. Ericsson and Jaime Marquez. A framew ork for economic

forecasting. The Ec onometrics Journal, 1(1):203–227, June 1998.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Ericsson:2002:DEC

[EM02] Neil R. Ericsson and James G. MacKinnon. Distributions of error

correction tests for coin tegration. The Ec onometrics Journal, 5

F an:2015:MPE

[FPR15] Y anqin F an, Sergio P astorello, and Eric Renault. Maximization

b y parts in extrem um estimation. The Ec onometrics Journal, 18

(2):147–171, June 2015. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

F rolic h:2006:NPR

[F r¨ o06] Markus F r¨ olic h. Non-parametric regression for binary dep enden t

v ariables. The Ec onometrics Journal, 9(3):511–540, No v em b er

2006. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

F rolic h:2007:PSM

[F r¨ o07] Markus F r¨ olic h. Prop ensit y score matc hing without conditional

indep endence assumption — with an application to the gender

w age gap in the United Kingdom. The Ec onometrics Journal, 10

(2):359–407, July 2007. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

F ruh wirth-Sc hnatter:2004:EML

[FS04] Sylvia F r ¨ uh wirth-Sc hnatter. Estimating marginal lik eliho o ds for

mixture and Mark o v switc hing mo dels using bridge sampling

tec hniques. The Ec onometrics Journal, 7(1):143–167, June 2004.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

F an:2009:RES

[FS09] Jianqing F an and Ric hard J. Smith. Ro y al economic so ciet y an-

n ual conference 2008 sp ecial issue on financial econometrics. The

Ec onometrics Journal, 12(3):ci–ciii, No v em b er 2009. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

F ranses:2000:DOD

[FT00] Philip Hans F ranses and A. M. Rob ert T a ylor. Determining the

order of differencing in seasonal time series pro cesses. The Ec ono-

metrics Journal, 3(2):250–264, Decem b er 2000. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

F ernandez-V al:2021:LRA

[FVFW21] Iv´ an F ern´ andez-V al, Hugo F reeman, and Martin W eidner. Lo w-

rank appro ximations of nonseparable panel mo dels. The Ec ono-

metrics Journal, 24(2):C40–C77, Ma y 2021. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:/

/academic.oup.com/ectj/article/24/2/C40/6177679 .

F uleky:2014:I IB

[FZ14] P eter F uleky and Eric Ziv ot. Indirect inference based on the

score. The Ec onometrics Journal, 17(3):383–393, Octob er 2014.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Galic hon:2017:SSR

[Gal17] Alfred Galic hon. A surv ey of some recen t applications of optimal

transp ort metho ds to econometrics. The Ec onometrics Journal,

20(2):C1–C11, June 2017. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Gardner:2020:RMB

[Gar20] John R. Gardner. Ro y-mo del b ounds on the w age effects of the

Great Migration. The Ec onometrics Journal, 23(1):68–87, Jan-

uary 2020. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

23/1/68/5556528 .

Georgiev:2007:MDF

[Geo07] Iliy an Georgiev. A mixture-distribution factor mo del for m ul-

tiv ariate outliers. The Ec onometrics Journal, 10(3):605–636,

No v em b er 2007. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Gu:2009:BER

[GF CK09] Y uan yuan Gu, Denzil G. Fiebig, Edw ard Cripps, and Rob ert

Kohn. Ba y esian estimation of a random effects heteroscedastic

probit mo del. The Ec onometrics Journal, 12(2):324–339, July

2009. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Gao:2006:SET

[GH06] Jiti Gao and Kim Ha wthorne. Semiparametric estimation and

testing of the trend of temp erature series. The Ec onometrics

Journal, 9(2):332–355, July 2006. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Gotz:2021:LMF

[GH21] Thomas B. G¨ otz and Klemens Hauzen b erger. Large mixed-

frequency V

ARs with a parsimonious time-v arying parameter

structure. The Ec onometrics Journal, 24(3):442–461, Septem-

b er 2021. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

24/3/442/6102556 .

Giacomini:2015:ETF

[Gia15] Raffaella Giacomini. Economic theory and forecasting: lessons

from the literature. The Ec onometrics Journal, 18(2):C22–C41,

June 2015. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Goldman:2018:NPI

[GK18] Matt Goldman and Da vid M. Kaplan. Non-parametric inference

on (conditional) quan tile differences and in terquan tile ranges, us-

ing L-statistics. The Ec onometrics Journal, 21(2):136–169, June

2018. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Guimaraes:2007:COG

[GL07] P aulo Guimar~ aes and Ric hard C. Lindro oth. Con trolling for

o v erdisp ersion in group ed conditional logit mo dels: a compu-

tationally simple application of Diric hlet-m ultinomial regression.

The Ec onometrics Journal, 10(2):439–452, July 2007. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Grigoletto:2009:LSF

[GL09] Matteo Grigoletto and F rancesco Lisi. Lo oking for sk ewness in

financial time series. The Ec onometrics Journal, 12(2):310–323,

July 2009. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Gink er:2021:LR T

[GL21] Tim Gink er and Offer Lieb erman. LSTUR regression theory and

the instabilit y of the sample correlation co efficien t b et w een fi-

nancial return indices. The Ec onometrics Journal, 24(1):58–82,

Jan uary 2021. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

24/1/58/5846040 .

Gallo:1998:SME

[GM98] Giampiero M. Gallo and Gra yham E. Mizon. Sim ulation meth-

o ds in econometrics: Editors’ in tro duction. The Ec onometrics

Journal, 1(1):i–vii, June 1998. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Grammig:2000:NMH

[GM00] Joac him Grammig and Kai-Oliv er Maurer. Non-monotonic haz-

ard functions and the autoregressiv e conditional duration mo del.

The Ec onometrics Journal, 3(1):16–38, June 2000. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Gabriel:2004:F AA

[GM04] V asco J. Gabriel and Luis F. Martins. On the forecasting abilit y

of ARFIMA mo dels when infrequen t breaks o ccur. The Ec ono-

metrics Journal, 7(2):455–475, Decem b er 2004. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Gillen:2019:BAD

[GMMS19] Benjamin J. Gillen, Sergio Mon tero, Hyungsik Roger Mo on, and

Matthew Sh um. BLP-2LASSO for aggregate discrete c hoice mo d-

els with ric h co v ariates. The Ec onometrics Journal, 22(3):262–

281, Septem b er 2019. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/22/3/262/5531304 .

Go dfrey:2000:CSL

[GO00] Leslie G. Go dfrey and Chris D. Orme. Con trolling the signifi-

cance lev els of prediction error tests for linear regression mo dels.

The Ec onometrics Journal, 3(1):66–83, June 2000. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Gorgens:2006:SES

[Gør06] T ue Gørgens. Semiparametric estimation of single-index haz-

ard functions without prop ortional hazards. The Ec onometrics

Journal, 9(1):1–22, Marc h 2006. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Gortz:2012:RSM

[G¨ or12] Christoph G¨ ortz. A review of Structur al Macr o e c onometrics b y

DeJong (Da vid N.) and Da v e (Chetan). The Ec onometrics Jour-

nal, 15(3):B5–B10, Octob er 2012. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Gosp o dino v:2004:A CI

[Gos04] Nik ola y Gosp o dino v. Asymptotic confidence in terv als for impulse

resp onses of near-in tegrated pro cesses. The Ec onometrics Jour-

nal, 7(2):505–527, Decem b er 2004. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Go dfrey:2006:SBT

[GOS06] L. G. Go dfrey

, C. D. Orme, and J. M. C. San tos Silv a. Sim ulation-

based tests for heterosk edasticit y in linear regression mo dels:

Some further results. The Ec onometrics Journal, 9(1):76–97,

Marc h 2006. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Greene:2004:BML

[Gre04] William Greene. The b eha viour of the maxim um lik eliho o d es-

timator of limited dep enden t v ariable mo dels in the presence of

fixed effects. The Ec onometrics Journal, 7(1):98–119, June 2004.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Guo:2013:CCT

[GS13] Zheng-F eng Guo and Mototsugu Shin tani. Consisten t co-trending

rank selection when b oth sto c hastic and non-linear deterministic

trends are presen t. The Ec onometrics Journal, 16(3):473–484,

Octob er 2013. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Gu:2018:O AF

[GS18] Jia ying Gu and Sh u Shen. Oracle and adaptiv e false disco v ery

rate con trolling metho ds for one-sided testing: theory and appli-

cation in treatmen t effect ev aluation. The Ec onometrics Jour-

nal, 21(1):11–35, F ebruary 2018. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Guo:2019:TME

[GSW19] Gangzheng Guo, Yixiao Sun, and Shaoping W ang. T esting for

mo derate explosiv eness. The Ec onometrics Journal, 22(1):73–95,

Jan uary 2019. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

22/1/73/5257425 .

Granger:1999:DML

[GT99] Cliv e Granger and Allan Timmermann. Data mining with lo-

cal mo del sp ecification uncertain t y: a discussion of Ho o v er and

p erez. The Ec onometrics Journal, 2(2):220–225, Decem b er 1999.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Gautier:2020:IPB

[GvV20] Pieter A. Gautier and Aico v an V uuren. Iden tifying presen t bias

and time preferences with an application to land-lease-con tract

data. The Ec onometrics Journal, 23(3):363–385, Septem b er

2020. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/23/3/

363/5861310 .

Gorgens:2012:TPF

[GW12] T ue Gørgens and Allan W ¨ urtz. T esting a parametric function

against a non-parametric alternativ e in IV and GMM settings.

The Ec onometrics Journal, 15(3):462–489, Octob er 2012. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Goh:2022:SCM

[GY22] Gyuh y eong Goh and Jisang Y u. Syn thetic con trol metho d with

con v ex h ull restrictions: a Ba y esian maxim um a p osteriori ap-

proac h. The Ec onometrics Journal, 25(1):215–232, Jan uary

2022. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/25/1/

215/6270888 .

Hadri:2000:TSH

[Had00] Kaddour Hadri. T esting for stationarit y in heterogeneous panel

data. The Ec onometrics Journal, 3(2):148–161, Decem b er 2000.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Hafner:2009:CFT

[Haf09] Christian M. Hafner. Causalit y and forecasting in temp orally

aggregated m ultiv ariate GAR

CH pro cesses. The Ec onometrics

Journal, 12(1):127–146, Marc h 2009. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic).

Hagemann:2014:SEN

[Hag14] Andreas Hagemann. Sto c hastic equicon tin uit y in nonlinear time

series mo dels. The Ec onometrics Journal, 17(1):188–196, F ebru-

ary 2014. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Hallida y:2008:HSD

[Hal08] Timoth y J. Hallida y . Heterogeneit y , state dep endence and health.

The Ec onometrics Journal, 11(3):499–516, No v em b er 2008. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Hand:1999:DCD

[Han99a] Da vid J. Hand. Discussion con tribution on ‘Data mining recon-

sidered: encompassing and the general-to-sp ecific approac h to

sp ecification searc h’ b y Ho o v er and P erez. The Ec onometrics

Journal, 2(2):241–243, Decem b er 1999. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic). See [HP99a ].

Hansen:1999:DDM

[Han99b] Bruce E. Hansen. Discussion of ‘data mining reconsidered’. The

Ec onometrics Journal, 2(2):192–201, Decem b er 1999. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). See

[HP99a ].

Hansen:2005:GR T

[Han05] P eter Reinhard Hansen. Granger’s represen tation theorem: a

closed-form expression for I (1) pro cesses. The Ec onometrics

Journal, 8(1):23–38, Marc h 2005. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Hansen:2022:R CE

[Han22] P eter Reinhard Hansen. Relativ e con tagiousness of emerging

virus v arian ts: an analysis of the Alpha, Delta, and Omicron

SARS-CoV-2 v arian ts. The Ec onometrics Journal, 25(3):739–

761, Septem b er 2022. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/25/3/739/6553812 .

He:2020:WBF

[HB20] Y ang He and Ot´ avio Bartalotti. Wild b o otstrap for fuzzy re-

gression discon tin uit y designs: obtaining robust bias-corrected

confidence in terv als. The Ec onometrics Journal, 23(2):211–231,

Ma y 2020. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

23/2/211/5715907.

Harv ey:2005:TUR

[HL05b] Da vid I. Harv ey and Stephen J. Leyb ourne. On testing for unit

ro ots and the initial observ ation. The Ec onometrics Journal, 8

(1):97–111, Marc h 2005. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Harv ey:2007:TTS

[HL07] Da vid I. Harv ey and Stephen J. Leyb ourne. T esting for time se-

ries linearit y . The Ec onometrics Journal, 10(1):149–165, Marc h

2007. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Hong:2020:IFP

[HLL20] Han Hong, Mic hael P

. Leung, and Jessie Li. Inference on

finite-p opulation treatmen t effects under limited o v erlap. The

Ec onometrics Journal, 23(1):32–47, Jan uary 2020. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/23/1/32/5558232 .

Harv ey:2001:APU

[HLN01] Da vid I. Harv ey , Stephen J. Leyb ourne, and P aul Newb old. Anal-

ysis of a panel of UK macro economic forecasts. The Ec onometrics

Journal, 4(1):S37–S55, June 2001. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Horv ath:2022:DCB

[HLRZ22] La jos Horv´ ath, Zhen y a Liu, Gregory Rice, and Y uqian Zhao. De-

tecting common breaks in the means of high dimensional cross-

dep enden t panels. The Ec onometrics Journal, 25(2):362–383,

Ma y 2022. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

25/2/362/6364356 .

Harv ey:2008:SUR

[HL T08] Da vid I. Harv ey , Stephen J. Leyb ourne, and A. M. Rob ert T a ylor.

Seasonal unit ro ot tests and the role of initial conditions. The

Ec onometrics Journal, 11(3):409–442, No v em b er 2008. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Ho derlein:2009:IEL

[HM09] Stefan Ho derlein and Enno Mammen. Iden tification and estima-

tion of lo cal a v erage deriv ativ es in non-separable mo dels with-

out monotonicit y . The Ec onometrics Journal, 12(1):1–25, Marc h

2009. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Henry:2013:SIL

[HM13] Marc Henry and Ismael Mourifi ´ e. Set inference in laten t v ariables

mo dels. The Ec onometrics Journal, 16(1):S93–S105, F ebruary

2013. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Ho derlein:2011:NPM

[HMY11] Stefan Ho derlein, Enno Mammen, and Kyusang Y u. Non-

parametric mo dels in binary c hoice fixed effects panel data. The

Ec onometrics Journal, 14(3):351–367, Octob er 2011. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Hoga:2017:TCE

[Hog17] Y annic k Hoga. T esting for c hanges in (extreme) V aR. The Ec ono-

metrics Journal, 20(1):23–51, F ebruary 2017. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Ho o v er:1999:DMR

[HP99a] Kevin D. Ho o v er and Stephen J. P erez. Data mining reconsid-

ered: encompassing and the general-to-sp ecific approac h to sp ec-

ification searc h. The Ec onometrics Journal, 2(2):167–191, De-

cem b er 1999. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). See commen ts [Han99b, HK99, Han99a ].

Ho o v er:1999:R OD

[HP99b] Kevin D. Ho o v er and Stephen J. P erez. Reply to our discus-

san ts. The Ec onometrics Journal, 2(2):244–247, Decem b er 1999.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Harris:2004:DCR

[HP04] D. Harris and D. S. P oskitt. Determination of coin tegrating

rank in partially non-stationary pro cesses via a generalised v on-

Neumann criterion. The Ec onometrics Journal, 7(1):191–217,

June 2004. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Haan:2010:SAE

[HP10] P eter Haan and Victoria Pro wse. A structural approac h to esti-

mating the effect of taxation on the lab our mark et dynamics of

older w ork ers. The Ec onometrics Journal, 13(3):S99–S125, Oc-

tob er 2010. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Hendry:1998:EJR

[HS98] Da vid F. Hendry and Neil Shephard. The econometrics journal of

the Ro y al economic so ciet y: F orew ord. The Ec onometrics Jour-

nal, 1(2):i–ii, Decem b er 1998. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Heaton:2004:ICF

[HS04] Chris Heaton and Victor Solo. Iden tification of causal factor

mo dels of stationary time series. The Ec onometrics Journal, 7

(2):618–627, Decem b er 2004. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Hsu:2017:MST

[HS17] Y u-Chin Hsu and Xiao xia Shi. Mo del-selection tests for condi-

tional momen t restriction mo dels. The Ec onometrics Journal, 20

(1):52–85, F ebruary 2017. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Hu:2018:IES

[HS18] Yingy ao Hu and Ji-Liang Shiu. Iden tification and estimation of

semi-parametric censored dynamic panel data mo dels of short

time p erio ds. The Ec onometrics Journal, 21(1):55–85, F ebruary

2018. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Hsu:2017:CTC

[Hsu17] Y u-Chin Hsu. Consisten t tests for conditional treatmen t effects.

The Ec onometrics Journal, 20(1):1–22, F ebruary 2017. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Hu:2015:IES

[HSW15] Yingy ao Hu, Ji-Liang Shiu, and Tiemen W outersen. Iden tifica-

tion and estimation of single-index mo dels with measuremen t er-

ror and endogeneit y . The Ec onometrics Journal, 18(3):347–362,

Octob er 2015. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Huang:2008:PV A

[Hua08] Xiao Huang. P anel v ector autoregression under cross-sectional

dep endence. The Ec onometrics Journal, 11(2):219–243, July

2008. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Huang:2011:QML

[Hua11] Xiao Huang. Quasi-maxim um lik eliho o d estimation of discretely

observ ed diffusions. The Ec onometrics Journal, 14(2):241–256,

July 2011. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Houn y o:2016:VEE

[HV16] Ulric h Houn y o and Bezirgen V eliy ev. V alidit y of Edgew orth ex-

pansions for realized v olatilit y estimators. The Ec onometrics

Journal, 19(1):1–32, F ebruary 2016. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic).

Hsiao:2007:LA T

[HW07] Cheng Hsiao and Siy an W ang. Lag-augmen ted t w o- and three-

stage least squares estimators for in tegrated structural dynamic

mo dels. The Ec onometrics Journal, 10(1):49–81, Marc h 2007.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Huang:2008:EGM

[HWY08] Da Huang, Hansheng W ang, and Qiw ei Y ao. Estimating GAR CH

mo dels: when to use what? The Ec onometrics Journal, 11(1):

27–38, Marc h 2008. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Han:2012:NSN

[HZ12] Heejo on Han and Shen Zhang. Non-stationary non-parametric

v olatilit y mo del. The Ec onometrics Journal, 15(2):204–225, June

2012. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Igami:2020:AIS

[Iga20] Mitsuru Igami. Artificial in telligence as structural estimation:

Deep Blue, Bonanza, and AlphaGo. The Ec onometrics Journal,

23(3):S1–S24, Septem b er 2020. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic). URL http://academic.oup.

com/ectj/article/23/3/S1/5802896.

ilKim:2007:UCR

[iK07] Ky o o il Kim. Uniform con v ergence rate of the seminonparamet-

ric densit y estimator and testing for similarit y of t w o unkno wn

densities. The Ec onometrics Journal, 10(1):1–34, Marc h 2007.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Ik efuji:2024:RPP

[IMY24] Masak o Ik efuji, Jan R. Magn us, and T ak ashi Y amagata. Rev eal-

ing priors from p osteriors with an application to inflation fore-

casting in the UK. The Ec onometrics Journal, 27(1):151–170,

Jan uary 2024. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

27/1/151/7288648 .

Inoue:2006:BAM

[Ino06] A tsushi Inoue. A b o otstrap approac h to momen t selection. The

Ec onometrics Journal, 9(1):48–75, Marc h 2006. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Ioannidis:2005:RBB

[Ioa05] Ev angelos E. Ioannidis. Residual-based blo c k b o otstrap unit ro ot

testing in the presence of trend breaks. The Ec onometrics Jour-

nal, 8(3):323–351, No v em b er 2005. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic).

Iskhak o v:2020:E

[IRS20a] F edor Iskhak o v, John Rust, and Bertel Sc hjerning. Editorial. The

Ec onometrics Journal, 23(3):Si–Siii, Septem b er 2020. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/23/3/Si/5925025 .

Iskhak o v:2020:MLS

[IRS20b] F edor Iskhak o v, John Rust, and Bertel Sc hjerning. Mac hine

learning and structural econometrics: con trasts and syner-

gies. The Ec onometrics Journal, 23(3):S81–S124, Septem b er

2020. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/23/3/

S81/5899047 .

Carrion-i-Silv estre:2005:BP A

[iSDLB05] Josep Llu ´ ıs Carrion i Silv estre, T om´ as Del Barrio-Castro, and

Enrique L´ op ez-Bazo. Breaking the panels: an application to the

GDP p er capita. The Ec onometrics Journal, 8(2):159–175, July

2005. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Iskhak o v:2010:SDM

[Isk10] F edor Iskhak o v. Structural dynamic mo del of retiremen t with

laten t health indicator. The Ec onometrics Journal, 13(3):S126–

S161, Octob er 2010. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Carrion-i-Silv estre:2006:JHS

[iSS06] Josep Llu ´ ıs Carrion i Silv estre and Andreu Sans´ o. Join t h yp oth-

esis sp ecification for unit ro ot tests with a structural break. The

Ec onometrics Journal, 9(2):196–224, July 2006. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Jiang:2014:W CQ

[JJS14] Jianc heng Jiang, Xuejun Jiang, and Xin yuan Song. W eigh ted

comp osite quan tile regression estimation of DT AR CH mo dels.

The Ec onometrics Journal, 17(1):1–23, F ebruary 2014. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Jiang:2010:EEM

[JK10] George J. Jiang and John L. Knigh t. ECF estimation of Mark o v

mo dels where the transition densit y is unkno wn. The Ec ono-

metrics Journal, 13(2):245–270, July 2010. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Jungbac k er:2015:LBD

[JK15] Borus Jungbac k er and Siem Jan Ko opman. Lik eliho o d-based

dynamic factor analysis for measuremen t and forecasting. The

Ec onometrics Journal, 18(2):C1–C21, June 2015. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Jensen:2001:NSM

[JL01] Morten B. Jensen and Asger Lunde. The NIG–S&AR CH

mo del: a fat-tailed, sto c hastic, and autoregressiv e conditional

heterosk edastic v olatilit y mo del. The Ec onometrics Journal, 4

(2):319–342, Decem b er 2001. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Jacobson:2008:IER

[JLLN08] T or Jacobson, Johan Lyhagen, Rolf Larsson, and Marianne

Ness ´ en. Inflation, exc hange rates and PPP in a m ultiv ariate

panel coin tegration mo del. The Ec onometrics Journal, 11(1):

58–79, Marc h 2008. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Junk er:2005:MAR

[JM05] Markus Junk er and Angelik a Ma y . Measuremen t of aggregate risk

with copulas. The Ec onometrics Journal, 8(3):428–454, No v em-

b er 2005. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Jo c hmans:2017:NSB

[JM17] Ko en Jo c hmans and Thierry Magnac. A note on sufficiency in

binary panel mo dels. The Ec onometrics Journal, 20(2):259–269,

June 2017. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Johansen:2000:CAP

[JMN00] Søren Johansen, Ro cco Mosconi, and Ben t Nielsen. Coin tegration

analysis in the presence of structural breaks in the deterministic

trend. The Ec onometrics Journal, 3(2):216–249, Decem b er 2000.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Jo c hmans:2013:PCE

[Jo c13] Ko en Jo c hmans. P airwise-comparison estimation with non-

parametric con trols. The Ec onometrics Journal, 16(3):340–372,

Octob er 2013. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Jo c hmans:2014:FDP

[Jo c14] Ko en Jo c hmans. First-differencing in panel data mo dels with

inciden tal functions. The Ec onometrics Journal, 17(3):373–382,

Octob er 2014. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Jak obsen:2022:DR C

[JP22] Martin Emil Jak obsen and Jonas P eters. Distributional robust-

ness of K -class estimators and the PULSE. The Ec onometrics

Kleib er:2005:FSP

[KK05] Christian Kleib er and W alter Kr¨ amer. Finite-sample p o w er of the

Durbin–W atson test against fractionally in tegrated disturbances.

The Ec onometrics Journal, 8(3):406–417, No v em b er 2005. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Kim:2011:DET

[KK11] Y unmi Kim and Chang-Jin Kim. Dealing with endogeneit y in

a time-v arying parameter mo del: join t estimation and t w o-step

estimation pro cedures. The Ec onometrics Journal, 14(3):487–

497, Octob er 2011. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Ka w ak atsu:2009:EA O

[KL09] Hiro yuki Ka w ak atsu and Ann G. Largey

. EM algorithms for or-

dered probit mo dels with endogenous regressors. The Ec onomet-

rics Journal, 12(1):164–186, Marc h 2009. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Knaus:2021:MLE

[KLS21] Mic hael C. Knaus, Mic hael Lec hner, and An thon y Strittmatter.

Mac hine learning estimation of heterogeneous causal effects: Em-

pirical Mon te Carlo evidence. The Ec onometrics Journal, 24(1):

134–161, Jan uary 2021. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/24/1/134/5854188 .

Kim:2004:TSQ

[KM04] T ae-Hw an Kim and Christophe Muller. Tw o-stage quan tile re-

gression when the first stage is based on quan tile regression. The

Ec onometrics Journal, 7(1):218–231, June 2004. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Karaca-Mandic:2003:SEC

[KMT03] Pinar Karaca-Mandic and Kenneth T rain. Standard error correc-

tion in t w o-stage estimation with nested samples. The Ec onomet-

rics Journal, 6(2):401–407, Decem b er 2003. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Klupp elb erg:2002:TRR

[KMVW02] Claudia Kl ¨ upp elb erg, Ross A. Maller, Mark V an De Vyv er, and

Deric k W ee. T esting for reduction to random w alk in autore-

gressiv e conditional heterosk edasticit y mo dels. The Ec onomet-

rics Journal, 5(2):387–416, Decem b er 2002. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Knigh t:2008:ESC

[KN08] John Knigh t and Cath y Q. Ning. Estimation of the sto c hastic

conditional duration mo del via alternativ e metho ds. The Ec ono-

metrics Journal, 11(3):593–616, No v em b er 2008. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Keane:2020:CDN

[KN20] Mic hael Keane and Timoth y Neal. Comparing deep neural net-

w ork and econometric approac hes to predicting the impact of

climate c hange on agricultural yield. The Ec onometrics Journal,

23(3):S59–S80, Septem b er 2020. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic). URL http://academic.oup.

com/ectj/article/23/3/S59/5849000 .

Knaus:2022:DML

[Kna22] Mic hael C. Knaus. Double mac hine learning-based programme

ev aluation under unconfoundedness. The Ec onometrics Journal,

25(3):602–627, Septem b er 2022. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic). URL http://academic.oup.

com/ectj/article/25/3/602/6596870 .

Kurita:2011:CMP

[KNR11] T ak amitsu Kurita, Heino Bohn Nielsen, and Anders Rah b ek.

An I (2) coin tegration mo del with piecewise linear trends. The

Ec onometrics Journal, 14(2):131–155, July 2011. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Ko enk er:2020:IMR

[Ko e20] Roger Ko enk er. The ignoran t monop olist redux. The Ec onomet-

rics Journal, 23(2):316–322, Ma y 2020. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/23/2/316/5625070 .

Komaro v a:2013:PIA

[Kom13] T atiana Komaro v a. P artial iden tification in asymmetric auctions

in the absence of indep endence. The Ec onometrics Journal, 16

(1):S60–S92, F ebruary 2013. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Kongsted:2003:CAS

[Kon03] Hans Christian Kongsted. An I (2) coin tegration analysis of

small-coun try imp ort price determination. The Ec onometrics

Journal, 6(1):53–71, June 2003. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Ko op:2010:RF C

[Ko o10] Gary Ko op. A review of A First Course in Bayesian Statisti-

c al Metho ds. The Ec onometrics Journal, 13(1):B1–B5, F ebruary

2010. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Korolev:2022:RFE

[Kor22] Iv an Korolev. On reduced form estimation of the effect of p ol-

icy in terv en tions on the CO

VID-19 pandemic. The Ec onomet-

rics Journal, 25(3):762–780, Septem b er 2022. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:/

/academic.oup.com/ectj/article/25/3/762/6555449 .

Kiviet:1998:DF A

[KP98] Jan F. Kiviet and Garry D. A. Phillips. Degrees of freedom ad-

justmen t for disturbance v ariance estimators in dynamic regres-

sion mo dels. The Ec onometrics Journal, 1(2):44–70, Decem b er

1998. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Ko op:2001:TOJ

[KP01a] Gary Ko op and Dale J. P oirier. T esting for optimalit y in job

searc h mo dels. The Ec onometrics Journal, 4(2):257–272, De-

cem b er 2001. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Ko op:2001:AFN

[KP01b] Gary Ko op and Simon M. P otter. Are apparen t findings of non-

linearit y due to structural instabilit y in economic time series?

The Ec onometrics Journal, 4(1):37–55, June 2001. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Ko op:2004:FDF

[KP04] Gary Ko op and Simon P otter. F orecasting in dynamic factor

mo dels using Ba y esian mo del a v eraging. The Ec onometrics Jour-

nal, 7(2):550–565, Decem b er 2004. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Kiviet:2005:MAL

[KP05] Jan F. Kiviet and Garry D. A. Phillips. Momen t appro ximation

for least-squares estimators in dynamic regression mo dels with a

unit ro ot. The Ec onometrics Journal, 8(2):115–142, July 2005.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Kyriacou:2017:I IS

[KPR17] Maria Kyriacou, P eter C. B. Phillips, and F rancesca Rossi. Indi-

rect inference in spatial autoregression. The Ec onometrics Jour-

nal, 20(2):168–189, June 2017. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Koning:2003:DCS

[KR03] Ruud H. Koning and Geert Ridder. Discrete c hoice and sto c has-

tic utilit y maximization. The Ec onometrics Journal, 6(1):1–27,

June 2003. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Kok oszk a:2013:PSI

[KR13] Piotr Kok oszk a and Matthew Reimherr. Predictabilit y of shap es

of in trada y price curv es. The Ec onometrics Journal, 16(3):285–

308, Octob er 2013. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Kreiss:2023:IRD

[KR23] Alexander Kreiss and Christoph Rothe. Inference in regres-

sion discon tin uit y designs with high-dimensional co v ariates. The

Ec onometrics Journal, 26(2):105–123, Ma y 2023. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/26/2/105/6957254 .

Kring:2009:MTG

[KRH

+

09] Sebastian Kring, Sv etlozar T. Rac hev, Markus H¨ oc hst¨ otter,

F rank J. F ab ozzi, and Mic hele Leonardo Bianc hi. Multi-tail gen-

eralized elliptical distributions for asset returns. The Ec onomet-

rics Journal, 12(2):272–291, July 2009. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Kristensen:2012:NPD

[Kri12] Dennis Kristensen. Non-parametric detection and estimation of

structural c hange. The Ec onometrics Journal, 15(3):420–461, Oc-

tob er 2012. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Krief:2017:SLM

[Kri17] Jerome M. Krief. Semi-linear mo de regression. The Ec onometrics

Journal, 20(2):149–167, June 2017. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic).

Kruiniger:2021:IAM

[Kru21] Hugo Kruiniger. Iden tification without assuming mean station-

arit y: quasi-maxim um lik eliho o d estimation of dynamic panel

mo dels with endogenous regressors. The Ec onometrics Journal,

24(3):417–441, Septem b er 2021. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic). URL http://academic.oup.

com/ectj/article/24/3/417/6030027 .

Kap etanios:2006:UR T

[KS06] George Kap etanios and Y ongc heol Shin. Unit ro ot tests in three-

regime SET

AR mo dels. The Ec onometrics Journal, 9(2):252–278,

July 2006. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Kom unjer:2010:SPE

[KS10] Iv ana Kom unjer and Andres San tos. Semi-parametric estima-

tion of non-separable mo dels: a minim um distance from inde-

p endence approac h. The Ec onometrics Journal, 13(3):S28–S55,

Octob er 2010. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Ko opman:1999:SAM

[KSD99] Siem Jan Ko opman, Neil Shephard, and Jurgen A. Do ornik. Sta-

tistical algorithms for mo dels in state space using SsfP ac k 2.2.

The Ec onometrics Journal, 2(1):107–160, June 1999. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Kline:2018:ITE

[KT18] Brendan Kline and Elie T amer. Iden tification of treatmen t effects

with selectiv e participation in a randomized trial. The Ec onomet-

rics Journal, 21(3):332–353, Octob er 2018. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Kasy:2023:MSB

[KT23] Maximilian Kasy and Alexander T eytelb o ym. Matc hing with

semi-bandits. The Ec onometrics Journal, 26(1):45–66, Jan uary

2023. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/26/1/

45/6717767 .

Klein:2024:SDS

[KT24] Alexander Klein and Guy Tc h uen te. Spatial differencing for sam-

ple selection mo dels with ‘site-sp ecific’ unobserv ed lo cal effects.

The Ec onometrics Journal, 27(2):235–257, Ma y 2024. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/27/2/235/7453676 .

Kuosmanen:2008:R TC

[Kuo08] Timo Kuosmanen. Represen tation theorem for con v ex nonpara-

metric least squares. The Ec onometrics Journal, 11(2):308–325,

July 2008. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Karabiyik:2021:FUC

[KW21] Hande Karabiyik and Joakim W esterlund. F orecasting using

cross-section a v erage-augmen ted time series regressions. The

Ec onometrics Journal, 24(2):315–333, Ma y 2021. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/24/2/315/5921167 .

Kleiman-W einer:2018:NPB

[KWTZ18] Max Kleiman-W einer, Josh ua B. T enen baum, and P engh ui Zhou.

Non-parametric Ba y esian inference of strategies in rep eated

games. The Ec onometrics Journal, 21(3):298–315, Octob er 2018.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Kurozumi:2015:CSB

[KY15] Eiji Kurozumi and Y ohei Y amamoto. Confidence sets for the

break date based on optimal tests. The Ec onometrics Journal,

18(3):412–435, Octob er 2015. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Kejriw al:2021:GF A

[KY21] Mohitosh Kejriw al and Xuew en Y u. Generalized forecast a v erag-

ing in autoregressions with a near unit ro ot. The Ec onometrics

Journal, 24(1):83–102, Jan uary 2021. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/24/1/83/5814315 .

Kaplan:2023:CLI

[KZ23] Da vid M. Kaplan and W ei Zhao. Comparing laten t inequalit y

with ordinal data. The Ec onometrics Journal, 26(2):189–214,

Ma y 2023. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

26/2/189/6840227 .

Larsson:1998:D A U

[Lar98] Rolf Larsson. Distribution appro ximation of unit ro ot tests in

autoregressiv e mo dels. The Ec onometrics Journal, 1(2):10–26,

Decem b er 1998. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Lom bardi:2008:IES

[LC08] Marco J. Lom bardi and Giorgio Calzolari. Indirect estimation

of α-stable distributions and pro cesses. The Ec onometrics Jour-

nal, 11(1):193–208, Marc h 2008. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Li:2011:NPT

[LCG11] Degui Li, Jia Chen, and Jiti Gao. Non-parametric time-v arying

co efficien t panel data mo dels with fixed effects. The Ec onometrics

Journal, 14(3):387–408, Octob er 2011. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic).

Lec hner:1999:NBE

[Lec99] Mic hael Lec hner. Nonparametric b ounds on emplo ymen t and

income effects of con tin uous v o cational training in East German y.

The Ec onometrics Journal, 2(1):1–28, June 1999. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Li:2008:KNN

[LG08] Rui Li and Guan Gong. K-nearest-neigh b our non-parametric

estimation of regression functions in the presence of irrelev an t

Li:2009:DNF

[LP09] Qiaoling Li and Jiazh u P an. Determining the n um b er of factors

in a m ultiv ariate error correction-v olatilit y factor mo del. The

Ec onometrics Journal, 12(1):45–61, Marc h 2009. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Liu:2017:PEB

[LPR17] Xiao dong Liu, Eleonora P atacc hini, and Edoardo Rainone. P eer

effects in b edtime decisions among adolescen ts: a so cial net w ork

mo del with sampled data. The Ec onometrics Journal, 20(3):

S103–S125, Octob er 2017. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Lin ton:2014:TSD

[LPW14] Oliv er Lin ton, Thierry P ost, and Y o on-Jae Whang. T esting for

the sto c hastic dominance efficiency of a giv en p ortfolio. The

Ec onometrics Journal, 17(2):S59–S74, June 2014. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Lewb el:2024:IME

[LQT24] Arth ur Lewb el, Xi Qu, and Xun T ang. Ignoring measuremen t

errors in so cial net w orks. The Ec onometrics Journal, 27(2):171–

187, Ma y 2024. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

27/2/171/7502792 .

Lucc hetti:2005:AR T

[LR05] Riccardo Lucc hetti and Eduardo Rossi. Artificial regression test-

ing in the GAR

CH-in-mean mo del. The Ec onometrics Journal,

8(3):306–322, No v em b er 2005. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Liu:2006:UR T

[LR06] Hui Liu and Gabriel Ro dr ´ ıguez. Unit ro ot tests and structural

c hange when the initial observ ation is dra wn from its uncon-

ditional distribution. The Ec onometrics Journal, 9(2):225–251,

July 2006. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Lanne:2005:NLG

[LS05] Markku Lanne and P en tti Saikk onen. Non-linear GAR

CH mo dels

for highly p ersisten t v olatilit y . The Ec onometrics Journal, 8(2):

251–276, July 2005. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Lin ton:2012:E

[LS12] Oliv er Lin ton and Ric hard J. Smith. EDITORIAL. The Ec ono-

metrics Journal, 15(1):Ci–Cii, F ebruary 2012. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Lee:2021:CSA

[LS21] Seo jeong Lee and Y oungki Shin. Complete subset a v eraging with

man y instrumen ts. The Ec onometrics Journal, 24(2):290–314,

Ma y 2021. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

24/2/290/5981609 .

Luutk ep ohl:2001:MEV

[LST01] Helm ut L ¨ uutk ep ohl, P en tti Saikk onen, and Carsten T renkler.

Maxim um eigen v alue v ersus trace tests for the coin tegrating rank

of a V

AR pro cess. The Ec onometrics Journal, 4(2):287–310, De-

cem b er 2001. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Lobato:2006:OFD

[L V06] Ignacio N. Lobato and Carlos V elasco. Optimal fractional

Dic k ey–F uller tests. The Ec onometrics Journal, 9(3):492–510,

No v em b er 2006. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Lobato:2022:SSE

[L V22] Ignacio N. Lobato and Carlos V elasco. Single step estima-

tion of ARMA ro ots for nonfundamen tal nonstationary frac-

tional mo dels. The Ec onometrics Journal, 25(2):455–476, Ma y

2022. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/25/2/

455/6505131 .

Lin:2017:STS

[L W17] Juan Lin and Ximing W u. A sequen tial test for the sp ecification

of predictiv e densities. The Ec onometrics Journal, 20(2):190–220,

June 2017. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Li:2024:NTU

[L WJX24] Y anglin Li, Shaoping W ang, Sainan Jin, and Zhijie Xiao. A new

test for unit ro ots with a partial quadratic trend. The Ec onomet-

rics Journal, 27(2):258–277, Ma y 2024. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/27/2/258/7450458 .

Li:2012:WI I

[LX12] Hong Li and Zhijie Xiao. W eak instrumen t inference in the pres-

ence of parameter instabilit y . The Ec onometrics Journal, 15(3):

395–419, Octob er 2012. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Lin:2017:ESI

[LX17] Zhong jian Lin and Haiqing Xu. Estimation of so cial-influence-

dep enden t p eer pressure in a large net w ork game. The Ec ono-

metrics Journal, 20(3):S86–S102, Octob er 2017. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Liu:2020:AFT

[L Y20] Ruixuan Liu and Zhengfei Y u. Accelerated failure time mo dels

with log-conca v e errors. The Ec onometrics Journal, 23(2):251–

268, Ma y 2020. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

23/2/251/5663610 .

Liu:2021:DDM

[LZZ21] Molei Liu, Yi Zhang, and Doudou Zhou. Double/debiased ma-

c hine learning for logistic partially linear mo del. The Ec ono-

metrics Journal, 24(3):559–588, Septem b er 2021. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/24/3/559/6296639 .

Ma:2017:SOR

[Ma17] Jun Ma. Second-order refinemen t of empirical lik eliho o d ratio

tests of nonlinear restrictions. The Ec onometrics Journal, 20(1):

139–148, F ebruary 2017. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Madsen:2005:ECR

[Mad05] Edith Madsen. Estimating coin tegrating relations from a cross

section. The Ec onometrics Journal, 8(3):380–405, No v em b er

2005. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Madsen:2010:URI

[Mad10] Edith Madsen. Unit ro ot inference in panel data mo dels where

the time-series dimension is fixed: a comparison of differen t tests.

The Ec onometrics Journal, 13(1):63–94, F ebruary 2010. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Magn us:2002:EMU

[Mag02] Jan Magn us. Estimation of the mean of a univ ariate normal

distribution with kno wn v ariance. The Ec onometrics Journal, 5

(1):225–236, June 2002. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Magdalinos:2007:IUE

[Mag07] T assos Magdalinos. On the inconsistency of the unrestricted es-

timator of the information matrix near a unit ro ot. The Ec ono-

metrics Journal, 10(2):245–262, July 2007. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Magn usson:2010:ILD

[Mag10] Leandro M. Magn usson. Inference in limited dep enden t v ariable

mo dels robust to w eak iden tification. The Ec onometrics Journal,

13(3):S56–S79, Octob er 2010. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Manski:2013:ITR

[Man13] Charles F. Manski. Iden tification of treatmen t resp onse with

so cial in teractions. The Ec onometrics Journal, 16(1):S1–S23,

F ebruary 2013. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Mao:2016:TEC

[Mao16] Guangyu Mao. T esting for error cross-sectional indep endence us-

ing pairwise augmen ted regressions. The Ec onometrics Journal,

19(3):237–260, Octob er 2016. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Martin:2012:R OH

[Mar12] Gael Martin. A review of The Oxfor d Handb o ok of Bayesian

Ec onometrics edited b y Gew ek e (John), Ko op (Gary) and v an

Dijk (Herman). The Ec onometrics Journal, 15(3):B11–B15, Oc-

tob er 2012. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Marsh:2013:RNP

[Mar13] P atric k Marsh. A review of non-parametric econometrics. The

Ec onometrics Journal, 16(2):B1–B3, June 2013. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Ma y oral:2007:MDE

[Ma y07] Laura Ma y oral. Minim um distance estimation of stationary and

non-stationary ARFIMA pro cesses. The Ec onometrics Journal,

10(1):124–148, Marc h 2007. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

McElro y:2008:EFH

[McE08] T uc k er McElro y . Exact form ulas for the Ho dric k–Prescott filter.

The Ec onometrics Journal, 11(1):209–217, Marc h 2008. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

McKenzie:2001:EAM

[McK01] Da vid J. McKenzie. Estimation of AR(1) mo dels with unequally

spaced pseudo-panels. The Ec onometrics Journal, 4(1):89–108,

June 2001. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Menc hetti:2023:CCO

[MCM23] Fiammetta Menc hetti, F abrizio Cip ollini, and F abrizia Mealli.

Com bining coun terfactual outcomes and ARIMA mo dels for p ol-

icy ev aluation. The Ec onometrics Journal, 26(1):1–24, Jan uary

2023. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/26/1/

1/6713620 .

Meddahi:2003:ARI

[Med03] Nour Meddahi. ARMA represen tation of in tegrated and realized

v ariances. The Ec onometrics Journal, 6(2):335–356, Decem b er

2003. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Mey er:2003:SVB

[MFB03] Renate Mey er, Da vid A. F ournier, and Andreas Berg. Sto c hastic

v olatilit y: Ba y esian computation using automatic differen tiation

and the extended Kalman filter. The Ec onometrics Journal, 6(2):

408–420, Decem b er 2003. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

McElro y:2019:TCV

[MJ19] T uc k er S. McElro y and Agnieszk a Jac h. T esting collinearit y of

v ector time series. The Ec onometrics Journal, 22(2):97–116, Ma y

2019. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/22/2/

97/5303850 .

Mo enc h:2011:HF A

[MN11] Eman uel Mo enc h and Serena Ng. A hierarc hical factor analysis

of U.S. housing mark et dynamics. The Ec onometrics Journal,

14(1):C1–C24, F ebruary 2011. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Marriott:2003:EET

[MNT03] J. M. Marriott, J. C. Na ylor, and A. R. T rema yne. Exploring eco-

nomic time series: a Ba y esian graphical approac h. The Ec ono-

metrics Journal, 6(1):124–145, June 2003. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Moffatt:2001:GCM

[Mof01] P eter G. Moffatt. Graphical conditional momen t tests. The

Ec onometrics Journal, 4(1):56–69, June 2001. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Monfardini:1998:ESV

[Mon98] Chiara Monfardini. Estimating sto c hastic v olatilit y mo dels

through indirect inference. The Ec onometrics Journal, 1(1):113–

128, June 1998. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Mac hado:2005:BEC

[MP05] Jos ´ e A. F. Mac hado and P aulo P aren te. Bo otstrap estimation of

co v ariance matrices via the p ercen tile metho d. The Ec onometrics

Journal, 8(1):70–78, Marc h 2005. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Mo on:2008:ALP

[MP08] Hyungsik Roger Mo on and Benoit P erron. Asymptotic lo cal

p o w er of p o oled t-ratio tests for unit ro ots in panels with fixed

effects. The Ec onometrics Journal, 11(1):80–104, Marc h 2008.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Mutl:2011:HTC

[MP11] Jan Mutl and Mic hael Pfafferma yr. The Hausman test in a Cliff

and Ord panel mo del. The Ec onometrics Journal, 14(1):48–76,

F ebruary 2011. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Masten:2023:CEA

[MP23] Matthew A. Masten and Alexandre P oirier. Cho osing exogene-

it y assumptions in p oten tial outcome mo dels. The Ec onomet-

rics Journal, 26(3):327–349, Septem b er 2023. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:/

/academic.oup.com/ectj/article/26/3/327/7005213 .

Mo on:2014:POP

[MPP14] Hyungsik Roger Mo on, Benoit P erron, and P eter C. B. Phillips.

P oin t-optimal panel unit ro ot tests with serially correlated er-

rors. The Ec onometrics Journal, 17(3):338–372, Octob er 2014.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Manrique:1998:SBL

[MS98] Aurora Manrique and Neil Shephard. Sim ulation-based lik eli-

ho o d inference for limited dep enden t pro cesses. The Ec onomet-

rics Journal, 1(1):174–202, June 1998. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Magn us:2005:TE

[MS05a] Jan R. Magn us and Ashok e K. Sinha. On Theil’s errors. The

Ec onometrics Journal, 8(1):39–54, Marc h 2005. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Moauro:2005:TDU

[MS05b] Filipp o Moauro and Gio v anni Sa vio. T emp oral disaggregation us-

ing m ultiv ariate structural time series mo dels. The Ec onometrics

Journal, 8(2):214–234, July 2005. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Mikushev a:2024:WIM

[MS24] Anna Mikushev a and Liy ang Sun. W eak iden tification with man y

instrumen ts. The Ec onometrics Journal, 27(2):C1–C28, Ma y

Nak atani:2009:TVI

[NT09] T omoaki Nak atani and Timo T er¨ asvirta. T esting for v olatilit y in-

teractions in the constan t conditional correlation GAR

CH mo del.

The Ec onometrics Journal, 12(1):147–163, Marc h 2009. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Ng:2002:F A T

[NV02] Serena Ng and Timoth y V ogelsang. F orecasting autoregressiv e

time series in the presence of deterministic comp onen ts. The

Ec onometrics Journal, 5(1):196–224, June 2002. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Orsal:2011:CLB

[

¨

OD11] Deniz Dilan Karaman

¨

Orsal and Bernd Droge. Corrigendum

to ‘Lik eliho o d-based coin tegration tests in heterogeneous panels’

(Larsson R., J. Lyhagen and M. L¨ othgren, Econometrics Jour-

nal, 4, 2001, 109–142). The Ec onometrics Journal, 14(1):121–

125, F ebruary 2011. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). See [LLL01 ].

Ouy ang:2006:CVN

[OLL06] Desheng Ouy ang, Dong Li, and Qi Li. Cross-v alidation and non-

parametric k nearest-neigh b our estimation. The Ec onometrics

Journal, 9(3):448–471, No v em b er 2006. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Olden:2022:TDE

[OM22] Andreas Olden and Jarle Møen. The triple difference esti-

mator. The Ec onometrics Journal, 25(3):531–553, Septem b er

2022. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/25/3/

531/6545797 .

Ooms:1999:RSS

[Oom99] Marius Ooms. Review of SsfP ac k 2.2: statistical algorithms for

mo dels in state space. The Ec onometrics Journal, 2(1):161–166,

June 1999. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Otsu:2023:EMD

[OP23] T aisuk e Otsu and Martin P esendorfer. Equilibrium m ultiplicit y in

dynamic games: T esting and estimation. The Ec onometrics Jour-

nal, 26(1):C26–C42, Jan uary 2023. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/26/1/C26/6576205 .

Osb orn:2012:RMN

[Osb12] Denise R. Osb orn. A review of Mo del ling Nonline ar Ec onomic

Time Series b y T er¨ asvirta (Timo), Tjøstheim (Dag) and Granger

(Cliv e W. J.). The Ec onometrics Journal, 15(2):B1–B3, June

2012. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Ohn:2004:TDD

[OTP04] Jonathan Ohn, Larry W. T a ylor, and Adrian P agan. T esting

for duration dep endence in economic cycles. The Ec onometrics

Journal, 7(2):528–549, Decem b er 2004. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Otsu:2011:LDG

[Ots11] T aisuk e Otsu. Large deviations of generalized metho d of momen ts

and empirical lik eliho o d estimators. The Ec onometrics Journal,

14(2):321–329, July 2011. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Orme:2006:ADF

[O Y06] Chris D. Orme and T ak ashi Y amagata. The asymptotic distribu-

tion of the F -test statistic for individual effects. The Ec onomet-

rics Journal, 9(3):404–422, No v em b er 2006. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Okui:2020:KEP

[O Y20] Ry o Okui and T ak ahide Y anagi. Kernel estimation for panel data

with heterogeneous dynamics. The Ec onometrics Journal, 23(1):

156–175, Jan uary 2020. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/23/1/156/5607791 .

P oignard:2023:EHD

[P A23] Benjamin P oignard and Manabu Asai. Estimation of high-

dimensional v ector autoregression via sparse precision matrix.

The Ec onometrics Journal, 26(2):307–326, Ma y 2023. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/26/2/307/6985002.

P alandri:2022:RIC

[P al22] Alessandro P alandri. Rank-in v ariance conditions for the com-

parison of v olatilit y forecasts. The Ec onometrics Journal, 25(1):

155–175, Jan uary 2022. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/25/1/155/6228830 .

P aruolo:2002:MCE

[P ar02] P aolo P aruolo. On Mon te Carlo estimation of relativ e p o w er.

The Ec onometrics Journal, 5(1):65–75, June 2002. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

P etursson:2000:RHD

[P ´ et00] Th´ orarinn G. P ´ etursson. The represen tativ e household’s demand

for money in a coin tegrated V

AR mo del. The Ec onometrics Jour-

nal, 3(2):162–176, Decem b er 2000. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Phillips:2015:EMT

[Phi15] P eter C. B. Phillips. Edmond Malin v aud: a tribute to his con-

tributions in econometrics. The Ec onometrics Journal, 18(2):

A1–A13, June 2015. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Pitarakis:2004:LSE

[Pit04] Jean-Yv es Pitarakis. Least squares estimation and tests of breaks

in mean and v ariance under missp ecification. The Ec onometrics

Journal, 7(1):32–54, June 2004. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

P aparo ditis:2002:TBB

[PP02] Efstathios P aparo ditis and Dimitris P olitis. The tap ered blo c k

b o otstrap for general statistics from stationary sequences. The

Ec onometrics Journal, 5(1):131–148, June 2002. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

P anop oulou:2004:CAD

[PP04] Ek aterini P anop oulou and Nikitas Pittis. A comparison of au-

toregressiv e distributed lag and dynamic OLS coin tegration es-

timators in the case of a serially correlated coin tegration error.

The Ec onometrics Journal, 7(2):585–617, Decem b er 2004. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

P edersen:2014:MVT

[PR14] Rasm us S. P edersen and Anders Rah b ek. Multiv ariate v ariance

targeting in the BEKK–GAR

CH mo del. The Ec onometrics Jour-

nal, 17(1):24–55, F ebruary 2014. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

P erron:2016:RBT

[PR16] Pierre P erron and Gabriel Ro dr ´ ıguez. Residuals-based tests for

coin tegration with generalized least-squares detrended data. The

Ec onometrics Journal, 19(1):84–111, F ebruary 2016. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Proietti:1998:SP A

[Pro98] T ommaso Proietti. Spurious p erio dic autoregressions. The

Ec onometrics Journal, 1(1):1–22, June 1998. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Proietti:2006:TDS

[Pro06] T ommaso Proietti. T emp oral disaggregation b y state space meth-

o ds: Dynamic regression metho ds revisited. The Ec onometrics

Journal, 9(3):357–372, No v em b er 2006. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

P etursson:2001:WFE

[PS01] Th´ orarinn G. P ´ etursson and T orsten Sløk. W age formation and

emplo ymen t in a coin tegrated V

AR mo del. The Ec onometrics

Journal, 4(2):191–209, Decem b er 2001. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Phillips:2003:DPE

[PS03] P eter C. B. Phillips and Donggyu Sul. Dynamic panel estimation

and homogeneit y testing under cross section dep endence. The

Ec onometrics Journal, 6(1):217–259, June 2003. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Preminger:2007:MSM

[PS07] Arie Preminger and Shinic hi Sak ata. A mo del selection metho d

for S -estimation. The Ec onometrics Journal, 10(2):294–319, July

2007. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

P oskitt:2009:AMC

[PS09] D. S. P oskitt and C. L. Sk eels. Assessing the magnitude of the

concen tration parameter in a sim ultaneous equations mo del. The

Ec onometrics Journal, 12(1):26–44, Marc h 2009. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

P erron:2011:RES

[PS11a] Pierre P erron and Ric hard J. Smith. Ro y al economic so ciet y

ann ual conference 2009 sp ecial issue on factor mo dels: Theoret-

ical and applied p ersp ectiv es. The Ec onometrics Journal, 14(1):

ci–ciii, F ebruary 2011. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Phillips:2011:NPR

[PS11b] P eter C. B. Phillips and Liang jun Su. Non-parametric regression

under lo cation shifts. The Ec onometrics Journal, 14(3):457–486,

Octob er 2011. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

P atton:2016:RES

[PS16] Andrew J. P atton and Ric hard J. Smith. Ro y al economic so-

ciet y ann ual conference 2014 sp ecial issue on large dimensional

mo dels. The Ec onometrics Journal, 19(1):Ci–Cii, F ebruary 2016.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Preminger:2017:LSE

[PS17] Arie Preminger and Giusepp e Storti. Least-squares estimation of

GAR CH(1,1) mo dels with hea vy-tailed errors. The Ec onometrics

Journal, 20(2):221–258, June 2017. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic).

Psaradakis:2001:MLS

[Psa01] Zac harias Psaradakis. Mark o v lev el shifts and the unit-ro ot h y-

p othesis. The Ec onometrics Journal, 4(2):225–241, Decem b er

2001. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

P ong:2008:DSL

[PST08] Shiuy an P ong, Mark B. Shac kleton, and Stephen J. T a ylor. Dis-

tinguishing short and long memory v olatilit y sp ecifications. The

Ec onometrics Journal, 11(3):617–637, No v em b er 2008. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

P onomarev a:2011:MMI

[PT11] Maria P onomarev a and Elie T amer. Missp ecification in momen t

inequalit y mo dels: bac k to momen t equalities? The Ec onomet-

rics Journal, 14(2):186–203, July 2011. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

P esaran:2008:BAL

[PUY08] M. Hashem P esaran, Aman Ullah, and T ak ashi Y amagata. A

bias-adjusted LM test of error cross-section indep endence. The

Ec onometrics Journal, 11(1):105–127, Marc h 2008. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

P erron:2001:AAN

[PV01] Pierre P erron and Cosme V o dounou. Asymptotic appro ximations

in the near-in tegrated mo del with a non-zero initial condition.

The Ec onometrics Journal, 4(1):143–169, June 2001. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Phillips:2011:CGA

[PY11] P eter C. B. Phillips and Jun Y u. Corrigendum to ‘A Gaussian

approac h for con tin uous time mo dels of short-term in terest rates’

(Y u, J. and P

. C. B. Phillips, Econometrics Journal, 4, 210–

224). The Ec onometrics Journal, 14(1):126–129, F ebruary 2011.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

See [YP01 ].

Qu:2013:SVM

[QP13] Zhong jun Qu and Pierre P erron. A sto c hastic v olatilit y mo del

with random lev el shifts and its applications to S&P 500 and

NASD A Q return indices. The Ec onometrics Journal, 16(3):309–

339, Octob er 2013. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Qu:2007:SCD

[Qu07] Zhong jun Qu. Searc hing for coin tegration in a dynamic system.

The Ec onometrics Journal, 10(3):580–604, No v em b er 2007. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Qu:2016:IVE

[QWfL16] Xi Qu, Xiaoliang W ang, and Lung fei Lee. Instrumen tal v ari-

able estimation of a spatial dynamic panel mo del with endoge-

nous spatial w eigh ts when T is small. The Ec onometrics Jour-

nal, 19(3):261–290, Octob er 2016. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Raggi:2005:AMM

[Rag05] Da vide Raggi. Adaptiv e MCMC metho ds for inference on affine

sto c hastic v olatilit y mo dels with jumps. The Ec onometrics Jour-

nal, 8(2):235–250, July 2005. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Read:2022:AIS

[Rea22] Matthew Read. Algorithms for inference in SV

ARs iden tified with

sign and zero restrictions. The Ec onometrics Journal, 25(3):699–

718, Septem b er 2022. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/25/3/699/6529229 .

Robinson:2006:IVE

[R G06] P

. M. Robinson and M. Gerolimetto. Instrumen tal v ariables es-

timation of stationary and non-stationary coin tegrating regres-

sions. The Ec onometrics Journal, 9(2):291–306, July 2006. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Rah b ek:1999:CRI

[RM99] Anders Rah b ek and Ro cco Mosconi. Coin tegration rank inference

with stationary regressors in V

AR mo dels. The Ec onometrics

Journal, 2(1):76–91, June 1999. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Robin:2010:RDS

[Rob10] Jean-Marc Robin. Recen t dev elopmen ts in structural micro e-

conometrics. The Ec onometrics Journal, 13(3):Si–Sii, Octob er

2010. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Ro drigues:2002:L TT

[Ro d02] P aulo Ro drigues. On LM t yp e tests for seasonal unit ro ots in

quarterly data. The Ec onometrics Journal, 5(1):176–195, June

2002. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

No v em b er 2008. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Song:2014:GDS

[SHR14] Song Song, W olfgang K. H¨ ardle, and Y a’aco v Rito v. General-

ized dynamic semi-parametric factor mo dels for high-dimensional

non-stationary time series. The Ec onometrics Journal, 17(2):

S101–S131, June 2014. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Silv a:2003:NEM

[Sil03] J. M. C. San tos Silv a. A note on the estimation of mixture mo dels

under endogenous sampling. The Ec onometrics Journal, 6(1):46–

52, June 2003. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Silv a:2011:RME

[Sil11] Jo~ ao M. C. San tos Silv a. A review of Micr o-Ec onometrics: Meth-

o ds of Moments and Limite d Dep endent V ariables (2nd Ed.) b y

Lee (My oung-jae). The Ec onometrics Journal, 14(2):B1–B4, July

2011. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Smith:2003:MSS

[Smi03] Murra y D. Smith. Mo delling sample selection using Arc himedean

copulas. The Ec onometrics Journal, 6(1):99–123, June 2003. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Smith:2008:SFM

[Smi08a] Murra y D. Smith. Sto c hastic fron tier mo dels with dep enden t

error comp onen ts. The Ec onometrics Journal, 11(1):172–192,

Marc h 2008. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Smith:2008:EJR

[Smi08b] Ric hard J. Smith. The econometrics journal of the Ro y al eco-

nomic so ciet y . The Ec onometrics Journal, 11(1):i–iii, Marc h

2008. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Smith:2015:RES

[Smi15] Ric hard J. Smith. Ro y al economic so ciet y ann ual conference 2012

sp ecial issue on econometrics of forecasting. The Ec onometrics

Journal, 18(2):Ci–Cii, June 2015. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Smith:2016:RES

[Smi16] Ric hard J. Smith. Ro y al economic so ciet y ann ual conference

2013sp ecial issue on econometrics of heterogeneit y . The Ec ono-

metrics Journal, 19(3):Ciii–Civ, Octob er 2016. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Smith:2017:RES

[Smi17] Ric hard J. Smith. Ro y al economic so ciet y ann ual conference 2015

sp ecial issue on econometrics of matc hing. The Ec onometrics

Journal, 20(2):Ci–Cii, June 2017. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Smith:2018:RES

[Smi18] Ric hard J. Smith. Ro y al economic so ciet y ann ual conference 2016

sp ecial issue on mo del selection and inference. The Ec onometrics

Journal, 21(1):Ci–Cii, F ebruary 2018. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic).

Sorensen:2000:PBE

[Sør00] Mic hael Sørensen. Prediction-based estimating functions. The

Ec onometrics Journal, 3(2):123–147, Decem b er 2000. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Sp erlic h:2009:NNP

[Sp e09] Stefan Sp erlic h. A note on non-parametric estimation with pre-

dicted v ariables. The Ec onometrics Journal, 12(2):382–395, July

2009. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Sarafidis:2009:IEC

[SR09] V asilis Sarafidis and Donald Rob ertson. On the impact of error

cross-sectional dep endence in short dynamic panel estimation.

The Ec onometrics Journal, 12(1):62–81, Marc h 2009. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Sob eron:2022:NPD

[SRPR22] Alexandra Sob eron, Juan M. Ro driguez-P o o, and P eter M.

Robinson. Nonparametric panel data regression with paramet-

ric cross-sectional dep endence. The Ec onometrics Journal, 25(1):

114–133, Jan uary 2022. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/25/1/114/6272425 .

Shin:2006:MGT

[SS06] Y ongc heol Shin and Andy Snell. Mean group tests for stationarit y

in heterogeneous panels. The Ec onometrics Journal, 9(1):123–

158, Marc h 2006. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Singh:2024:DR C

[SS24] Rah ul Singh and Liy ang Sun. Double robustness for complier

parameters and a semi-parametric test for complier c haracteris-

tics. The Ec onometrics Journal, 27(1):1–20, Jan uary 2024. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL

http://academic.oup.com/ectj/article/27/1/1/7303282 .

Strikholm:2006:SPD

[ST06] Birgit Strikholm and Timo T er¨ asvirta. A sequen tial pro cedure for

determining the n um b er of regimes in a threshold autoregressiv e

mo del. The Ec onometrics Journal, 9(3):472–491, No v em b er 2006.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Shin:2021:ECM

[ST21] Y oungki Shin and Zv ezdomir T o doro v. Exact computation of

maxim um rank correlation estimator. The Ec onometrics Journal,

24(3):589–607, Septem b er 2021. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic). URL http://academic.oup.

com/ectj/article/24/3/589/6247621 .

Sto y e:2022:BIP

[Sto22] J¨ org Sto y e. Bounding infection prev alence b y b ounding selectiv-

it y and accuracy of tests: with application to early CO

VID-19.

The Ec onometrics Journal, 25(1):1–14, Jan uary 2022. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/25/1/1/6325165 .

Sun:2013:HAR

[Sun13] Yixiao Sun. A heterosk edasticit y and auto correlation robust F

test using an orthonormal series v ariance estimator. The Ec ono-

metrics Journal, 16(1):1–26, F ebruary 2013. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Song:2022:EIT

[SY22] Kyungc h ul Song and Zhengfei Y u. Estimation and inference on

treatmen t effects under treatmen t-based sampling designs. The

Ec onometrics Journal, 25(3):554–575, Septem b er 2022. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/25/3/554/6554242 .

Sc hafgans:2010:SAA

[SZW10] Marcia M. A. Sc hafgans and Victoria Zinde-W alsh. Smo othness

adaptiv e a v erage deriv ativ e estimation. The Ec onometrics Jour-

nal, 13(1):40–62, F ebruary 2010. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

T ak ada:2008:A QP

[T ak08] T eruk o T ak ada. Asymptotic and qualitativ e p erformance of non-

parametric densit y estimators: a comparativ e study

. The Ec ono-

metrics Journal, 11(3):573–592, No v em b er 2008. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

T a ylor:2013:R UR

[T a y13] Rob ert T a ylor. A review of unit ro ot tests in time series: V olumes

1 and 2. The Ec onometrics Journal, 16(3):B5–B8, Octob er 2013.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Tc hatok a:2015:BVS

[Tc h15] Firmin Dok o Tc hatok a. On b o otstrap v alidit y for sp ecification

tests with w eak instrumen ts. The Ec onometrics Journal, 18(1):

137–146, F ebruary 2015. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Tc hatok a:2014:IRI

[TD14] Firmin Dok o Tc hatok a and Jean-Marie Dufour. Iden tification-

robust inference for endogeneit y parameters in linear structural

mo dels. The Ec onometrics Journal, 17(1):165–187, F ebruary

2014. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

T ao:2014:SIM

[TfL14] Ji T ao and Lung fei Lee. A so cial in teraction mo del with an

extreme order statistic. The Ec onometrics Journal, 17(3):197–

240, Octob er 2014. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Thomas:2006:CEB

[Tho06] Alban Thomas. Consisten t estimation of binary-c hoice panel

data mo dels with heterogeneous linear trends. The Ec onometrics

Journal, 9(2):177–195, July 2006. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Tsionas:2004:MSS

[TK04] Efth ymios G. Tsionas and Subal C. Kum bhak ar. Mark o v switc h-

ing sto c hastic fron tier mo del. The Ec onometrics Journal, 7(2):

398–425, Decem b er 2004. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Tse:2002:RBD

[Tse02] Y. K. Tse. Residual-based diagnostics for conditional het-

eroscedasticit y mo dels. The Ec onometrics Journal, 5(2):358–374,

Decem b er 2002. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Tsy a w o:2023:FIR

[Tsy23] Emman uel Selorm Tsy a w o. F easible IV regression without ex-

cluded instrumen ts. The Ec onometrics Journal, 26(2):235–256,

Ma y 2023. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

26/2/235/6888009 .

T ugan:2021:PVM

[T ug21] Mustafa T ugan. P anel V

AR mo dels with in teractiv e fixed effects.

The Ec onometrics Journal, 24(2):225–246, Ma y 2021. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/24/2/225/5873007 .

Thompson:2019:SGA

[TW19] Brennan S. Thompson and Matthew D. W ebb. A simple, graph-

ical approac h to comparing m ultiple treatmen ts. The Ec onomet-

rics Journal, 22(2):188–205, Ma y 2019. CODEN ???? ISSN 1368-

4221 (prin t), 1368-423X (electronic). URL http://academic.

oup.com/ectj/article/22/2/188/5487076 .

Ulric k:2008:USP

[Ulr08] Sha wn W. Ulric k. Using semi-parametric metho ds in an analysis

of earnings mobilit y . The Ec onometrics Journal, 11(3):478–498,

No v em b er 2008. CODEN ???? ISSN 1368-4221 (prin t), 1368-

423X (electronic).

Uematsu:2019:HDM

[UT19] Y oshimasa Uematsu and Shin y a T anak a. High-dimensional

macro economic forecasting and v ariable selection via p enalized

regression. The Ec onometrics Journal, 22(1):34–56, Jan uary

2019. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/22/1/

34/5317155 .

V anhems:2010:NPE

[V an10] Anne V anhems. Non-parametric estimation of exact consumer

surplus with endogeneit y in price. The Ec onometrics Journal,

13(3):S80–S98, Octob er 2010. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

v onBrasc h:2024:IES

[vBR

V24] Thomas v on Brasc h, Arvid Raknerud, and T rond C. Vigtel. Iden-

tifying the elasticit y of substitution with biased tec hnical c hange:

a structural panel GMM estimator. The Ec onometrics Journal,

27(1):84–106, Jan uary 2024. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic). URL http://academic.oup.

com/ectj/article/27/1/84/7285795 .

V ron tos:2003:FFM

[VDP03] I. D. V ron tos, P

. Dellap ortas, and D. N. P olitis. A full-factor

m ultiv ariate GAR

CH mo del. The Ec onometrics Journal, 6(2):

312–334, Decem b er 2003. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

v anderSluis:1998:CAS

[vdS98] Pieter J. v an der Sluis. Computationally attractiv e stabilit y tests

for the efficien t metho d of momen ts. The Ec onometrics Journal,

1(1):203–227, June 1998. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

V eraart:2011:LEL

[V er11] Alm ut E. D. V eraart. Lik eliho o d estimation of L ´ evy-driv en

sto c hastic v olatilit y mo dels through realized v ariance measures.

The Ec onometrics Journal, 14(2):204–240, July 2011. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

v anGarderen:2002:EID

[vGS02] Kees Jan v an Garderen and Chandra Shah. Exact in terpretation

of dumm y v ariables in semilogarithmic equations. The Ec ono-

metrics Journal, 5(1):149–159, June 2002. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

v anKipp ersluis:2018:BPE

[vKR18] Hans v an Kipp ersluis and Cornelius A. Rietv eld. Bey ond plau-

sibly exogenous. The Ec onometrics Journal, 21(3):316–331, Oc-

tob er 2018. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic).

Dijk:2003:EIT

[VST03] Dic k V an Dijk, Birgit Strikholm, and Timo T er¨ asvirta. The ef-

fects of institutional and tec hnological c hange and business cycle

fluctuations on seasonal patterns in quarterly industrial pro duc-

tion series. The Ec onometrics Journal, 6(1):79–98, June 2003.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

W ang:2020:SEG

[W C20] Xi W ang and Songnian Chen. Semiparametric estimation of

generalized transformation panel data mo dels with nonstation-

ary error. The Ec onometrics Journal, 23(3):386–402, Septem b er

2020. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/23/3/

386/5835681 .

W esterlund:2018:CPG

[W es18] Joakim W esterlund. CCE in panels with general unkno wn fac-

tors. The Ec onometrics Journal, 21(3):264–276, Octob er 2018.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

W ang:2007:TSE

[WH07] Liqun W ang and Cheng Hsiao. Tw o-stage estimation of limited

dep enden t v ariable mo dels with errors-in-v ariables. The Ec ono-

metrics Journal, 10(2):426–438, July 2007. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Wilhelmsson:2009:VR T

[Wil09] Anders Wilhelmsson. V alue at Risk with time v arying v ariance,

sk ewness and kurtosis — the NIG–A

CD mo del. The Ec onomet-

rics Journal, 12(1):82–104, Marc h 2009. CODEN ???? ISSN

1368-4221 (prin t), 1368-423X (electronic).

Y oshida:2002:ESF

[YG02] A tsushi Y oshida and Alessandra Guariglia. Estimating sa ving

functions in the presence of excessiv e-zeros problems. The Ec ono-

metrics Journal, 5(2):435–456, Decem b er 2002. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic).

Y uan:2023:SPI

[YL W23] Meng Y uan, P engfei Li, and Changbao W u. Semi-parametric in-

ference on Gini indices of t w o semi-con tin uous p opulations under

densit y ratio mo dels. The Ec onometrics Journal, 26(2):174–188,

Ma y 2023. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X

(electronic). URL http://academic.oup.com/ectj/article/

26/2/174/6840233 .

Y u:2001:GA C

[YP01] Jun Y u and P eter C. B. Phillips. A Gaussian approac h for con-

tin uous time mo dels of the short-term in terest rate. The Ec ono-

metrics Journal, 4(2):210–224, Decem b er 2001. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). See corrigen-

dum [PY11 ].

Y amamoto:2013:ETM

[YP13] Y ohei Y amamoto and Pierre P erron. Estimating and testing m ul-

tiple structural c hanges in linear mo dels using band sp ectral re-

gressions. The Ec onometrics Journal, 16(3):400–429, Octob er

2013. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Y ang:2008:GL T

[YT08] Zhenlin Y ang and Yiu-Kuen Tse. Generalized LM tests for func-

tional form and heteroscedasticit y . The Ec onometrics Journal,

11(2):349–376, July 2008. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Y ang:2011:FBA

[YV11] Jing jing Y ang and Timoth y J. V ogelsang. Fixed-b analysis of

LM-t yp e tests for a shift in mean. The Ec onometrics Journal,

14(3):438–456, Octob er 2011. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic).

Y u:2013:A TR

[YZ13] Ping Y u and Y ongqiang Zhao. Asymptotics for threshold regres-

sion under general conditions. The Ec onometrics Journal, 16(3):

430–462, Octob er 2013. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Y ang:2023:TW G

[YZ23] Yimin Y ang and Huili Zhang. Three-w a y gra vit y mo dels with

m ultiplicativ e unobserv ed effects. The Ec onometrics Journal, 26

(3):422–443, Septem b er 2023. CODEN ???? ISSN 1368-4221

(prin t), 1368-423X (electronic). URL http://academic.oup.

com/ectj/article/26/3/422/7153324 .

Y ang:2021:PKT

[YZLC21] Lixiong Y ang, Ch unli Zhang, Chingn un Lee, and I-P o Chen.

P anel kink threshold regression mo del with a co v ariate-dep enden t

threshold. The Ec onometrics Journal, 24(3):462–481, Septem b er

2021. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic). URL http://academic.oup.com/ectj/article/24/3/

462/6027470 .

Zaman:2002:MLE

[Zam02] Asad Zaman. Maxim um lik eliho o d estimates for the Hildreth–

Houc k random co efficien ts mo del. The Ec onometrics Journal, 5

(1):237–262, June 2002. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic).

Zhang:2004:SED

[ZfL04] W ei Zhang and Lung fei Lee. Sim ulation estimation of dynamic

discrete c hoice panel mo dels with accelerated imp ortance sam-

plers. The Ec onometrics Journal, 7(1):120–142, June 2004. CO-

DEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Zhang:2013:SPE

[Zha13] Zhengyu Zhang. Semi-parametric estimation of a generalized

threshold regression mo del under conditional quan tile restriction.

The Ec onometrics Journal, 16(2):250–277, June 2013. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Zhang:2015:IEP

[ZL15] Zhengyu Zhang and Bing Liu. Iden tification and estimation of

partially linear censored regression mo dels with unkno wn het-

eroscedasticit y . The Ec onometrics Journal, 18(2):242–273, June

2015. CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (elec-

tronic).

Zhang:2023:MSV

[ZLS23] Xiao Zhang, Xu Liu, and Xing jie Shi. Mo del selection for v ary-

ing co efficien t nonparametric transformation mo del. The Ec ono-

metrics Journal, 26(3):492–512, Septem b er 2023. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http://

academic.oup.com/ectj/article/26/3/492/7075872 .

Zhang:2012:TCT

[ZSP12] Y ongh ui Zhang, Liang jun Su, and P eter C. B. Phillips. T esting for

common trends in semi-parametric panel data mo dels with fixed

effects. The Ec onometrics Journal, 15(1):56–100, F ebruary 2012.

CODEN ???? ISSN 1368-4221 (prin t), 1368-423X (electronic).

Zh u:2020:NSB

[ZSS20] Huanjun Zh u, V asilis Sarafidis, and Mervyn J. Silv apulle. A new

structural break test for panels with common factors. The Ec ono-

metrics Journal, 23(1):137–155, Jan uary 2020. CODEN ????

ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:/

/academic.oup.com/ectj/article/23/1/137/5593950 .

Zhao:2024:A TS

[ZW24] Puying Zhao and Changbao W u. Augmen ted t w o-step estimating

equations with n uisance functionals and complex surv ey data.

The Ec onometrics Journal, 27(1):37–61, Jan uary 2024. CODEN

???? ISSN 1368-4221 (prin t), 1368-423X (electronic). URL http:

//academic.oup.com/ectj/article/27/1/37/7227331 .

Zh u:2021:MAE

[ZZMZ21] Rong Zh u, Xin yu Zhang, Y an yuan Ma, and Guoh ua Zou. Mo del

a v eraging estimation for high-dimensional co v ariance matrices

with a net w ork structure. The Ec onometrics Journal, 24(1):

177–197, Jan uary 2021. CODEN ???? ISSN 1368-4221 (prin t),

1368-423X (electronic). URL http://academic.oup.com/ectj/

article/24/1/177/5912831.