A Complete Bibliograph y of Ec onometrics and

Statistics

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

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

beebe@computer.org (In ternet)

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

19 Decem b er 2024

V ersion 1.19

Title w ord cross-reference

5 th

[AKW20]. A [CCCW23]. F [Cha23]. g [GP23, HPW23]. I [Ber20]. k

[F er24, LEP18]. l

0

[ZY24]. L

4

[Dem21]. M [OSSRK19]. Z

2

[DF19]. O (n)

[Dem21]. t [GH25, MBM17, PCP20].

-class [LEP18]. -distributions [GH25]. -Means [F er24]. -optimal

[CCCW23]. -priors [GP23, Ber20]. -quan tile [OSSRK19].

1-130 [Ano17a]. 1-136 [Ano20e]. 1-148 [Ano17b]. 1-158 [Ano19e, Ano20f].

1-164 [Ano18a]. 1-168 [Ano17c, Ano20g]. 1-170 [Ano19f, Ano19g]. 1-172

[Ano21h]. 1-188 [Ano18b]. 1-196 [Ano20h]. 1-200 [Ano17d]. 1-216

[Ano19h]. 1-250 [Ano18c]. 19 [BCCI24]. 1st [CK21b].

2017 [Ano17b, Ano17d, Ano17c, Ano17a]. 2018 [Ano18b, Ano18a, Ano18c].

2019 [Ano19f, Ano19g, Ano19e, Ano19h]. 2020

[Ano20f, Ano20h, Ano20e, Ano20g]. 2021 [Ano21e, Ano21h, Ano21f, Ano21g].

1

2022 [Ano22e, Ano22g, Ano22f]. 2023 [Ano23f, Ano23e, Ano23h, Ano23g].

2024 [Ano24f, Ano24h, Ano24e, Ano24g]. 2025 [Ano25g]. 20th [CK23]. 2nd

[CK21c, FKKP22, IL22]. 2SLS [LEP18].

50 [CG19]. 500 [HO18].

Abilit y [DR25]. accepting [DF19]. Accurate [Ron20]. Ac hieving [FY19].

across [Bla22]. Adaptiv e [BS21, OSSRK19, WW22, FR17, GF19, YW23].

AdaV ol [WW22]. Additiv e [ZY24, AMK22, Y os18]. adjusted [BSTS22].

Adv ances [CK21b, CK21c]. affine [HS20]. Against

[CY21, KSS23, Mar17, MGF18]. age [Beu23]. Aggregation

[dBCR21, Cha22]. agricultural [Czu19]. algorithm

[AFKL21, BB21, Dem21, Flo18, F or17]. algorithms [CK24, F

GV21].

allo cation [GP17]. allo ws [TB20]. Alternativ e [Ha y19, HK22, MGF18].

among [HVBJ17]. analyses [BHKX17]. Analysis

[FKKP22, KR22, SSL23, ZPY

+

24, CKL

+

23, CS22, DJF20, GP23, GJ19,

Ha y24, K

OPS17, LS21, MTV17, PS19a, R

C22, Y os25, dJW25, A

GE17].

analytic [

¨

OA17]. analytical [NW19]. Analytically [CCCW23]. analyzers

[MBM17]. Analyzing [KLMO22]. annals [AKW20]. annealing [Flo18].

anniv ersary [CK23]. Ann ual [BD22, BHKX17]. ann uit y [ZMG18].

anomaly [ABG

+

25]. an ti [AMS23]. an ti-mo de [AMS23]. an tip ersisten t

[ADG24]. Application [Art24, Asa23, RPRH19, BFS18, CWL23, CK22,

DJF20, FZF19, GM18, HO18, KKW17, KJ20, Sha17, SAK21, ZZ19].

Applications [V

QKS24, AL17, ABG

+

25, F er24, FF

O20, Gui18]. applied

[De 20, Lux22, Mac21b]. Approac h [ZYL22, BP22, CZJ

+

17, Czu19, DFS20,

FH19, GD22, HT23, Kar18, K

O17, PS19b, SFdB17, VS17]. Approac hes

[KSS23, BPT25]. Appro ximating [BKP18]. Appro ximation

[LSW24, Dem21, FKM24]. appro ximations [dZBMR

V24, LEP18]. April

[Ano17b, Ano19f, Ano20f, Ano21e, Ano23f, Ano24f]. Arbitrage

[PS23, Mac21a]. arbitrage-free [Mac21a]. Arbitrary [RA C

+

24]. AR CH

[CA17, SSL23]. AR

CH-M [SSL23]. area [Mor24]. arising [QD19]. ARMA

[DF19, KKW17, LDL21, SWS22]. ARMA-t yp e [DF19]. AR

TFIMA

[V QKS24]. articles [Ano25b, Ano25c, Ano25d, Ano25e, Ano25f]. Assessing

[BS18]. asso ciated [Beu23]. assumption [HP21]. Asymmetric

[A CG21, DR25, MCR

V20, P ao17, FH21]. Asymptotic

[BCR24, M ´ el22, ST24b]. Asymptotics [FS22]. attitude [STI20].

augmen ted [MPG18, WFSJ23]. auto [De 20]. auto-correlation [De 20].

Automatic [KR22]. autoregressions [FY19, LN17]. Autoregressiv e

[SM20, Siu25, CA17, HKTZ19, HV21, MTV17, SZH19]. a v erage

[NW19, PS19b]. Av eraging [HPW23, PL24]. Av oiding [RA C

+

24].

Babai [CCW24]. balancing [hLMdL25]. band [BS18]. bands

[GFED22, LSBW20]. bandwidth [A

O17, WL21]. Based

[GM22, MW20, AADN18, CCW24, CR20, CKP21, CS22, ELS23, FHT20,

MCR V20, MGF18, MMS

+

24, dV

C18]. Ba y es [HPW23]. Ba y esian

[AMS23, CLNP23, CWL23, CW23, COSW17, CNBN22, Czu19, DJF20,

FHT20, FY19, GP23, GW17, HGF

O20, K

C21, LCD21, LS21, MTV17, PS19a,

PCP20, SG17, SSL23, THS18, VS17, WFSJ23, ZYL22, ZD

Y22]. b eha viour

[PPDZ18]. Benjamini [D¨ oh18]. b est [Dem21]. Beta [Cha23].

Beta-statistics [Cha23]. b et w een [Czu19]. b ey ond [CK24]. Bias

[BKH22, DGK22, FKM24, FH21, BSTS22, GEH19, LEP18]. bias-adjusted

[BSTS22]. Bias-corrected [BKH22]. bias-reducing [GEH19]. Big [Mar17].

Binary [AADN18, CF21, COySS23, FM17, BBP17, PB22]. binomial

[ELS23]. Biostatistics [GR23]. Bitcoin [PCP20]. biv ariate [PCP20]. blo c k

[K O20]. blo c k ed [GG23]. Blo c kwise [MOCB21]. Board

[Ano19a, Ano19d, Ano19b, Ano19c, Ano20a, Ano20b, Ano20c, Ano20d,

Ano21a, Ano21b, Ano21c, Ano21d, Ano22a, Ano22b, Ano22c, Ano22d, Ano23a,

Ano23b, Ano23c, Ano23d, Ano24a, Ano24b, Ano24c, Ano24d, Ano25a]. b o ok

[PPDZ18]. b o osting [AMK22]. Bo otstrap

[Ang20, ZP21, BS19, GR

C17, Mac23]. Bo otstrapping [Art24]. b oth

[NABM23]. b oundary [Kir20]. Bounds [DFKZ25]. brain [HGF

O20].

Break [BS21]. breaks [A

¨

O21, MTV17]. Brief [AM23]. Bro wnian [LS20].

bubbles [HV21]. Business [GOS24]. BV

ARs [FHT20].

calibration [SMSC21]. Carlo [BLvV21, K

C21, LCD21, W

CD22]. case

[DKA17]. categorical [HVBJ17, hLMdL25]. causal

[GH25, HV21, hLMdL25, LEB17, SM19]. causal-noncausal [HV21].

causalit y [AS19, BHO25, BS18]. censored [SV18]. censoring [NABM23].

Cen tral [HKTZ19]. CFEnet w ork [AKW20]. c hain [ELS23, FS22]. Change

[BHKX17, ELS23, GHK18, CK24]. c hangep oin ts [Mac21b]. c hanges

[JM21, SAK21]. c haracterizations [Ley23]. c hec king [LDL21]. c hildho o d

[CKL

+

23]. Chinese [THS18]. c hoice [AADN18]. c hoice-based [AADN18].

Cholesky [MMS

+

24, SOLP17]. Cholesky-based [MMS

+

24]. Cho osing

[A CG21]. circular [AMS23]. Claims [Siu25]. class

[F GV21, F or17, LEP18, PV17, QD19, Ric20]. Classification [PL24].

Classifiers [AM23, ANL

+

21]. cleaning [MPG18]. Closed [PS19b].

Closed-form [PS19b]. closer [TB20]. cluster [Mac23]. clustered

[BBP17, BSTS22]. Clustering [KR22, F

GV21, HVBJ17, SC22, ST24a].

CMStatistics [CK23]. co efficien t [Bla22, CK21a, Czu19, SZH19].

Coin tegrated [CSM25]. coin tegrating [A

¨

O21,

¨

OA17, dJW25].

coin tegration [VS21]. collinear [PS19a]. Com bined [CA17, HLU20].

Com bining [BCR24, Ba y18, Cha23]. Commo dit y [KLMO22]. common

[CR T19, CG19, DF21]. Como v emen ts [GOS24]. Comparison

[Lux22, CJG24, Egu18]. Comp eting

[Ano25b, Ano25c, Ano25d, Ano25e, Ano25f]. comp etitiv e [K

O17].

comp onen t [BBS17]. comp onen ts [A

CG21, CG19, Max20, PR

V17].

Comp osite [CG25a, GM18, W

CW18]. computation [BK18].

Computational [CK23, AKW20]. concen tration [Sha17]. Concurren t

[GM22]. condition [Mor24]. Conditional

[LSY24, PB22, SM20, BB21, BP22, GD22, GSUC22, GGHQ23, Mor19].

conditionally [LDL21]. conditions [KPY18, RSV20]. Confidence

[DFKZ25, GFED22, LSBW20, SFdB17, SMSC21]. confined [Kiv23].

Connectedness [GOS24]. connectivit y [HGF

O20]. Consistency

[ST24b, GR

C17]. consisten t [ySL21]. constituen t [HO18]. constrained

[KT19]. constrain ts [WS18]. Constructing [CKL

+

23, LSBW20].

consumer [SFdB17]. Consumption [BD22, R

C22]. con taminated [FZF19].

con text [Mar17]. Con tin uous

[CF21, KALP24, A

GMR18, KLS18, hLMdL25]. con tin uous-time [KLS18].

con trol [ABG

+

25]. con trols [BK18]. Con v ergence [Ka w22, HSS18].

con v ex [GFED22]. Copula [KR22, KH19, A

CL19, BM22, ELS23, GD22,

GKD19, K

C21, KJ20, SC22, SV18, ZD

Y22]. copula-based [ELS23].

copula-graphic [SV18]. Copulas [Smi23, FF

O20, QD19, SS23]. corp orate

[GM18]. Corrected [LBWM22, BKH22]. Correcting [DGK22, De 20].

correction [Ang20, FKM24, FH21]. correlation [De 20, ST24b].

Correlations [BCR24]. Coun t [F ok24, LSY24, BFS18]. Co v ariance

[Hir23, Li24, BBS17, Ha y24, MOCB21, Mor19, SAK21]. Co v ariate

[hLMdL25, XY22]. Co v ariate-V arying [XY22]. Co v ariates

[Bin18, F or17, PB22]. CO

VID [BCCI24]. CO

VID-19 [BCCI24]. credit

[DCVB22, JM21]. Criteria [RA C

+

24]. criterion [KH19, Lam18]. cross

[A

¨

O21, JM21, R

C22]. cross-sectional [A

¨

O21, JM21, R

C22].

crypto currencies [PCP20]. cure [DCVB22]. curv e [dJW25]. curv es

[BHKX17, GFED22, KPTV21, THS18]. CUSUM [WL21]. Cycle [GOS24].

Cyclical [VS21]. cylindrical [AL17].

d [BM22]. d-vines [BM22]. D A Gs [BB21]. Daily [TW

O24]. Data

[CK24, COySS23, FKKP22, LSY24, PZK22, ZZZ20, ZPY

+

24, AL17, A

CL19,

ASJLZ17, ADN18, BFS18, BBP17, BSTS22, BCJC17, BKH22, CdL20, Cha23,

CNBN22, CKL

+

23, CS22, DJF20, DFS20, DF21, FZF19, GOP18, HVBJ17,

Ha y19, HO18, HLU20, KPY18, Kiv20, KKW17, K

OPS17, KJ20, LS20,

Mac21b, MPG18, PB22, R

C22, SC22, SAK21, T an24, W

CW18, ZZ19, Mar17].

data-cleaning [MPG18]. decision [YW23]. Declaration

[Ano25b, Ano25c, Ano25d, Ano25e, Ano25f]. decremen t [ZMG18]. defect

[ANL

+

21]. dela y [BS18]. Dela y ed [CSM25]. demand [BFS18, Ric20].

densities [FH19]. Densit y [ADN18, PZK22, BS19, CR20, Ka w22].

Dep endence [OP24, A

¨

O21, CIO19, FF

O20, GK

O18, HO18, JM21, Kir20,

KJ20, R

C22, ZD

Y22]. Dep enden t [PS24, BI19, De 20, Egu18,

¨

OA17].

Designating [PPDZ18]. Designs [CCCW23, BSM23, GG23, YW23]. detect

[FMU20]. Detecting [SAK21]. Detection

[RA C

+

24, RPRH19, ABG

+

25, ANL

+

21, FS22, GHK18, GF19]. dev elopmen t

[Ha y24]. diagnostic [LDL21]. difference [KV24, LDL21, MGF18].

differences [Bla22, TB20]. Differen t [Lux22, LN17]. differen tial

[HGF

O20, MZ22]. Differen tially [KALP24]. Differen tiation [KR22].

diffusion [CHM24]. Dimension [BB24, MCNO17]. Dimensional

[LBWM22, LD

A23, ZY24, BBS17, CK22, FR17, HO18, L

Y19b, Mor19, ZZZ20].

Direct [MW20]. Directional [DFKZ25]. discon tin uit y [FH19]. discoun t

[PS23]. Disco v ery [CDH23, Y os18]. discrete [Dem21, D¨ oh18, STW18].

Discrimination [STW18]. disp ersion [TB17]. distance [PV17]. distortion

[ES18]. distress [FMU20]. distribution [AFKL21, Jia17, Ley23, P ao17].

Distributional [KSS23]. distributions

[AMS23, BKP18, ES18, GH25, QD19]. disturbances [LEP18]. Div ersifying

[CD25]. Divisible [ZHO24]. domain [FF

O20]. Double [A

CG21]. Driv en

[BLvV21, FM17]. DSGE [Ang20, FHT20, Mut18]. DSGE-based [FHT20].

Dynamic [HW24, HL23, Li24, LD

A23, ZYL22, A

CL19, BBS17, BKH22,

GW17, HT23, Hu21, Kiv20, KJ20, K

O20, Mor19, NW19, Sha17, SSL23, ZZ19].

Dynamics [Czu19, BHO25, ZZ19].

EC [PBMS20]. Econometrics

[CK21b, CK21c, AKW20, BHL

+

17, COSW17, DHW20, CR

G23, KV

C17].

Economic [DFKZ25, OF

G22, HSS18]. economics [Ha y24]. EcoSta

[CK21b, CK21c, DHW20]. edge [DF19]. edge-effect [DF19]. Edgew orth

[JLM24]. Editorial

[Ano19a, CK23, GR23, Ano19d, Ano19b, Ano19c, Ano20a, Ano20b, Ano20c,

Ano20d, Ano21a, Ano21b, Ano21c, Ano21d, Ano22a, Ano22b, Ano22c, Ano22d,

Ano23a, Ano23b, Ano23c, Ano23d, Ano24a, Ano24b, Ano24c, Ano24d, Ano25a].

effect [CS22, DF19, Mul18, TB20]. effectiv e [Beu23]. Effects [CSM25,

A GMR18, BBP17, BH24, CJG24, Ma y22, NW19, P ol18, WFSJ23, ZZ19].

Efficien t [ANL

+

21, LCD21, SG17]. eigen v alues [BV24]. elastic [BPT25].

Em b edded [XY22]. Empirical [Asa23, HPW23, BP22, BCJC17, Lam18].

endogeneit y [KP17, Kiv23, K

O20]. Endogenous [CF21, BP22]. Energy

[R C22]. England [HKTZ19]. Ensem bling [L

YBH21]. en vironmen t

[CZJ

+

17]. en vironmen tal [dJW25]. equation [LS21]. equations

[BP22, PBMS20]. equicorrelations [K

O20]. Equit y [ABC24]. equiv alence

[BB24]. Equiv alen t [HP21]. ergo dic [CHM24]. Erratum

[Ano25b, Ano25c, Ano25d, Ano25e, Ano25f]. Error [CG25b, De 20]. errors

[NW19]. estimate [Kar18]. estimates [CR20]. Estimating

[GQ19, K

O17, THS18, BP22, CCW24, HK22]. Estimation

[ASJLZ17, Asa23, CL25, CF21, CHM24, CG25a, HSS18, Hir23, LBWM22,

Li24, SWS22, SZH19, ZZ19, ZY24, AMS23, ADN18, A

O17, BPT25, CWL23,

CMR18, DJF20, DFS20, De 20, ELS23, FHT20, Flo18, FH19, FH21, GEH19,

GSUC22, Ha y19, HS20, HLU20, KV24, KH19, LCD21, MCR

V20, MPG18,

Mor19, PR

V17, PS23, PS19b, SM19, WS18]. estimator

[ADGG20, BSTS22, CR

T19, GGHQ23, SV18, SV

G19, dV

C18]. estimators

[Art24, BKH22, ES18, Ka w22, LEP18, M ´ el22, ST24b]. Euclidean [MOCB21].

euro [Mor24, CG19]. Ev aluating [DF21]. ev en t [STW18]. Evidence

[BLvV21]. Ev olutionary [HVBJ17]. Exact [ZHO24]. exogeneit y [Ma y22].

expansions [JLM24]. exp ectation [BB21]. exp ectations [Ang20].

Exp ected [CL25, BKP18, GGHQ23, HT23]. exp ectile [BHKX17].

exp ectiles [GSUC22]. explained [CJG24]. explanatory [KP17, TB20].

extended [CCW24]. extracted [GOP18]. extraction [A

GE17]. extreme

[ADGG20, ES18, GSUC22, RSV20]. extremes [Gui18].

F actor [GT23, KLMO22, LD

A23, WFSJ23, ZYL22, DF21, HT23, K

C21,

MBM17, NW19, PS23]. F actor-augmen ted [WFSJ23]. F actors

[ZYL22, CR

T19]. F ast [BK18, LSW24, Mac23]. F easible [Asa23]. field

[FF O20]. filter [MCR

V20, MPG18]. filter-based [MCR

V20]. Filterbased

[KLS18]. Filtering [MW20, Kar18, L

Y19a]. financial

[AKW20, BCCI24, CWL23, FMU20, GP17, GOP18, KPY18, KJ20, Mor24].

Finding [CCCW23]. finish [ANL

+

21]. Finite [BLvV21, BBP17].

finite-mixture [BBP17]. Fisher [F or17]. Fisher-scoring [F or17]. Fit

[KALP24]. fitting [F or17]. Fixed [WL21, BH24, Ma y22]. Fixed-bandwidth

[WL21]. Flexible [A

CL19, GKT25, Hau21, KJ20, AL17]. fMRI

[DJF20, SAK21]. fo cus [PCP20]. F orecasting [BB24, HT23, HV21, KPY18,

PL24, TW

O24, BBS17, GOP18, GW17, PCP20, Sha17]. forecasts [Ba y18].

form [PS19b]. F ourier [CS22]. F ractional [LS20, VS21]. framew ork

[Ka w22]. F raud [RPRH19]. free [Kiv23, Mac21a]. F requency

[BD22, PP23, A

CG21, AJ21, Art24, BS18, CHM24, CS22, DKA17, LS20,

L Y19a, Mil18, P ol18, W

CW18]. fron tier [DFS20]. function

[FR17, Ley23, Ric20]. function-on-scalar [FR17]. F unctional

[FKKP22, GM22, GSUC22, Sha17, ZPY

+

24, AADN18, ABG

+

25, CKL

+

23,

FZF19, GFED22, KKW17, K

OPS17, L

W19, Mat20, MS17, SAK21].

F unctions [LSY24, PZK22, LSBW20, ZD

Y22]. F uture [LD

A23]. F utures

[KLMO22, Czu19]. F uzzy [CR

G23, F er24, F

GV21].

GAR CH

[A CG21, Asa23, BCFP23, CWL23, CK22, LCD21, ST24b, W

CW18, W

CD22].

GAR CH-t yp e [CWL23, LCD21]. Gaussian

[KR22, Max20, MMS

+

24, SC22]. GDP [R

C22, ZYL22]. Gegen bauer

[AMP20, PCP20]. gene [CZJ

+

17]. gene-en vironmen t [CZJ

+

17]. general

[CR20, HT23]. Generalised [CKP21, OF

G22]. Generalized

[BCJC17, LSW24, SM20, AMK22, ADGG20, AMP20, BBP17, BK18, Egu18,

GH25, KT19, PCP20, dV

C18]. generativ e [HPZ22]. Global

[ABC24, GOP18]. GMM [AR24, Ha y19, HS20]. Go o dness [KALP24].

Go o dness-of-Fit [KALP24]. Go ogle [BD22]. go v ernance [GM21].

Gradien t [AMK22]. Granger [AS19, BHO25, SM19]. graphic [SV18].

graphical [BPT25, GW17]. graphs [BB21]. Group [BS21]. group ed

[HSS18]. grouping [ZD

Y22]. Gro wth [OF

G22, HSS18]. guaran teed

[ZMG18].

Hamiltonian [K

C21]. Harris [AM19]. Hazard [ZY24]. health [BFS18].

hea vy [BKP18, ES18]. hea vy-tailed [BKP18, ES18]. HESSIAN [MMP21].

Nearest-Neigh b our [Siu25]. Nearly [AR24]. Nearly-W eak [AR24].

Neigh b our [Siu25]. nested [dZBMR

V24, Bla22]. net [BPT25]. nets [Cre17].

net w ork [SM19]. Net w orks [BCFP23, BCCI24, HPZ22]. Neural

[Cre17, HPZ22]. Neuroimaging [JS20]. noise [CR20, GK

O18]. noisy

[DFS20]. Non

[DKA17, Beu23, DF21, FF

O20, GOP18, LEP18, NABM23, SC22, ySL21].

non- [Beu23]. non-Gaussian [SC22]. Non-iden tifiabilit y [DKA17].

non-linear [FF

O20]. non-Mark o v [NABM23]. non-normal [LEP18].

non-stationary [DF21]. non-sync hronous [GOP18]. noncausal

[GH25, HV21]. nonconstan t [Mul18]. nonignorable [T an24]. Nonlinear

[Lux22, OF

G22, PL24, ASJLZ17, Cha22, CK21a, Y os25]. Nonparametric

[CF21, FZF19, FH19, LEB17, CLNP23, CNBN22, GD22, SV18, ZD

Y22].

Normal [CY21, AFKL21, GP17, Ley23, LEP18]. normalit y [PV17, ST24b].

Note [BS21]. no v el [SFdB17]. No w casting [ZYL22, AJ21]. n ull [MGF18].

Num b er [ZYL22, LS21]. Numerical [CCCW23, HK22].

ob esit y [CKL

+

23]. ob jectiv e [BSM23]. Ob jects [PZK22]. observ ables

[HP21]. observ ational [LEB17]. Observ ations [HPW23, BI19, Egu18].

o ccupation [NABM23]. Octob er

[Ano17a, Ano18c, Ano19h, Ano20g, Ano21g, Ano22f, Ano23g, Ano24g]. OLS

[GQ19]. On-line [GF19]. one [ADG24]. one-sided [ADG24]. online

[GW17]. op en [Czu19]. op erator [CR20]. Optimal

[CNBN22, LSW24, A

O17, CCCW23]. Optimalit y [BLvV21]. optimisation

[BSM23]. Optimization [LBWM22, ST24a]. option

[Mac21a, Mac21b, ZMG18]. Oracle [KT19]. order

[LS19, LEP18, Mut18, PPDZ18]. ordered [BBP17]. ordering [BS19].

ordinal [MZ22, STI20, TB17]. orthogonal [GG23]. outcomes

[STI20, WFSJ23]. Outlier [RA C

+

24]. outliers [CdL20]. o v er-iden tifying

[Ha y19]. o v erparameterization [AFKL21]. o v ersampling [P ol18].

Ov erview [Smi23].

P ages [Ano17b, Ano17d, Ano17c, Ano17a, Ano18b, Ano18a, Ano18c, Ano19f,

Ano19g, Ano19e, Ano19h, Ano20f, Ano20h, Ano20e, Ano20g, Ano21e,

Ano21h, Ano21f, Ano21g, Ano22e, Ano22g, Ano22f, Ano23f, Ano23e, Ano23h,

Ano23g, Ano24f, Ano24h, Ano24e, Ano24g, Ano25g]. P anel

[Asa23, dJW25, A

¨

O21, BKH22, CR

T19, Ha y19, HLU20, Kiv20, L

W19,

Mac21b, NW19, PB22, R

C22, WFSJ23, ZZ19]. P anels [BB24, De 20,

¨

OA17].

P arameter [Hau21, L

W19, GQ19, HK22, Kir20]. parameters

[CCW24, Kir20]. parametric [BP22, HVBJ17]. P aretian [P ao17].

parsimonious [AL17]. parsimon y [FY19]. partial [Jia17, L

W19]. P artially

[ADG24, GG23]. P article [GKT25, L

Y19a, Kar18, MCR

V20]. particulate

[Sha17]. pa y offs [RSV20]. p eak [GF19]. p enalization [MS17]. p enalized

[Ba y18, KV24]. p enalties [KV24]. P enalt y [ZY24, BPT25]. p erformance

[KP17]. p erio dic [LS19, ZP21]. P erio dicit y [DGK22]. P ersisten t

[DR25, ADG24]. P ersp ectiv e [AM23, BHO25, BCFP23]. Phillips

[KPTV21]. plot [BSM23]. P oin t [SWS22, BHKX17, ELS23, GHK18]. P oin ts

[ABC24]. P olicy [CSM25]. p olygenic [CKL

+

23]. p olynomial

[GQ19, dJW25]. p ortfolio [GP17, GSSL20, HW24, ST24a]. p ortfolios

[HT23, PS23]. p ositiv e [FH19]. P ossibly [DR25, Col20]. p osteriors [Jia17].

p oten tials [FF

O20]. p o w er [Ma y22]. predetermined [PB22]. Predict

[BD22]. Prediction [KKW17, MW20, WW22]. predictions [STW18].

Predictiv e [DR25, HPW23, ABG

+

25]. predictor [FZF19]. predictors

[Mil18]. Preliminary [PR

V17]. premia [PS23, RSV20]. presence

[Max20, MTV17]. preserving [AMS23, CK21a]. previously

[Ano25b, Ano25c, Ano25d, Ano25e, Ano25f]. Price [TW

O24, SV

G19].

pricing [Mac21b, PS23]. principal [PR

V17]. Prior [HPW23, FY19]. Priors

[Hau21, Ber20, FHT20, GP23]. Priv ate [KALP24]. probabilistic [ANL

+

21].

Probabilities [PS24, NABM23]. Probabilit y [LSW24, PZK22]. Problem

[MW20, MW23, Dem21]. pro cedure [D¨ oh18]. Pro cess

[SWS22, AM19, CK22, FM17, YW23]. Pro cesses

[dBCR21, V

QKS24, ZHO24, ADG24, DF19, KKW17, P ol18, PV17, Y os25].

pro duction [BHO25]. profiling [GQ19]. prognosis [CZJ

+

17]. pro of

[M ´ el22]. Prop erties [MCR

V20, QD19, M ´ el22]. Prop ortions [XY22].

pseudo [GM21]. pseudo-mo dels [GM21]. published

[Ano25b, Ano25c, Ano25d, Ano25e, Ano25f].

Quadratic [Mat20]. qualit y [ABG

+

25]. Quan tile

[A GMR18, CG25a, LSY24, Mac21a, Mac21b, ADGG20, BSTS22, Ba y18,

HKL W18, Mul18, OSSRK19, W

CW18, dV

C18]. Quasi

[CL25, Y os25, FHT20, Jia17]. quasi-Ba y esian [FHT20]. Quasi-lik eliho o d

[Y os25]. quasi-p osteriors [Jia17].

Rage [KSS23]. random [BBP17, Bin18, CR

G23, HP21, JLM24, NABM23].

Randomized [COySS23, SM20]. rank

[ANL

+

21, A

¨

O21, Bin18, FKM24, FMU20,

¨

OA17]. rat [FF

O20]. Ratio

[CY21, BS19]. Realized [AMP20, DGK22, TW

O24, BBS17, CWL23, CIO19,

GSSL20, K

O20, SOLP17, SV

G19]. Reconstruction [K

C23]. Recursiv e

[WW22, GK

O18]. reduced [ANL

+

21]. reducing [GEH19]. Reduction

[BB24, KPY18, MCNO17, ST24a]. regarding

[Ano25b, Ano25c, Ano25d, Ano25e, Ano25f]. Regime [CSM25]. Regimes

[OF G22, L

W19]. Regression [Ber20, CDH23, CG25a, GM22, K

C23, KSS23,

ASJLZ17, BB21, BSTS22, BCCI24, Bla22, FR17, FZF19, FH21, GF19,

HKL W18, Hu21, L

W19, Mac23, Mat20, MS17, Mul18, MMS

+

24, OSSRK19,

PS19a, ySL21, SV18, TB17, W

CW18, Y os18, dJW25]. Regressions

[PL24, XY22, Ba y18, GQ19, HK22, L

Y19b]. regressiv e [SZH19]. regressor

[Kiv23]. Regressors [CF21, PS19a]. regularit y [Kiv23]. regularization

[DFS20, HW24]. Regularized [Mor19]. regularly [GK

O18]. Relev ance

[MW23]. reliable [BK18]. Repro ducibilit y [KR22]. Researc h [LD

A23].

Reserving [Siu25]. Resonance [ZPY

+

24]. Resp onse

[CF21, COySS23, GG23, LSBW20, Mat20, STI20, YW23]. resting [DJF20].

resting-state [DJF20]. restricted [DF21]. restriction [Ha y19]. results

[PS19b]. Retrosp ectiv e [K

C23]. Returns [TW

O24]. Review

[AM23, CJG24, Hir23, KSS23, Li24, Beu23, LN17, LSBW20]. righ t

[NABM23]. righ t-censoring [NABM23]. Risk

[Ba y18, CL25, CK22, CG25a, GD22, ST24a, BCFP23, CWL23, CKL

+

23,

DCVB22, ES18, GM21, HT23, MPSS18, PS23, RSV20, ZMG18]. risks

[GM18]. Robust [BH24, CDH23, DFS20, GP17, GJ19, GKT25, Hir23, KV24,

RPRH19, CZJ

+

17, MPG18, Mil18, Ron20, SV

G19]. Robustness

[CdL20, HPW23, Mar17]. Role [BCR24]. ro ot

[CHM24, MTV17, MGF18, ZP21]. Rosen blatt [SS23]. Rosen blatt-t yp e

[SS23]. rules [Cha23].

S&P [HO18]. Sample [BLvV21, K

C23, ZZZ20, PR

V17]. sampling

[AADN18, CHM24]. scalable [GW17]. scalar [FR17]. Scale

[ZZZ20, AMK22, HK22, SV18]. Scale-In v arian t [ZZZ20]. scales [MZ22].

scanned [KP17]. scatter [BV24]. Score

[BLvV21, GM22, CKL

+

23, Flo18, Ley23]. Score-Driv en [BLvV21]. scoring

[F or17]. SDB [MBM17]. Seasonal [dBCR21, HKTZ19, ZP21]. Seasonalit y

[PP23, HKTZ19]. sectional [A

¨

O21, JM21, R

C22]. sector [HW24].

sector-sp ecific [HW24]. seemingly [HK22]. segmen tation [CK22, CK24].

selecting [ZD

Y22]. Selection

[Col20, Ang20, A

O17, BP22, CJG24, GW17, HW24, Kiv20, KH19, LS19].

Selectiv e [Li24, LD

A23]. seman tic [MZ22]. Semi [AM23, BP22].

semi-parametric [BP22]. Semi-Sup ervised [AM23]. Semiparametric

[BFS18, CdL20, PL24, WS18, XY22, Y os18, ADG24, ASJLZ17, Beu23,

BCCI24, BCJC17, HKL

W18, HLU20, Mor19, OSSRK19, SZH19, T an24].

Sensitiv e [COySS23]. separable [GR

C17]. Separating [TB17]. Sequen tial

[LCD21, W

CD22]. Series

[BCR24, BS21, F ok24, GT23, Hir23, PL24, PP23, RPRH19, V

QKS24, A

CL19,

ASJLZ17, Art24, BM22, BHL

+

17, BCJC17, Cha22, CK21a, ELS23, FM17,

GHK18, GF19, HKTZ19, HPZ22, LEB17, MCNO17, Mil18, Sha17, SAK21].

service [BFS18]. sets [CR

G23, SMSC21]. setting [F

GV21]. shap e

[AMK22, WS18]. shifting [HKTZ19]. sho c ks [Max20]. Short

[BCR24, De 20]. Shortfall [CL25, BKP18, GGHQ23, HT23]. sided [ADG24].

Sign [BI19, BV24, KT19]. signal [A

GE17]. signals [HGF

O20]. signed

[Bin18]. signed-rank [Bin18]. Significance [RA C

+

24]. Simple

[Mil18, ZZZ20]. sim ulated [Flo18, K

O17, MCR

V20]. Sim ulation

[AJ21, ZHO24, KP17, Lam18]. Sim ultaneous [GFED22, GW17]. single

[K C21, PBMS20]. Singular [A

GE17]. sk ew [AFKL21, MBM17]. sk ew-

[MBM17]. sk ew-normal [AFKL21]. sk ewing [FH21]. slab [CLNP23].

smo oth [ST24b]. smo others [ANL

+

21]. smo othing [AJ21, L

Y19a, THS18].

Solutions [MW20]. Some [BLvV21, BV24, Cha22, Ma y22]. Space

[GKT25, KLMO22, Lux22, Kir20, L

Y19a, MPG18]. spaces [GR

C17].

sparsit y [Hu21]. Spatial [L

YBH21, ZPY

+

24, ASJLZ17, SZH19].

Spatial-T emp oral [ZPY

+

24]. Spatially [Hu21]. spatio [ADN18, MOCB21].

spatio-temp oral [ADN18, MOCB21]. Sp ecial

[BHL

+

17, COSW17, CK23, FKKP22, Gui18, GR23, HKL

W18, HILM17, IL22,

JS20, K

OPS17, MPSS18, DHW20, GKD19]. sp ecific [CG19, HW24].

sp ecification [Kiv20, Mil18, T an24]. sp ecifications [Bla22]. Sp ectral

[OP24, V

QKS24, CR20, DJF20, FF

O20, Ka w22]. Sp ectrally [LBWM22].

Sp ectrally-Corrected [LBWM22]. Sp ectrum [A

GE17]. spik e [CLNP23].

spillo v ers [BCFP23]. spline [ANL

+

21, KV24, Ric20]. splines [THS18].

split [BSM23]. split-plot [BSM23]. Sp ot [CMR18]. spread [JM21].

spreading [BCCI24]. Spurious [JM21]. square [CHM24]. square-ro ot

[CHM24]. squared [QD19]. Squares [CKP21, DR

W19]. Stable

[SM20, P ao17]. stage [CR

T19, KH19, Mul18]. Standard [GEH19]. State

[GKT25, KPTV21, KLMO22, Lux22, PS24, DJF20, L

Y19a, MPG18, NABM23].

State-Dep enden t [PS24]. State-lev el [KPTV21]. State-Space

[KLMO22, L

Y19a]. statemen ts [Ano25b, Ano25c, Ano25d, Ano25e, Ano25f].

states [LS21]. stationarit y [MGF18]. Stationary

[V QKS24, DF21, Ka w22, PV17]. Statistic [CW23]. Statistical

[AM23, GSSL20, MW23, NABM23]. Statistics

[CK21b, CK21c, CK23, Cha23, COSW17, Gui18, Mut18, CR

G23, KV

C17].

Sto c hastic [CS22, KLMO22, P ol18, ZYL22, AM19, AMP20, dZBMR

V24,

GOP18, Kar18, K

C21, KLS18, MCR

V20, MMP21, MGF18, PS23, PCP20,

SG17, SOLP17, Y os25, A

GE17]. Sto c k [TW

O24, SV

G19]. storage [K

O17].

storms [BHKX17]. STO

XX [CG19]. strategy [A

O17]. stratification

[CNBN22]. stratified [PBMS20]. streams [ADN18]. strict [Ma y22].

Structural [BS21, LN17, A

¨

O21, KPY18, LS21, Max20, MTV17]. structure

[Ha y24, HS20, SAK21, Y os18]. Structured [L

YBH21]. structures [ZD

Y22].

Studen t [GH25, PCP20]. Studen t- [PCP20]. STUR [MGF18]. Sub ject

[ZPY

+

24, NABM23]. Sub jectiv e [STI20]. Subsampling [LSW24, V

QKS24].

subsets [KP17]. subspace [AS19]. suitable [Ric20]. sums [JLM24].

Sup ervised [AM23, MCNO17]. Supp ort [L

YBH21]. supp orted [FH19].

surface [ANL

+

21, GG23]. Surv ey [LD

A23]. surviv al [CNBN22, VS17].

sw ap [RSV20]. Switc hing [Lux22, PS24, AMK22, Kar18, W

CD22].

sync hronous [GOP18]. syn thetic [BK18]. systems [DKA17, PBMS20].

T ail [GK

O18, ADGG20, CWL23, Kir20, dV

C18]. tailed [BKP18, ES18]. tale

[Ley23]. targeted [KPY18]. T argeting [Asa23]. tec hniques [GEH19].

temp erature [HKTZ19]. T emp ering [GKT25]. T emp oral

[ZPY

+

24, ADN18, Cha22, CIO19, MOCB21]. term [HS20]. T est

[CY21, GM22, ZZZ20, A

¨

O21, BBP17, BS19, CA17, CR20, Ha y19, MGF18,

PR V17, PV17, T an24, ZP21]. T esting [AS19, Bla22, CW23, DR25, L

Y19b,

MGF18, BCJC17, FH19, Kir20, MTV17, P ao17]. T ests

[DFKZ25, KALP24, BV24, BI19, Col20, KP17, Ma y22, Mil18,

¨

OA17, WL21].

theoretic [Lam18]. theoretical [DHW20]. theory [PS23]. three [GG23].

three-lev el [GG23]. Threshold [Siu25, dZBMR

V24]. Tikhono v [DFS20].

Time [BCR24, BS21, BM22, F ok24, GT23, Hau21, Hir23, PL24, PP23, PS24,

RPRH19, V

QKS24, A

CL19, ASJLZ17, Art24, BHO25, BHL

+

17, BCJC17,

Cha22, CK21a, Czu19, ELS23, FM17, GHK18, GF19, HK22, HSS18, HPZ22,

KLS18, LS20, LEB17, MCNO17, STW18, Sha17, ST24b, SAK21, ZZ19].

time-in v arian t [ZZ19]. time-series [ASJLZ17, Cha22, HPZ22].

time-to-ev en t [STW18]. Time-V arying

[PS24, Hau21, BHO25, Czu19, HK22, HSS18, LS20, ST24b]. T obit [HL23].

to ol [TB20]. topic [GKD19]. tractable [AL17]. trading [Czu19]. traffic

[KKW17]. transform [CMR18]. transformation [SS23]. T ransformed

[GT23]. transforms [BM22]. T ransition [PS24, NABM23, ST24b].

T reasury [THS18]. treatmen t [A

GMR18, WFSJ23]. treatmen ts

[hLMdL25]. trend [BHKX17]. trending [ADG24]. T rends

[BD22, CD25, GOP18]. trial [HGF

O20]. tropical [BHKX17]. truncation

[FH19, NABM23]. T uning [HPW23]. T urning [ABC24]. Tw o

[GT23, ZZZ20, CR

T19, F

GV21, KH19, Mul18, PBMS20, ZMG18].

t w o-decremen t [ZMG18]. t w o-mo de [F

GV21]. Tw o-Sample [ZZZ20].

t w o-stage [CR

T19, KH19, Mul18]. Tw o-W a y [GT23, PBMS20]. T yp e

[ZY24, CWL23, DF19, GGHQ23, LCD21, SS23].

U.S. [BHO25]. UK [KPY18]. unit [MTV17, MGF18, ZP21]. Univ ariate

[CK24, PS19b]. Unkno wn [ZYL22, LS21]. unobserv ed [DCVB22, VS17].

unrelated [HK22]. up dating [Sha17]. use [LEP18]. Using

[KLMO22, ySL21, TW

O24, ZYL22, AFKL21, ANL

+

21, Ba y18, BM22,

CZJ

+

17, CKL

+

23, CMR18, FF

O20, FH21, GP23, GOP18, HVBJ17, KPY18,

KR22, K

C21, LDL21, MMP21, ST24a, W

CW18, W

CD22].

v [BM22]. v-transforms [BM22]. v alidation [Lam18, SMSC21]. V aluation

[GM21, ZMG18]. V alue [Ba y18, CL25, CK22, GD22, HT23]. V alue-at-Risk

[Ba y18, CK22, GD22, HT23]. V andermonde [FKM24]. V AR

[CSM25, LSBW20]. V ariable [CF21, De 20, GW17, SSL23]. V ariables

[DR25, KALP24, BB24, GK

O18, KP17, MZ22, TB20]. V ariance

[Asa23, LBWM22, RSV20, SV

G19]. V ariance-T argeting [Asa23]. v ariances

[CIO19, ySL21]. V ariate [GT23]. v ariation [CJG24, ZP21]. V

ARMA

[DKA17, M ´ el22]. V

ARs [AJ21]. V arying [PS24, XY22, BHO25, CK21a,

Czu19, GK

O18, HK22, HSS18, Hau21, Hu21, LS20, ST24b, SZH19].

v arying-co efficien t [CK21a, SZH19]. V ector

[L YBH21, V

QKS24, CA17, FY19, LN17, PS19b]. v ersus [GEH19]. v ery

[ES18]. via [CNBN22, FH21, GQ19, LCD21, SMSC21]. Vine [SC22, A

CL19].

vines [BM22, CIO19]. Visualizing [HO18]. VMA [DKA17]. V olatilit y

[BLvV21, CKP21, DGK22, GOP18, KLMO22, TW

O24, WW22, ZYL22,

A CG21, AM19, AMP20, dZBMR

V24, CG19, CMR18, Czu19, GW17, Kar18,

K C21, KLS18, LS20, LN17, MCR

V20, MMP21, PCP20, SG17, SOLP17,

SV G19, A

GE17]. v olume [Czu19].

w age [KPTV21]. W ang [ES18]. w a v elet [LDL21]. w a v elets [MS17]. W a y

[GT23, PBMS20]. W eak [AR24]. W eibull [ADGG20, VS17, dV

C18].

W eibull-tail [ADGG20]. w eigh ted [DR

W19]. w eigh ts [GSSL20].

W eissman [GGHQ23]. W eissman-t yp e [GGHQ23]. white [CR20].

Whittle [A

O17, GEH19]. wide [PV17]. windo w [CR20]. Wishart

[KLMO22]. within [A

CG21, BS18].

X [A

CG21].

y ears [CG25b]. Y ekutieli [D¨ oh18]. yield [THS18].

Zellner [HPW23]. Zero [LSY24]. Zero-Inflated [LSY24].

References

Ahmed:2018:BFL

[AADN18] M. S. Ahmed, M. K. A ttouc h, and S. Dab o-Niang. Binary func-

tional linear mo dels under c hoice-based sampling. Ec onometrics

and Statistics, 7(??):134–152, July 2018. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S245230621730062X .

Ahelegb ey:2024:MTP

[ABC24] Daniel F elix Ahelegb ey

, Monica Billio, and Rob erto Casarin.

Mo deling turning p oin ts in the global equit y mark et. Ec onomet-

rics and Statistics, 30(??):60–75, April 2024. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306221001192 .

Arc him baud:2025:IMF

[ABG

+

25] Aurore Arc him baud, F eriel Boulfani, Xa vier Gendre, Klaus Nord-

hausen, Anne Ruiz-Gazen, and Joni Virta. ICS for m ultiv ari-

ate functional anomaly detection with applications to predictiv e

main tenance and qualit y con trol. Ec onometrics and Statistics,

33(??):282–303, Jan uary 2025. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000247 .

Amendola:2021:CFV

[A CG21] Alessandra Amendola, Vincenzo Candila, and Giampiero M.

Gallo. Cho osing the frequency of v olatilit y comp onen ts within

the double asymmetric GAR

CH–MID

AS–X mo del. Ec onometrics

and Statistics, 20(??):12–28, Octob er 2021. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306221000071 .

Acar:2019:FD V

[A CL19] Elif F. Acar, Claudia Czado, and Martin Lysy

. Flexible dynamic

vine copula mo dels for m ultiv ariate time series data. Ec ono-

metrics and Statistics, 12(??):181–197, Octob er 2019. CODEN

???? ISSN 2452-3062. URL https://www.sciencedirect.com/

science/article/pii/S2452306219300206 .

Abadir:2024:POS

[ADG24] Karim M. Abadir, W alter Distaso, and Liudas Giraitis. P ar-

tially one-sided semiparametric inference for trending p ersis-

ten t and an tip ersisten t pro cesses. Ec onometrics and Statis-

tics, 30(??):1–14, April 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001611 .

Alb ert:2020:EQE

[ADGG20] Cl ´ emen t Alb ert, Anne Dutfo y , Lauren t Gardes, and St ´ ephane

Girard. An extreme quan tile estimator for the log-generalized

W eibull-tail mo del. Ec onometrics and Statistics, 13(??):137–

174, Jan uary 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306219300097 .

Amiri:2018:DES

[ADN18] Ab oubacar Amiri and Sophie Dab o-Niang. Densit y estimation

o v er spatio-temp oral data streams. Ec onometrics and Statistics,

5(??):148–170, Jan uary 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300734 .

Ab e:2021:EA U

[AFKL21] T oshihiro Ab e, Hironori F ujisa w a, T ak a yuki Ka w ashima, and

Christophe Ley

. EM algorithm using o v erparameterization for the

m ultiv ariate sk ew-normal distribution. Ec onometrics and Statis-

tics, 19(??):151–168, July 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000332.

Anon ymous:2019:EBb

[Ano19b] Anon ymous. Editorial Board. Ec onometrics and Statistics, 10

(??):ii, April 2019. CODEN ???? ISSN 2452-3062. URL https://

www.sciencedirect.com/science/article/pii/S2452306219300164 .

Anon ymous:2019:EBc

[Ano19c] Anon ymous. Editorial Board. Ec onometrics and Statistics, 11

(??):ii, July 2019. CODEN ???? ISSN 2452-3062. URL https://

www.sciencedirect.com/science/article/pii/S2452306219300358 .

Anon ymous:2019:EB

[Ano19d] Anon ymous. Editorial Board. Ec onometrics and Statistics, 12

(??):ii, Octob er 2019. CODEN ???? ISSN 2452-3062. URL

https://www.sciencedirect.com/science/article/pii/S2452306219300553 .

Anon ymous:2019:PJb

[Ano19e] Anon ymous. P ages 1-158 (July 2019). Ec onometrics and Statis-

tics, 11(??):1–158, July 2019. CODEN ???? ISSN 2452-3062.

Anon ymous:2019:P A

[Ano19f ] Anon ymous. P ages 1-170 (April 2019). Ec onometrics and Statis-

tics, 10(??):1–170, April 2019. CODEN ???? ISSN 2452-3062.

Anon ymous:2019:PJa

[Ano19g] Anon ymous. P ages 1-170 (Jan uary 2019). Ec onometrics and

Statistics, 9(??):1–170, Jan uary 2019. CODEN ???? ISSN 2452-

3062.

Anon ymous:2019:PO

[Ano19h] Anon ymous. P ages 1-216 (Octob er 2019). Ec onometrics and

Statistics, 12(??):1–216, Octob er 2019. CODEN ???? ISSN 2452-

3062.

Anon ymous:2020:EBa

[Ano20a] Anon ymous. Editorial Board. Ec onometrics and Statistics,

13(??):ii, Jan uary 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300101 .

Anon ymous:2020:EBb

[Ano20b] Anon ymous. Editorial Board. Ec onometrics and Statistics,

14(??):ii, April 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300277 .

Anon ymous:2020:EBc

[Ano20c] Anon ymous. Editorial Board. Ec onometrics and Statis-

tics, 15(??):ii, July 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300629 .

Anon ymous:2020:EBd

[Ano20d] Anon ymous. Editorial Board. Ec onometrics and Statistics,

16(??):ii, Octob er 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300770 .

Anon ymous:2020:PJb

[Ano20e] Anon ymous. P ages 1-136 (July 2020). Ec onometrics and Statis-

tics, 15(??):1–136, July 2020. CODEN ???? ISSN 2452-3062.

Anon ymous:2020:P A

[Ano20f ] Anon ymous. P ages 1-158 (April 2020). Ec onometrics and Statis-

tics, 14(??):1–158, April 2020. CODEN ???? ISSN 2452-3062.

Anon ymous:2020:PO

[Ano20g] Anon ymous. P ages 1-168 (Octob er 2020). Ec onometrics and

Statistics, 16(??):1–168, Octob er 2020. CODEN ???? ISSN 2452-

3062.

Anon ymous:2020:PJa

[Ano20h] Anon ymous. P ages 1-196 (Jan uary 2020). Ec onometrics and

Statistics, 13(??):1–196, Jan uary 2020. CODEN ???? ISSN 2452-

3062.

Anon ymous:2021:EBa

[Ano21a] Anon ymous. Editorial Board. Ec onometrics and Statistics,

17(??):ii, Jan uary 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622100023X .

Anon ymous:2021:EBb

[Ano21b] Anon ymous. Editorial Board. Ec onometrics and Statistics,

18(??):ii, April 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000411.

Anon ymous:2021:EBc

[Ano21c] Anon ymous. Editorial Board. Ec onometrics and Statis-

tics, 19(??):ii, July 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000691 .

Anon ymous:2021:EBd

[Ano21d] Anon ymous. Editorial Board. Ec onometrics and Statistics,

20(??):ii, Octob er 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000897 .

Anon ymous:2021:P A

[Ano21e] Anon ymous. P ages 1–142 (April 2021). Ec onometrics and Statis-

tics, 18(??):1–142, April 2021. CODEN ???? ISSN 2452-3062.

Anon ymous:2021:PJb

[Ano21f ] Anon ymous. P ages 1–188 (July 2021). Ec onometrics and Statis-

tics, 19(??):1–188, July 2021. CODEN ???? ISSN 2452-3062.

Anon ymous:2021:PO

[Ano21g] Anon ymous. P ages 1–202 (Octob er 2021). Ec onometrics and

Statistics, 20(??):1–202, Octob er 2021. CODEN ???? ISSN 2452-

3062.

Anon ymous:2021:PJa

[Ano21h] Anon ymous. P ages 1-172 (Jan uary 2021). Ec onometrics and

Statistics, 17(??):1–172, Jan uary 2021. CODEN ???? ISSN 2452-

3062.

Anon ymous:2022:EBa

[Ano22a] Anon ymous. Editorial Board. Ec onometrics and Statistics,

21(??):ii, Jan uary 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001544 .

Anon ymous:2022:EBb

[Ano22b] Anon ymous. Editorial Board. Ec onometrics and Statistics,

22(??):ii, April 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622200020X.

Anon ymous:2022:EBc

[Ano22c] Anon ymous. Editorial Board. Ec onometrics and Statis-

tics, 23(??):ii, July 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622200034X .

Anon ymous:2022:EBd

[Ano22d] Anon ymous. Editorial Board. Ec onometrics and Statistics,

24(??):ii, Octob er 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000922 .

Anon ymous:2022:PJa

[Ano22e] Anon ymous. P ages 1–178 (Jan uary 2022). Ec onometrics and

Statistics, 21(??):1–178, Jan uary 2022. CODEN ???? ISSN 2452-

3062.

Anon ymous:2022:PO

[Ano22f ] Anon ymous. P ages 1–194 (Octob er 2022). Ec onometrics and

Statistics, 24(??):1–194, Octob er 2022. CODEN ???? ISSN 2452-

3062.

Anon ymous:2022:PJb

[Ano22g] Anon ymous. P ages 1–204 (July 2022). Ec onometrics and Statis-

tics, 23(??):1–204, July 2022. CODEN ???? ISSN 2452-3062.

Anon ymous:2023:EBa

[Ano23a] Anon ymous. Editorial Board. Ec onometrics and Statistics,

25(??):ii, Jan uary 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222001022 .

Anon ymous:2023:EBb

[Ano23b] Anon ymous. Editorial Board. Ec onometrics and Statistics,

26(??):ii, April 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306223000175 .

Anon ymous:2023:EBc

[Ano23c] Anon ymous. Editorial Board. Ec onometrics and Statis-

tics, 27(??):ii, July 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622300045X.

Anon ymous:2023:EBd

[Ano23d] Anon ymous. Editorial Board. Ec onometrics and Statistics,

28(??):ii, Octob er 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306223000667 .

Anon ymous:2023:PJa

[Ano23e] Anon ymous. P ages 1–134 (Jan uary 2023). Ec onometrics and

Statistics, 25(??):1–134, Jan uary 2023. CODEN ???? ISSN 2452-

3062.

Anon ymous:2023:P Aa

[Ano23f ] Anon ymous. P ages 1–160 (April 2023). Ec onometrics and Statis-

tics, 26(??):1–160, April 2023. CODEN ???? ISSN 2452-3062.

Anon ymous:2023:PO

[Ano23g] Anon ymous. P ages 1–172 (Octob er 2023). Ec onometrics and

Statistics, 28(??):1–172, Octob er 2023. CODEN ???? ISSN 2452-

3062.

Anon ymous:2023:PJb

[Ano23h] Anon ymous. P ages 1–196 (July 2023). Ec onometrics and Statis-

tics, 27(??):1–196, July 2023. CODEN ???? ISSN 2452-3062.

Anon ymous:2024:EBa

[Ano24a] Anon ymous. Editorial Board. Ec onometrics and Statistics,

29(??):ii, Jan uary 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306223000862 .

Anon ymous:2024:EBb

[Ano24b] Anon ymous. Editorial Board. Ec onometrics and Statistics,

30(??):ii, April 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306224000248 .

Anon ymous:2024:EBc

[Ano24c] Anon ymous. Editorial Board. Ec onometrics and Statis-

tics, 31(??):ii, July 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306224000443.

Anon ymous:2024:EBd

[Ano24d] Anon ymous. Editorial Board. Ec onometrics and Statistics,

32(??):ii, Octob er 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306224000637 .

Anon ymous:2024:PJb

[Ano24e] Anon ymous. P ages 1–130 (July 2024). Ec onometrics and Statis-

tics, 31(??):1–130, July 2024. CODEN ???? ISSN 2452-3062.

Anon ymous:2024:P Aa

[Ano24f ] Anon ymous. P ages 1–132 (April 2024). Ec onometrics and Statis-

tics, 30(??):1–132, April 2024. CODEN ???? ISSN 2452-3062.

Anon ymous:2024:PO

[Ano24g] Anon ymous. P ages 1–160 (Octob er 2024). Ec onometrics and

Statistics, 32(??):1–160, Octob er 2024. CODEN ???? ISSN 2452-

3062.

Anon ymous:2024:PJa

[Ano24h] Anon ymous. P ages 1–282 (Jan uary 2024). Ec onometrics and

Statistics, 29(??):1–282, Jan uary 2024. CODEN ???? ISSN 2452-

3062.

Anon ymous:2025:EBa

[Ano25a] Anon ymous. Editorial Board. Ec onometrics and Statistics,

33(??):ii, Jan uary 2025. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622400087X .

Anon ymous:2025:ERMa

[Ano25b] Anon ymous. Erratum regarding missing Declaration of Comp et-

ing In terest statemen ts in previously published articles. Ec ono-

metrics and Statistics, 33(??):330–331, Jan uary 2025. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221000125 .

Anon ymous:2025:ERMb

[Ano25c] Anon ymous. Erratum regarding missing Declaration of Comp et-

ing In terest statemen ts in previously published articles. Ec ono-

metrics and Statistics, 33(??):332–333, Jan uary 2025. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221000137.

Anon ymous:2025:ERMc

[Ano25d] Anon ymous. Erratum regarding missing Declaration of Comp et-

ing In terest statemen ts in previously published articles. Ec ono-

metrics and Statistics, 33(??):334–335, Jan uary 2025. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221000149 .

Anon ymous:2025:ERMd

[Ano25e] Anon ymous. Erratum regarding missing Declaration of Comp et-

ing In terest statemen ts in previously published articles. Ec ono-

metrics and Statistics, 33(??):336–337, Jan uary 2025. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221000150 .

Anon ymous:2025:ERMe

[Ano25f ] Anon ymous. Erratum regarding missing Declaration of Comp et-

ing In terest statemen ts in previously published articles. Ec ono-

metrics and Statistics, 33(??):338, Jan uary 2025. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221000174 .

Anon ymous:2025:PJa

[Ano25g] Anon ymous. P ages 1–338 (Jan uary 2025). Ec onometrics and

Statistics, 33(??):1–338, Jan uary 2025. CODEN ???? ISSN 2452-

3062.

Artec he:2017:SOB

[A O17] Josu Artec he and Jesus Orb e. A strategy for optimal bandwidth

selection in Lo cal Whittle estimation. Ec onometrics and Statis-

tics, 4(??):3–17, Octob er 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306216300041 .

Arso v a:2021:PCR

[A

¨

O21] An tonia Arso v a and Deniz Dilan Karaman

¨

Orsal. A panel

coin tegrating rank test with structural breaks and cross-

sectional dep endence. Ec onometrics and Statistics, 17(??):

107–129, Jan uary 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300484.

125–140, Octob er 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300710 .

Boudt:2024:RIF

[BH24] Kris Boudt and Ew oud Heyndels. Robust in teractiv e fixed effects.

Ec onometrics and Statistics, 29(??):206–223, Jan uary 2024. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306222000028 .

Burdejo v a:2017:CPT

[BHKX17] P

. Burdejo v a, W. H¨ ardle, P

. Kok oszk a, and Q. Xiong. Change

p oin t and trend analyses of ann ual exp ectile curv es of trop-

ical storms. Ec onometrics and Statistics, 1(??):101–117, Jan-

uary 2017. CODEN ???? ISSN 2452-3062. URL http://www.

sciencedirect.com/science/article/pii/S2452306216300120 .

Boswijk:2017:SIT

[BHL

+

17] P eter Boswijk, Marc Hallin, Degui Li, Dimitris N. P olitis,

and Rob ert T a ylor. Sp ecial issue on time series econometrics.

Ec onometrics and Statistics, 4(??):1–2, Octob er 2017. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306217300412 .

Baum:2025:DUI

[BHO25] Christopher F. Baum, Stan Hurn, and Jes ´ us Otero. The dy-

namics of U.S. industrial pro duction: a time-v arying Granger

causalit y p ersp ectiv e. Ec onometrics and Statistics, 33(??):

13–22, Jan uary 2025. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001271 .

Bro wn:2019:STD

[BI19] Donald Bro wn and Rustam Ibragimo v. Sign tests for dep en-

den t observ ations. Ec onometrics and Statistics, 10(??):1–8, April

2019. CODEN ???? ISSN 2452-3062. URL https://www.

sciencedirect.com/science/article/pii/S2452306218300935 .

Bindele:2018:CMR

[Bin18] Huybrec h ts F. Bindele. Co v ariates missing at random un-

der signed-rank inference. Ec onometrics and Statistics, 8(??):

78–93, Octob er 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306218300315.

Bec k er:2018:FR C

[BK18] Martin Bec k er and Stefan Kl¨ oßner. F ast and reliable computa-

tion of generalized syn thetic con trols. Ec onometrics and Statis-

tics, 5(??):1–19, Jan uary 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300692 .

Breitung:2022:BCM

[BKH22] J¨ org Breitung, Sebastian Kripfganz, and Kazuhik o Ha y ak a w a.

Bias-corrected metho d of momen ts estimators for dynamic

panel data mo dels. Ec onometrics and Statistics, 24(??):

116–132, Octob er 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000770 .

Bro da:2018:AES

[BKP18] Simon A. Bro da, Jo c hen Krause, and Marc S. P aolella. Appro x-

imating exp ected shortfall for hea vy-tailed distributions. Ec ono-

metrics and Statistics, 8(??):184–203, Octob er 2018. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306217300643 .

Blac kburn:2022:TCD

[Bla22] McKinley L. Blac kburn. T esting for co efficien t differences across

nested linear regression sp ecifications. Ec onometrics and Statis-

tics, 23(??):1–18, July 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000496 .

Blasques:2021:FSO

[BLvV21] F rancisco Blasques, Andr ´ e Lucas, and Andries C. v an Vlo-

drop. Finite sample optimalit y of score-driv en v olatilit y mo d-

els: Some Mon te Carlo evidence. Ec onometrics and Statis-

tics, 19(??):47–57, July 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300435 .

Bladt:2022:TSC

[BM22] Martin Bladt and Alexander J. McNeil. Time series copula mo d-

els using d-vines and v-transforms. Ec onometrics and Statistics,

24(??):27–48, Octob er 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000800.

Berger:2022:SPE

[BP22] Yv es G. Berger and V alen tin P atilea. A semi-parametric em-

pirical lik eliho o d approac h for conditional estimating equations

under endogenous selection. Ec onometrics and Statistics, 24

(??):151–163, Octob er 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001489 .

Bernardini:2025:NEA

[BPT25] Da vide Bernardini, Sandra P aterlini, and Eman uele T aufer.

New estimation approac hes for graphical mo dels with elas-

tic net p enalt y . Ec onometrics and Statistics, 33(??):258–

281, Jan uary 2025. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000776 .

Breitung:2018:A CD

[BS18] J¨ org Breitung and Sv en Sc hreib er. Assessing causalit y and

dela y within a frequency band. Ec onometrics and Statistics,

6(??):57–73, April 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300370 .

Beare:2019:IBT

[BS19] Brendan K. Beare and Xiao xia Shi. An impro v ed b o ot-

strap test of densit y ratio ordering. Ec onometrics and

Statistics, 10(??):9–26, April 2019. CODEN ???? ISSN

2452-3062. URL https://www.sciencedirect.com/science/

article/pii/S2452306218300510 .

Behrendt:2021:NA G

[BS21] Simon Behrendt and Karsten Sc h w eik ert. A note on adap-

tiv e group lasso for structural break time series. Ec onomet-

rics and Statistics, 17(??):156–172, Jan uary 2021. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306220300320 .

Borrotti:2023:MOO

[BSM23] Matteo Borrotti, F rancesco Sam b o, and Kalliopi Mylona. Multi-

ob jectiv e optimisation of split-plot designs. Ec onometrics and

Statistics, 28(??):163–172, Octob er 2023. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306222000417.

Battagliola:2022:BAE

[BSTS22] Maria Laura Battagliola, Helle Sørensen, Anders T olv er, and

Ana-Maria Staicu. A bias-adjusted estimator in quan tile re-

gression for clustered data. Ec onometrics and Statistics, 23

(??):165–186, July 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000794 .

Bernard:2024:SMS

[BV24] Gaspard Bernard and Thomas V erdeb out. On some m ulti-

v ariate sign tests for scatter matrix eigen v alues. Ec onomet-

rics and Statistics, 29(??):252–260, Jan uary 2024. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221000472 .

Catani:2017:CLM

[CA17] P

. S. Catani and N. J. C. Ahlgren. Com bined Lagrange m ul-

tiplier test for AR

CH in v ector autoregressiv e mo dels. Ec ono-

metrics and Statistics, 1(??):62–84, Jan uary 2017. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306216300107 .

Chen:2023:NMF

[CCCW23] Ping-Y ang Chen, Ra y-Bing Chen, Y u-Shi Chen, and W eng Kee

W ong. Numerical metho ds for finding A-optimal designs an-

alytically

. Ec onometrics and Statistics, 28(??):155–162, Octo-

b er 2023. CODEN ???? ISSN 2452-3062. URL http://www.

sciencedirect.com/science/article/pii/S2452306222000867 .

Chang:2024:EBM

[CCW24] Xiao-W en Chang, Zhilong Chen, and Jinming W en. An ex-

tended Babai metho d for estimating linear mo del based in-

teger parameters. Ec onometrics and Statistics, 29(??):238–

251, Jan uary 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000089 .

Chev alier:2025:DT

[CD25] Charles Chev alier and Serge Darolles. Div ersifying trends. Ec ono-

metrics and Statistics, 33(??):56–79, Jan uary 2025. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S245230622100109X.

Castle:2023:RDR

[CDH23] Jennifer L. Castle, Jurgen A. Do ornik, and Da vid F. Hendry .

Robust disco v ery of regression mo dels. Ec onometrics and Statis-

tics, 26(??):31–51, April 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000629 .

Can toni:2020:SIM

[CdL20] Ev a Can toni and Xa vier de Luna. Semiparametric inference with

missing data: Robustness to outliers and mo del missp ecification.

Ec onometrics and Statistics, 16(??):108–120, Octob er 2020. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306220300198 .

Cen torrino:2021:NIV

[CF21] Sam uele Cen torrino and Jean-Pierre Florens. Nonparametric in-

strumen tal v ariable estimation of binary resp onse mo dels with

con tin uous endogenous regressors. Ec onometrics and Statistics,

17(??):35–63, Jan uary 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622030071X .

Cip ollini:2019:MES

[CG19] F abrizio Cip ollini and Giampiero M. Gallo. Mo deling Euro

STO XX 50 v olatilit y with common and mark et-sp ecific comp o-

nen ts. Ec onometrics and Statistics, 11(??):22–42, July 2019. CO-

DEN ???? ISSN 2452-3062. URL https://www.sciencedirect.

com/science/article/pii/S245230621830073X .

Christou:2025:REC

[CG25a] Eliana Christou and Mic hael Grab c hak. Risk estimation with

comp osite quan tile regression. Ec onometrics and Statistics, 33

(??):166–179, Jan uary 2025. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000442 .

Cip ollini:2025:MEM

[CG25b] F abrizio Cip ollini and Giampiero M. Gallo. Multiplicativ e er-

ror mo dels: 20 y ears on. Ec onometrics and Statistics, 33

(??):209–229, Jan uary 2025. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000740.

Chan:2022:T AS

[Cha22] W ai-Sum Chan. On temp oral aggregation of some nonlin-

ear time-series mo dels. Ec onometrics and Statistics, 21(??):

38–49, Jan uary 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300411 .

Chaurasia:2023:CRF

[Cha23] Ashok Chaurasia. Com bining rules for F - and b eta-statistics

from m ultiply-imputed data. Ec onometrics and Statistics, 25

(??):51–65, Jan uary 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001076 .

Cheng:2024:EES

[CHM24] Y uzhong Cheng, Nicole Hufnagel, and Hiroki Masuda. Estimation

of ergo dic square-ro ot diffusion under high-frequency sampling.

Ec onometrics and Statistics, 32(??):73–87, Octob er 2024. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306222000727 .

Czado:2019:MTD

[CIO19] Claudia Czado, Eugen Iv ano v, and Y arema Okhrin. Mo delling

temp oral dep endence of realized v ariances with vines. Ec ono-

metrics and Statistics, 12(??):198–216, Octob er 2019. CODEN

???? ISSN 2452-3062. URL https://www.sciencedirect.com/

science/article/pii/S2452306219300218 .

Can toni:2024:R CM

[CJG24] Ev a Can toni, Nad ` ege Jacot, and P aolo Ghisletta. Review and

comparison of measures of explained v ariation and mo del selec-

tion in linear mixed-effects mo dels. Ec onometrics and Statis-

tics, 29(??):??, Jan uary 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000630 .

Cizek:2021:JPV

[CK21a] P a v el C ´ ızek and Chao Hui Ko o. Jump-preserving v arying-

co efficien t mo dels for nonlinear time series. Ec onometrics and

Statistics, 19(??):58–96, July 2021. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306220300472.

Colubi:2021:AESa

[CK21b] Ana Colubi and Erricos Kon toghiorghes. A dvanc es of Ec onomet-

rics and Statistics (Ec oSta), 1st issue. Ec onometrics and Statis-

tics, 18(??):28, April 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000356 .

Colubi:2021:AESb

[CK21c] Ana Colubi and Erricos Kon toghiorghes. A dvanc es of Ec onomet-

rics and Statistics (Ec oSta), 2nd issue. Ec onometrics and Statis-

tics, 20(??):1, Octob er 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000927 .

Cho:2022:HDG

[CK22] Haeran Cho and Karolos K. Kork as. High-dimensional GAR CH

pro cess segmen tation with an application to v alue-at-risk. Ec ono-

metrics and Statistics, 23(??):187–203, July 2022. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S245230622100085X .

Colubi:2023:ESI

[CK23] Ana Colubi and Erricos Kon toghiorghes. Editorial sp ecial is-

sues on the 20th anniv ersary of the CMStatistics (Computa-

tional and Metho dological Statistics). Ec onometrics and Statis-

tics, 26(??):1–2, April 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306223000126 .

Cho:2024:DSA

[CK24] Haeran Cho and Claudia Kirc h. Data segmen tation algorithms:

Univ ariate mean c hange and b ey ond. Ec onometrics and Statis-

tics, 30(??):76–95, April 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001234 .

Craig:2023:CPR

[CKL

+

23] Sarah J. C. Craig, Ana M. Kenney

, Junli Lin, Ian M. P aul,

Leann L. Birc h, Jennifer S. Sa v age, Mic hele E. Marini, F rancesca

Chiaromon te, Matthew L. Reimherr, and Kateryna D. Mak o v a.

Constructing a p olygenic risk score for c hildho o d ob esit y us-

ing functional data analysis. Ec onometrics and Statistics, 25

(??):66–86, Jan uary 2023. CODEN ???? ISSN 2452-3062.

Ec onometrics and Statistics, 4(??):105–120, Octob er 2017. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306216300065 .

Czuda j:2019:DBT

[Czu19] Rob ert L. Czuda j. Dynamics b et w een trading v olume, v olatil-

it y and op en in terest in agricultural futures mark ets: a Ba y esian

time-v arying co efficien t approac h. Ec onometrics and Statis-

tics, 12(??):78–145, Octob er 2019. CODEN ???? ISSN

2452-3062. URL https://www.sciencedirect.com/science/

article/pii/S2452306219300267 .

Castro:2021:ASL

[dBCR21] T om´ as del Barrio Castro and Heik o Rac hinger. Aggregation of

seasonal long-memory pro cesses. Ec onometrics and Statistics,

17(??):95–106, Jan uary 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300691 .

Diric k:2022:HMC

[DCVB22] Lore Diric k, Gerda Claesk ens, Andrey V asnev, and Bart Bae-

sens. A hierarc hical mixture cure mo del with unobserv ed het-

erogeneit y for credit risk. Ec onometrics and Statistics, 22

(??):39–55, April 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000022 .

DeBlander:2020:IEC

[De 20] Rem b ert De Blander. Iterativ e estimation correcting for er-

ror auto-correlation in short panels, applied to lagged de-

p enden t v ariable mo dels. Ec onometrics and Statistics, 15

(??):3–29, July 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300186 .

Demetriou:2021:ADB

[Dem21] I. C. Demetriou. A O (n) algorithm for the discrete b est L

4 mono-

tonic appro ximation problem. Ec onometrics and Statistics, 17

(??):130–144, Jan uary 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300393.

Dimitriou-F ak alou:2019:AEE

[DF19] Chrysoula Dimitriou-F ak alou. On accepting the edge-effect (for

the inference of ARMA-t yp e pro cesses in Z

2

). Ec onometrics

and Statistics, 10(??):53–70, April 2019. CODEN ???? ISSN

2452-3062. URL https://www.sciencedirect.com/science/

article/pii/S2452306218300091 .

DiIorio:2021:ER C

[DF21] F rancesca Di Iorio and Stefano F ac hin. Ev aluating restricted com-

mon factor mo dels for non-stationary data. Ec onometrics and

Statistics, 17(??):64–75, Jan uary 2021. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306220300873 .

Dufour:2025:DTC

[DFKZ25] Jean-Marie Dufour, Emman uel Flac haire, Lynda Khalaf, and

Ab dallah Zalghout. Directional tests and confidence b ounds

on economic inequalit y . Ec onometrics and Statistics, 33(??):

230–245, Jan uary 2025. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000119 .

Daouia:2020:RFE

[DFS20] Ab delaati Daouia, Jean-Pierre Florens, and L ´ eop old Simar.

Robust fron tier estimation from noisy data: a Tikhono v

regularization approac h. Ec onometrics and Statistics, 14

(??):1–23, April 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306218300492 .

Dette:2022:CIP

[DGK22] Holger Dette, V asyl Golosno y , and Janosc h Kellermann. Cor-

recting in trada y p erio dicit y bias in realized v olatilit y measures.

Ec onometrics and Statistics, 23(??):36–52, July 2022. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221000320 .

Dufour:2020:ESI

[DHW20] Jean-Marie Dufour, Alain Hecq, and Alan W an. EcoSta sp e-

cial issue on theoretical econometrics. Ec onometrics and Statis-

tics, 15(??):1–2, July 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300459.

Dai:2020:BLS

[DJF20] Ning Dai, Galin L. Jones, and Mark Fiecas. Ba y esian

longitudinal sp ectral estimation with application to resting-

state fMRI data analysis. Ec onometrics and Statistics, 15

(??):104–116, July 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306219300061 .

deJong:2025:PCP

[dJW25] Rob ert M. de Jong and Martin W agner. P anel coin tegrating

p olynomial regression analysis and an illustration with the en-

vironmen tal Kuznets curv e. Ec onometrics and Statistics, 33

(??):135–165, Jan uary 2025. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000272 .

Deistler:2017:NIV

[DKA17] Manfred Deistler, Luk as Ko elbl, and Brian D. O. Ander-

son. Non-iden tifiabilit y of VMA and V

ARMA systems in

the mixed frequency case. Ec onometrics and Statistics, 4

(??):31–38, Octob er 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306216300302 .

Dohler:2018:DMB

[D¨ oh18] Sebastian D¨ ohler. A discrete mo dification of the Benjamini–

Y ekutieli pro cedure. Ec onometrics and Statistics, 5(??):137–

147, Jan uary 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306216300351 .

Demetrescu:2025:TP A

[DR25] Matei Demetrescu and Christoph Roling. T esting the predic-

tiv e abilit y of p ossibly p ersisten t v ariables under asymmetric loss.

Ec onometrics and Statistics, 33(??):80–104, Jan uary 2025. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306221001118 .

DiCiccio:2019:IWL

[DR W19] Cyrus J. DiCiccio, Joseph P

. Romano, and Mic hael W olf. Im-

pro ving w eigh ted least squares inference. Ec onometrics and

Statistics, 10(??):96–119, April 2019. CODEN ???? ISSN

2452-3062. URL https://www.sciencedirect.com/science/

article/pii/S2452306218300364.

deV alk:2018:HQE

[dV C18] Cees de V alk and Juan-Juan Cai. A high quan tile estimator based

on the log-generalized W eibull tail limit. Ec onometrics and Statis-

tics, 6(??):107–128, April 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300114 .

Berm udez:2024:INL

[dZBMR

V24] P

. de Zea Berm udez, J. Miguel Mar ´ ın, H ˚ av ard Rue, and He-

lena V eiga. In tegrated nested Laplace appro ximations for thresh-

old sto c hastic v olatilit y mo dels. Ec onometrics and Statistics,

30(??):15–35, April 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001003 .

Eguc hi:2018:MCG

[Egu18] Shoic hi Eguc hi. Mo del comparison for generalized linear mo d-

els with dep enden t observ ations. Ec onometrics and Statistics, 5

(??):171–188, Jan uary 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300357 .

Em ura:2023:CPE

[ELS23] T ak eshi Em ura, Ching-Chieh Lai, and Li-Hsien Sun. Change

p oin t estimation under a copula-based Mark o v c hain mo del

for binomial time series. Ec onometrics and Statistics, 28(??):

120–137, Octob er 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000836 .

ElMethni:2018:IEE

[ES18] Jonathan El Methni and Gilles Stupfler. Impro v ed esti-

mators of extreme W ang distortion risk measures for v ery

hea vy-tailed distributions. Ec onometrics and Statistics, 6(??):

129–148, April 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300151 .

F erraro:2024:FMH

[F er24] Maria Brigida F erraro. F uzzy k -means: history and applications.

Ec onometrics and Statistics, 30(??):110–123, April 2024. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221001398.

F on taine:2020:MNL

[FF O20] Charles F on taine, Ron D. F rostig, and Hernando Om bao. Mo d-

eling non-linear sp ectral domain dep endence using copulas with

applications to rat lo cal field p oten tials. Ec onometrics and Statis-

tics, 15(??):85–103, July 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306219300450 .

F erraro:2021:CTM

[F GV21] Maria Brigida F erraro, P aolo Giordani, and Maurizio Vic hi.

A class of t w o-mo de clustering algorithms in a fuzzy setting.

Ec onometrics and Statistics, 18(??):63–78, April 2021. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306220300381 .

F unk e:2019:NET

[FH19] Benedikt F unk e and Masa yuki Hiruk a w a. Nonparametric esti-

mation and testing on discon tin uit y of p ositiv e supp orted densi-

ties: a k ernel truncation approac h. Ec onometrics and Statistics,

9(??):156–170, Jan uary 2019. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300679 .

F unk e:2021:BCL

[FH21] Benedikt F unk e and Masa yuki Hiruk a w a. Bias correction for

lo cal linear regression estimation using asymmetric k ernels via

the sk ewing metho d. Ec onometrics and Statistics, 20(??):

109–130, Octob er 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300204 .

Filipp eli:2020:DBP

[FHT20] Thomai Filipp eli, Ric hard Harrison, and Konstan tinos Theo dor-

idis. DSGE-based priors for BV

ARs and quasi-Ba y esian DSGE

estimation. Ec onometrics and Statistics, 16(??):1–27, Octob er

2020. CODEN ???? ISSN 2452-3062. URL http://www.

sciencedirect.com/science/article/pii/S2452306219300012 .

F errat y:2022:SIF

[FKKP22] F rederic F errat y , Alois Kneip, Piotr Kok oszk a, and Alexander

P etersen. 2nd sp ecial issue on functional data analysis. Ec ono-

metrics and Statistics, 21(??):112–113, Jan uary 2022. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221001350 .

F azzi:2024:BCV

[FKM24] An tonio F azzi, Alexander Kukush, and Iv an Mark o vsky

. Bias cor-

rection for V andermonde lo w-rank appro ximation. Ec onometrics

and Statistics, 31(??):38–48, July 2024. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306221001088 .

Florios:2018:HIS

[Flo18] Kostas Florios. A h yp erplanes in tersection sim ulated anneal-

ing algorithm for maxim um score estimation. Ec onometrics and

Statistics, 8(??):37–55, Octob er 2018. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306217300291 .

F okianos:2017:BTS

[FM17] Konstan tinos F okianos and Theo doros Mo ysiadis. Binary time se-

ries mo dels driv en b y a laten t pro cess. Ec onometrics and Statis-

tics, 2(??):117–130, April 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300096 .

Figini:2020:MRI

[FMU20] Silvia Figini, Mario Maggi, and Pierpaolo Ub erti. The mar-

k et rank indicator to detect financial distress. Ec onometrics

and Statistics, 14(??):63–73, April 2020. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306218300017 .

F okianos:2024:MCT

[F ok24] Konstan tinos F okianos. Multiv ariate coun t time series mo delling.

Ec onometrics and Statistics, 31(??):100–116, July 2024. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221001374 .

F orcina:2017:FSA

[F or17] An tonio F orcina. A Fisher-scoring algorithm for fitting laten t

class mo dels with individual co v ariates. Ec onometrics and Statis-

tics, 3(??):132–140, July 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306216300089.

F an:2017:HD A

[FR17] Zhaoh u F an and Matthew Reimherr. High-dimensional adap-

tiv e function-on-scalar regression. Ec onometrics and Statistics,

1(??):167–183, Jan uary 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306216300053 .

Fitzpatric k:2022:AMC

[FS22] Matthew Fitzpatric k and Mic hael Stew art. Asymptotics for

Mark o v c hain mixture detection. Ec onometrics and Statistics,

22(??):56–66, April 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001337 .

F ollett:2019:APB

[FY19] Lendie F ollett and Cindy Y u. Ac hieving parsimon y in Ba y esian

v ector autoregressions with the horsesho e prior. Ec onometrics

and Statistics, 11(??):130–144, July 2019. CODEN ???? ISSN

2452-3062. URL https://www.sciencedirect.com/science/

article/pii/S2452306219300036 .

F errat y:2019:NR C

[FZF19] F r ´ ed ´ eric F errat y , An thon y Zullo, and Mathieu F auv el. Nonpara-

metric regression on con taminated functional predictor with ap-

plication to h yp ersp ectral data. Ec onometrics and Statistics, 9

(??):95–107, Jan uary 2019. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300138 .

Geenens:2022:NCA

[GD22] Gery Geenens and Ric hard Dunn. A nonparametric copula ap-

proac h to conditional v alue-at-risk. Ec onometrics and Statistics,

21(??):19–37, Jan uary 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300666 .

Garcia-Enriquez:2019:L WE

[GEH19] Ja vier Garc ´ ıa-Enr ´ ıquez and Ja vier Hualde. Lo cal Whittle estima-

tion of long memory: Standard v ersus bias-reducing tec hniques.

Ec onometrics and Statistics, 12(??):66–77, Octob er 2019. CO-

DEN ???? ISSN 2452-3062. URL https://www.sciencedirect.

com/science/article/pii/S2452306219300280.

Guindani:2023:ESI

[GR23] Mic hele Guindani and F. Ja vier Rubio. Editorial: Sp e-

cial issue on biostatistics. Ec onometrics and Statistics, 25

(??):49–50, Jan uary 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622200096X .

Gonzalez-Ro driguez:2017:CBM

[GR C17] Gil Gonz´ alez-Ro dr ´ ıguez and Ana Colubi. On the consistency

of b o otstrap metho ds in separable Hilb ert spaces. Ec ono-

metrics and Statistics, 1(??):118–127, Jan uary 2017. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306216300259 .

Golosno y:2020:SIR

[GSSL20] V asyl Golosno y , W olfgang Sc hmid, Miriam Isab el Seifert, and

T aras Lazariv. Statistical inferences for realized p ortfolio w eigh ts.

Ec onometrics and Statistics, 14(??):49–62, April 2020. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306218300534 .

Girard:2022:FEE

[GSUC22] St ´ ephane Girard, Gilles Stupfler, and An toine Usseglio-Carlev e.

F unctional estimation of extreme conditional exp ectiles. Ec ono-

metrics and Statistics, 21(??):131–158, Jan uary 2022. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221000642 .

Gao:2023:TWT

[GT23] Zhao xing Gao and Ruey S. Tsa y . A t w o-w a y transformed factor

mo del for matrix-v ariate time series. Ec onometrics and Statis-

tics, 27(??):83–101, July 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001027 .

Guillou:2018:SIS

[Gui18] Armelle Guillou. Sp ecial issue on statistics of extremes and appli-

cations. Ec onometrics and Statistics, 6(??):106, April 2018. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306218300108.

Grub er:2017:BO V

[GW17] Lutz F. Grub er and Mik e W est. Ba y esian online v ariable selec-

tion and scalable m ultiv ariate v olatilit y forecasting in sim ultane-

ous graphical dynamic linear mo dels. Ec onometrics and Statis-

tics, 3(??):3–22, July 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300163 .

Hauzen b erger:2021:FMP

[Hau21] Nik o Hauzen b erger. Flexible mixture priors for large time-

v arying parameter mo dels. Ec onometrics and Statistics, 20

(??):87–108, Octob er 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000654 .

Ha y ak a w a:2019:AIR

[Ha y19] Kazuhik o Ha y ak a w a. Alternativ e o v er-iden tifying restriction test

in the GMM estimation of panel data mo dels. Ec onometrics

and Statistics, 10(??):71–95, April 2019. CODEN ???? ISSN

2452-3062. URL https://www.sciencedirect.com/science/

article/pii/S2452306218300297 .

Ha y ak a w a:2024:RDC

[Ha y24] Kazuhik o Ha y ak a w a. Recen t dev elopmen t of co v ariance struc-

ture analysis in economics. Ec onometrics and Statistics, 29

(??):??, Jan uary 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001179 .

Hu:2020:HBM

[HGF

O20] Lec h uan Hu, Mic hele Guindani, Norb ert J. F ortin, and Hernando

Om bao. A hierarc hical Ba y esian mo del for differen tial connec-

tivit y in m ulti-trial brain signals. Ec onometrics and Statistics,

15(??):117–135, July 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300423 .

Hinde:2017:SIM

[HILM17] John Hinde, Salv atore Ingrassia, Tsung-I Lin, and P aul D. Mc-

Nic holas. Sp ecial issue on mixture mo dels. Ec onometrics and

Statistics, 3(??):89–90, July 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300394.

Hiruk a w a:2023:R CM

[Hir23] Masa yuki Hiruk a w a. Robust co v ariance matrix estimation

in time series: a review. Ec onometrics and Statistics, 27

(??):36–61, July 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001428 .

Hadjian toni:2022:ANM

[HK22] Stella Hadjian toni and Erricos John Kon toghiorghes. An alter-

nativ e n umerical metho d for estimating large-scale time-v arying

parameter seemingly unrelated regressions mo dels. Ec onometrics

and Statistics, 21(??):1–18, Jan uary 2022. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306221000095 .

He:2018:SIQ

[HKL

W18] Xuming He, Thomas Kneib, Carlos Lamarc he, and Lan W ang.

Sp ecial issue on quan tile regression and semiparametric metho ds.

Ec onometrics and Statistics, 8(??):1–2, Octob er 2018. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306218300558 .

He:2019:SSM

[HKTZ19] Changli He, Jian Kang, Timo T er¨ asvirta, and Sh uh ua Zhang.

The shifting seasonal mean autoregressiv e mo del and seasonalit y

in the Cen tral England mon thly temp erature series, 1772–2016.

Ec onometrics and Statistics, 12(??):1–24, Octob er 2019. CODEN

???? ISSN 2452-3062. URL https://www.sciencedirect.com/

science/article/pii/S2452306219300292 .

Harv ey:2023:DTM

[HL23] Andew Harv ey and Yin Liao. Dynamic tobit mo dels. Ec onomet-

rics and Statistics, 26(??):72–83, April 2023. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306221001064 .

Lee:2025:CBC

[hLMdL25] Seong ho Lee, Y an yuan Ma, and Xa vier de Luna. Co v ari-

ate balancing for causal inference on categorical and con-

tin uous treatmen ts. Ec onometrics and Statistics, 33(??):

304–329, Jan uary 2025. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000077.

Huang:2020:CES

[HLU20] Bai Huang, T ae-Hwy Lee, and Aman Ullah. Com bined estimation

of semiparametric panel data mo dels. Ec onometrics and Statis-

tics, 15(??):30–45, July 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306219300255 .

Hofert:2018:VDH

[HO18] Marius Hofert and W a yne Oldford. Visualizing dep en-

dence in high-dimensional data: An application to S&P

500 constituen t data. Ec onometrics and Statistics, 8(??):

161–183, Octob er 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230621730031X .

Hristac he:2021:EMO

[HP21] Marian Hristac he and V alen tin P atilea. Equiv alen t mo dels for

observ ables under the assumption of missing at random. Ec ono-

metrics and Statistics, 20(??):153–165, Octob er 2021. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306220300332 .

Hans:2023:EBM

[HPW23] Christopher M. Hans, Mario P eruggia, and Jun y an W ang. Em-

pirical Ba y es mo del a v eraging with influen tial observ ations: T un-

ing Zellner’s g prior for predictiv e robustness. Ec onometrics

and Statistics, 27(??):102–119, July 2023. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306221001477 .

Hofert:2022:MTS

[HPZ22] Marius Hofert, Avinash Prasad, and Mu Zh u. Multiv ariate

time-series mo deling with generativ e neural net w orks. Ec ono-

metrics and Statistics, 23(??):147–164, July 2022. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S245230622100126X .

Hlousk o v a:2020:GEA

[HS20] Jarosla v a Hlousk o v a and Leop old S¨ ogner. GMM estimation of

affine term structure mo dels. Ec onometrics and Statistics, 13

(??):2–15, Jan uary 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306219300620.

Haupt:2018:EGT

[HSS18] Harry Haupt, Joac him Sc hn urbus, and Willi Semmler. Estima-

tion of group ed, time-v arying con v ergence in economic gro wth.

Ec onometrics and Statistics, 8(??):141–158, Octob er 2018. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306217300722 .

Hallin:2023:FVR

[HT23] Marc Hallin and Carlos T ruc ´ ıos. F orecasting v alue-at-risk

and exp ected shortfall in large p ortfolios: a general dy-

namic factor mo del approac h. Ec onometrics and Statistics,

27(??):1–15, July 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000563 .

Hu:2021:SVS

[Hu21] Guan yu Hu. Spatially v arying sparsit y in dynamic regression

mo dels. Ec onometrics and Statistics, 17(??):23–34, Jan uary

2021. CODEN ???? ISSN 2452-3062. URL http://www.

sciencedirect.com/science/article/pii/S2452306220300861 .

Hecq:2021:FBM

[HV21] Alain Hecq and Elisa V oisin. F orecasting bubbles with mixed

causal-noncausal autoregressiv e mo dels. Ec onometrics and Statis-

tics, 20(??):29–45, Octob er 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622030040X .

Hasnat:2017:ECC

[HVBJ17] Md. Abul Hasnat, Julien V elcin, Stephane Bonnev a y , and Julien

Jacques. Ev olutionary clustering for categorical data using para-

metric links among m ultinomial mixture mo dels. Ec onometrics

and Statistics, 3(??):141–159, July 2017. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306217300175 .

Hafner:2024:DPS

[HW24] Christian M. Hafner and Linqi W ang. Dynamic p ortfolio selection

with sector-sp ecific regularization. Ec onometrics and Statistics,

32(??):17–33, Octob er 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000016.

Ingrassia:2022:SIM

[IL22] Salv atore Ingrassia and Tsung-I Lin. The 2nd sp ecial is-

sue on mixture mo dels. Ec onometrics and Statistics, 22

(??):1–2, April 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000235 .

Jiang:2017:LDQ

[Jia17] W enxin Jiang. On limiting distribution of quasi-p osteriors

under partial iden tification. Ec onometrics and Statistics, 3

(??):60–72, July 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300308 .

Ja v ed:2024:EEM

[JLM24] F arrukh Ja v ed, Nicola Lop erfido, and Stepan Mazur. Edge-

w orth expansions for m ultiv ariate random sums. Ec onometrics

and Statistics, 31(??):66–80, July 2024. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306221000551 .

Jask o wski:2021:SCS

[JM21] Marcin Jask o wski and Mic hael McAleer. Spurious cross-sectional

dep endence in credit spread c hanges. Ec onometrics and Statis-

tics, 18(??):12–27, April 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306219300619 .

Johnson:2020:SIN

[JS20] Timoth y D. Johnson and Armin Sc h w artzman. Sp ecial

issue on neuroimaging. Ec onometrics and Statistics, 15

(??):84, July 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300447 .

Kw ak:2024:DPG

[KALP24] Seung W o o Kw ak, Jeongy oun Ahn, Jaew o o Lee, and Cheol-

w o o P ark. Differen tially priv ate go o dness-of-fit tests for con-

tin uous v ariables. Ec onometrics and Statistics, 31(??):81–99,

July 2024. CODEN ???? ISSN 2452-3062. URL http://www.

sciencedirect.com/science/article/pii/S2452306221001143 .

Karame:2018:NPF

[Kar18] F r ´ ed ´ eric Karam ´ e. A new particle filtering approac h to esti-

mate sto c hastic v olatilit y mo dels with Mark o v-switc hing. Ec ono-

metrics and Statistics, 8(??):204–230, Octob er 2018. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306218300352 .

Ka wk a:2022:CSD

[Ka w22] Rafael Ka wk a. Con v ergence of sp ectral densit y estimators in

the lo cally stationary framew ork. Ec onometrics and Statistics,

24(??):94–115, Octob er 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300678 .

Kreuzer:2021:BIS

[K C21] Alexander Kreuzer and Claudia Czado. Ba y esian inference

for a single factor copula sto c hastic v olatilit y mo del using

Hamiltonian Mon te Carlo. Ec onometrics and Statistics, 19

(??):130–150, July 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000010 .

Kartsonaki:2023:RRR

[K C23] Christiana Kartsonaki and D. R. Co x. Regression reconstruc-

tion from a retrosp ectiv e sample. Ec onometrics and Statistics,

25(??):87–92, Jan uary 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622030085X .

Ko:2019:CIC

[KH19] Vinnie Ko and Nils Lid Hjort. Copula information criterion for

mo del selection with t w o-stage maxim um lik eliho o d estimation.

Ec onometrics and Statistics, 12(??):167–180, Octob er 2019. CO-

DEN ???? ISSN 2452-3062. URL https://www.sciencedirect.

com/science/article/pii/S245230621930005X .

Kiriliouk:2020:HTT

[Kir20] Anna Kiriliouk. Hyp othesis testing for tail dep endence pa-

rameters on the b oundary of the parameter space. Ec ono-

metrics and Statistics, 16(??):121–135, Octob er 2020. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306219300425.

Li:2022:SCE

[LBWM22] Hua Li, Zhidong Bai, Wing-Keung W ong, and Mic hael McAleer.

Sp ectrally-corrected estimation for high-dimensional Mark o witz

mean-v ariance optimization. Ec onometrics and Statistics, 24

(??):133–150, Octob er 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001209 .

Li:2021:EBE

[LCD21] Dan Li, Adam Clemen ts, and Christopher Dro v andi. Ef-

ficien t Ba y esian estimation for GAR

CH-t yp e mo dels via se-

quen tial Mon te Carlo. Ec onometrics and Statistics, 19

(??):22–46, July 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300319 .

Lippi:2023:HDD

[LD A23] Marco Lippi, Manfred Deistler, and Brian Anderson. High-

dimensional dynamic factor mo dels: a selectiv e surv ey and

lines of future researc h. Ec onometrics and Statistics, 26

(??):3–16, April 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000302 .

Li:2021:DCA

[LDL21] Lin yuan Li, Pierre Duc hesne, and Ch u Pheuil Liou. On diagnos-

tic c hec king in ARMA mo dels with conditionally heteroscedas-

tic martingale difference using w a v elet metho ds. Ec onometrics

and Statistics, 19(??):169–187, July 2021. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306221000538 .

Li:2017:NCI

[LEB17] Sh u Li, Jan Ernest, and P eter B ¨ uhlmann. Nonparametric causal

inference from observ ational time series through marginal in tegra-

tion. Ec onometrics and Statistics, 2(??):81–105, April 2017. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306216300260 .

Liu-Ev ans:2018:UHO

[LEP18] Gareth Liu-Ev ans and Garry D. A. Phillips. On the use of

higher order bias appro ximations for 2SLS and k -class esti-

mators with non-normal disturbances and man y instrumen ts.

Ec onometrics and Statistics, 6(??):90–105, April 2018. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306217300448 .

Ley:2023:WSF

[Ley23] Christophe Ley

. When the score function is the iden tit y func-

tion — a tale of c haracterizations of the normal distribution.

Ec onometrics and Statistics, 26(??):153–160, April 2023. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306220300836 .

Li:2024:ELD

[Li24] Degui Li. Estimation of large dynamic co v ariance matri-

ces: a selectiv e review. Ec onometrics and Statistics, 29(??):

16–30, Jan uary 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000587 .

Lutk ep ohl:2017:SV A

[LN17] Helm ut L ¨ utk ep ohl and Aleksei Netsuna jev. Structural v ec-

tor autoregressions with heterosk edasticit y: A review of dif-

feren t v olatilit y mo dels. Ec onometrics and Statistics, 1(??):

2–18, Jan uary 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306216300223 .

Lesc hinski:2019:MOS

[LS19] Christian Lesc hinski and Philipp Sibb ertsen. Mo del order selec-

tion in p erio dic long memory mo dels. Ec onometrics and Statis-

tics, 9(??):78–94, Jan uary 2019. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306218300042 .

Lahiri:2020:FBM

[LS20] Anan y a Lahiri and Rituparna Sen. F ractional Bro wnian mar-

k ets with time-v arying v olatilit y and high-frequency data. Ec ono-

metrics and Statistics, 16(??):91–107, Octob er 2020. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306218300765 .

Liu:2021:BAH

[LS21] Hefei Liu and Xin yuan Song. Ba y esian analysis of hid-

den Mark o v structural equation mo dels with an unkno wn

n um b er of hidden states. Ec onometrics and Statistics, 18

(??):29–43, April 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300356 .

Lutk ep ohl:2020:CJC

[LSBW20] Helm ut L ¨ utk ep ohl, Anna Staszewsk a-Bystro v a, and P eter

Wink er. Constructing join t confidence bands for impulse resp onse

functions of V

AR mo dels — a review. Ec onometrics and Statis-

tics, 13(??):69–83, Jan uary 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306218300741 .

Lee:2024:F OS

[LSW24] Jo oCh ul Lee, Elizab eth D. Sc hifano, and HaiYing W ang.

F ast optimal subsampling probabilit y appro ximation for gen-

eralized linear mo dels. Ec onometrics and Statistics, 29(??):

224–237, Jan uary 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000290 .

Lamarc he:2024:CQF

[LSY24] Carlos Lamarc he, Xuan Shi, and Derek S. Y oung. Condi-

tional quan tile functions for zero-inflated longitudinal coun t data.

Ec onometrics and Statistics, 31(??):49–65, July 2024. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221001106 .

Lux:2022:INS

[Lux22] Thomas Lux. Inference for nonlinear state space mo dels: a

comparison of differen t metho ds applied to Mark o v-switc hing

m ultifractal mo dels. Ec onometrics and Statistics, 21(??):

69–95, Jan uary 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300307 .

Liebl:2019:PRP

[L W19] Dominik Liebl and F abian W alders. P arameter regimes in

partial functional panel regression. Ec onometrics and Statis-

tics, 11(??):105–115, July 2019. CODEN ???? ISSN

2452-3062. URL https://www.sciencedirect.com/science/

article/pii/S2452306218300339.

Leipp old:2019:PFL

[L Y19a] Markus Leipp old and Hanlin Y ang. P article filtering, learning,

and smo othing for mixed-frequency state-space mo dels. Ec ono-

metrics and Statistics, 12(??):25–41, Octob er 2019. CODEN

???? ISSN 2452-3062. URL https://www.sciencedirect.com/

science/article/pii/S2452306219300437 .

Li:2019:THH

[L Y19b] Zhao yuan Li and Jianfeng Y ao. T esting for heteroscedasticit y

in high-dimensional regressions. Ec onometrics and Statistics, 9

(??):122–139, Jan uary 2019. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306218300029 .

Liu:2021:EIS

[L YBH21] Xin Liu, Grace Y. Yi, Glenn Bauman, and W enqing He. En-

sem bling im balanced-spatial-structured supp ort v ector mac hine.

Ec onometrics and Statistics, 17(??):145–155, Jan uary 2021. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306220300344 .

Maciak:2021:QLA

[Mac21a] Mat ´ us Maciak. Quan tile LASSO in arbitrage-free option mark ets.

Ec onometrics and Statistics, 18(??):106–116, April 2021. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306220300526 .

Maciak:2021:QLC

[Mac21b] Mat ´ us Maciak. Quan tile LASSO with c hangep oin ts in panel data

mo dels applied to option pricing. Ec onometrics and Statistics,

20(??):166–175, Octob er 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300046 .

MacKinnon:2023:F CB

[Mac23] James G. MacKinnon. F ast cluster b o otstrap metho ds for

linear regression mo dels. Ec onometrics and Statistics, 26

(??):52–71, April 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001404.

Marron:2017:BDC

[Mar17] J. S. Marron. Big Data in con text and robustness against

heterogeneit y . Ec onometrics and Statistics, 2(??):73–80, April

2017. CODEN ???? ISSN 2452-3062. URL http://www.

sciencedirect.com/science/article/pii/S2452306216300016 .

Matsui:2020:QRF

[Mat20] Hidetoshi Matsui. Quadratic regression for functional re-

sp onse mo dels. Ec onometrics and Statistics, 13(??):125–

136, Jan uary 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306219300024 .

Maxand:2020:I IS

[Max20] Simone Maxand. Iden tification of indep enden t structural sho c ks

in the presence of m ultiple Gaussian comp onen ts. Ec onometrics

and Statistics, 16(??):55–68, Octob er 2020. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306218300923 .

Ma y er:2022:LPS

[Ma y22] Alexander Ma y er. On the lo cal p o w er of some tests of strict ex-

ogeneit y in linear fixed effects mo dels. Ec onometrics and Statis-

tics, 24(??):49–74, Octob er 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000599 .

Murra y:2017:MSS

[MBM17] P aula M. Murra y , Ry an P

. Bro wne, and P aul D. McNic holas. A

mixture of SDB sk ew-t factor analyzers. Ec onometrics and Statis-

tics, 3(??):160–168, July 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300382 .

Matilainen:2017:SDR

[MCNO17] M. Matilainen, C. Croux, K. Nordhausen, and H. Oja. Sup er-

vised dimension reduction for m ultiv ariate time series. Ec ono-

metrics and Statistics, 4(??):57–69, Octob er 2017. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306217300345.

Mao:2020:ASV

[MCR

V20] Xiuping Mao, V eronik a Czellar, Esther Ruiz, and Helena V eiga.

Asymmetric sto c hastic v olatilit y mo dels: Prop erties and particle

filter-based sim ulated maxim um lik eliho o d estimation. Ec ono-

metrics and Statistics, 13(??):84–105, Jan uary 2020. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306219300486 .

Melard:2022:IP A

[M ´ el22] Guy M ´ elard. An indirect pro of for the asymptotic prop erties

of V

ARMA mo del estimators. Ec onometrics and Statistics, 21

(??):96–111, Jan uary 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622100006X .

Muriel:2018:TND

[MGF18] Nelson Muriel and Graciela Gonz´ alez-F ar ´ ıas. T esting the n ull of

difference stationarit y against the alternativ e of a sto c hastic unit

ro ot: A new test based on m ultiv ariate STUR. Ec onometrics and

Statistics, 7(??):46–62, July 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300916 .

Miller:2018:SR T

[Mil18] J. Isaac Miller. Simple robust tests for the sp ecification of

high-frequency predictors of a lo w-frequency series. Ec ono-

metrics and Statistics, 5(??):45–66, Jan uary 2018. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306216300119 .

McCausland:2021:MSV

[MMP21] William McCausland, Shirley Miller, and Denis P elletier. Multi-

v ariate sto c hastic v olatilit y using the HESSIAN metho d. Ec ono-

metrics and Statistics, 17(??):76–94, Jan uary 2021. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S245230622030068X .

Musc hinski:2024:CBM

[MMS

+

24] Thomas Musc hinski, Georg J. Ma yr, Thorsten Simon, Nik o-

laus Umlauf, and Ac him Zeileis. Cholesky-based m ultiv ari-

ate Gaussian regression. Ec onometrics and Statistics, 29(??):

261–281, Jan uary 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000168 .

Morales-Onate:2021:BEL

[MOCB21] V ´ ıctor Morales-O ~ nate, F ederico Crudu, and Moreno Bevilac-

qua. Blo c kwise Euclidean lik eliho o d for spatio-temp oral co-

v ariance mo dels. Ec onometrics and Statistics, 20(??):176–

201, Octob er 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000034 .

Morana:2019:RSE

[Mor19] Claudio Morana. Regularized semiparametric estimation of high

dimensional dynamic conditional co v ariance matrices. Ec ono-

metrics and Statistics, 12(??):42–65, Octob er 2019. CODEN

???? ISSN 2452-3062. URL https://www.sciencedirect.com/

science/article/pii/S2452306219300231 .

Morana:2024:NMF

[Mor24] Claudio Morana. A new macro-financial condition index

for the euro area. Ec onometrics and Statistics, 29(??):

64–87, Jan uary 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622100112X .

Marczak:2018:DCA

[MPG18] Mart yna Marczak, T ommaso Proietti, and Stefano Grassi. A

data-cleaning augmen ted Kalman filter for robust estimation

of state space mo dels. Ec onometrics and Statistics, 5(??):

107–123, Jan uary 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300102 .

Maheu:2018:SIR

[MPSS18] John M. Maheu, Marc P aolella, T ak Kuen Siu, and Mik e K. P

. So.

Sp ecial issue on risk managemen t. Ec onometrics and Statistics,

8(??):159–160, Octob er 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306218300546 .

Mousa vi:2017:MFR

[MS17] Sey ed Nourollah Mousa vi and Helle Sørensen. Multinomial func-

tional regression with w a v elets and LASSO p enalization. Ec ono-

metrics and Statistics, 1(??):150–166, Jan uary 2017. CODEN

7(??):18–29, July 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300011 .

Proietti:2023:SHF

[PP23] T ommaso Proietti and Diego J. P edregal. Seasonalit y in

high frequency time series. Ec onometrics and Statistics, 27

(??):62–82, July 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000090 .

P ana yi:2018:DMM

[PPDZ18] Efstathios P ana yi, Gareth W. P eters, Jon Danielsson, and

Jean-Pierre Zigrand. Designating mark et mak er b eha viour in

limit order b o ok mark ets. Ec onometrics and Statistics, 5

(??):20–44, Jan uary 2018. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306216300193 .

P ainda v eine:2017:PTE

[PR V17] Da vy P ainda v eine, Rondrotiana Jos ´ ea Rasoafaraniaina, and

Thomas V erdeb out. Preliminary test estimation for m ulti-

sample principal comp onen ts. Ec onometrics and Statistics, 2

(??):106–116, April 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300060 .

P esaran:2019:BAL

[PS19a] M. Hashem P esaran and Ron P

. Smith. A Ba y esian analysis of lin-

ear regression mo dels with highly collinear regressors. Ec onomet-

rics and Statistics, 11(??):1–21, July 2019. CODEN ???? ISSN

2452-3062. URL https://www.sciencedirect.com/science/

article/pii/S2452306218300728 .

P oloni:2019:CFR

[PS19b] F ederico P oloni and Giacomo Sbrana. Closed-form results for v ec-

tor mo ving a v erage mo dels with a univ ariate estimation approac h.

Ec onometrics and Statistics, 10(??):27–52, April 2019. CODEN

???? ISSN 2452-3062. URL https://www.sciencedirect.com/

science/article/pii/S2452306218300327 .

P esaran:2023:APT

[PS23] M. Hashem P esaran and Ron P

. Smith. Arbitrage pric-

ing theory

, the sto c hastic discoun t factor and estimation of

risk premia from p ortfolios. Ec onometrics and Statistics, 26

(??):17–30, April 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001362 .

Psaradakis:2024:MSM

[PS24] Zac harias Psaradakis and Martin Sola. Mark o v-switc hing mo d-

els with state-dep enden t time-v arying transition probabilities.

Ec onometrics and Statistics, 29(??):49–63, Jan uary 2024. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306221000575 .

Psaradakis:2017:DTN

[PV17] Zac harias Psaradakis and Mari´ an V´ avra. A distance test of nor-

malit y for a wide class of stationary pro cesses. Ec onometrics

and Statistics, 2(??):50–60, April 2017. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306216300296 .

P etersen:2022:MPD

[PZK22] Alexander P etersen, Chao Zhang, and Piotr Kok oszk a. Mo d-

eling probabilit y densit y functions as data ob jects. Ec onomet-

rics and Statistics, 21(??):159–178, Jan uary 2022. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S245230622100054X .

Quessy:2019:CCA

[QD19] Jean-F ran¸ cois Quessy and Martin Duro c her. The class of copu-

las arising from squared distributions: Prop erties and inference.

Ec onometrics and Statistics, 12(??):148–166, Octob er 2019. CO-

DEN ???? ISSN 2452-3062. URL https://www.sciencedirect.

com/science/article/pii/S2452306219300103 .

Riani:2024:ICO

[RA C

+

24] Marco Riani, An thon y Curtis A tkinson, Aldo Corb ellini, Alessio

F arcomeni, and F abrizio Laurini. Information criteria for out-

lier detection a v oiding arbitrary significance lev els. Ec onomet-

rics and Statistics, 29(??):189–205, Jan uary 2024. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306222000107.

Ro driguez-Caballero:2022:ECG

[R C22] Carlos Vladimir Ro dr ´ ıguez-Caballero. Energy consumption

and GDP: a panel data analysis with m ulti-lev el cross-

sectional dep endence. Ec onometrics and Statistics, 23(??):

128–146, July 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000083 .

Ric h:2020:SF C

[Ric20] Jepp e Ric h. A spline function class suitable for demand mo dels.

Ec onometrics and Statistics, 14(??):24–37, April 2020. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306218300078 .

Ronc hetti:2020:ARI

[Ron20] Elv ezio Ronc hetti. Accurate and robust inference. Ec onometrics

and Statistics, 14(??):74–88, April 2020. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306220300022 .

Rousseeu w:2019:RMT

[RPRH19] P eter Rousseeu w, Domenico P errotta, Marco Riani, and Mia

Hub ert. Robust monitoring of time series with applica-

tion to fraud detection. Ec onometrics and Statistics, 9(??):

108–121, Jan uary 2019. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306218300303 .

Rom b outs:2020:VSP

[RSV20] Jero en V. K. Rom b outs, Lars Sten toft, and F rancesco Vi-

olan te. V ariance sw ap pa y offs, risk premia and extreme

mark et conditions. Ec onometrics and Statistics, 13(??):106–

124, Jan uary 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306219300279 .

Sto ehr:2021:DCC

[SAK21] Christina Sto ehr, John A. D. Aston, and Claudia Kirc h. De-

tecting c hanges in the co v ariance structure of functional time se-

ries with application to fMRI data. Ec onometrics and Statis-

tics, 18(??):44–62, April 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300460.

Sahin:2022:V CM

[SC22]

¨

Ozge Sahin and Claudia Czado. Vine copula mixture mo dels

and clustering for non-Gaussian data. Ec onometrics and Statis-

tics, 22(??):136–158, April 2022. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001052 .

Segers:2017:NAM

[SFdB17] Rene Segers, Philip Hans F ranses, and Bert de Bruijn. A no v el

approac h to measuring consumer confidence. Ec onometrics and

Statistics, 4(??):121–129, Octob er 2017. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306216300338 .

Sak aria:2017:EBI

[SG17] D. K. Sak aria and J. E. Griffin. On efficien t Ba y esian inference

for mo dels with sto c hastic v olatilit y . Ec onometrics and Statis-

tics, 3(??):23–33, July 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306216300090 .

Shang:2017:FTS

[Sha17] Han Lin Shang. F unctional time series forecasting with

dynamic up dating: An application to in trada y particulate

matter concen tration. Ec onometrics and Statistics, 1(??):

184–200, Jan uary 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306216300235 .

Siu:2025:T AN

[Siu25] T ak Kuen Siu. Threshold autoregressiv e nearest-neigh b our mo d-

els for claims reserving. Ec onometrics and Statistics, 33(??):

180–208, Jan uary 2025. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306222000284 .

Skripnik o v:2019:JEM

[SM19] A. Skripnik o v and G. Mic hailidis. Join t estimation of m ulti-

ple net w ork Granger causal mo dels. Ec onometrics and Statis-

tics, 10(??):120–133, April 2019. CODEN ???? ISSN

2452-3062. URL https://www.sciencedirect.com/science/

article/pii/S2452306218300509.

Sampaio:2020:SR G

[SM20] Jhames M. Sampaio and P edro A. Morettin. Stable random-

ized generalized autoregressiv e conditional heterosk edastic mo d-

els. Ec onometrics and Statistics, 15(??):67–83, July 2020. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306218300947 .

Smith:2023:ICO

[Smi23] Mic hael Stanley Smith. Implicit copulas: an o v erview. Ec ono-

metrics and Statistics, 28(??):81–104, Octob er 2023. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221001465 .

Seri:2021:MCV

[SMSC21] Raffaello Seri, Mario Martinoli, Da vide Secc hi, and Sam uele Cen-

torrino. Mo del calibration and v alidation via confidence sets.

Ec onometrics and Statistics, 20(??):62–86, Octob er 2021. CO-

DEN ???? ISSN 2452-3062. URL http://www.sciencedirect.

com/science/article/pii/S2452306220300162 .

Shirota:2017:CRS

[SOLP17] Shinic hiro Shirota, Y asuhiro Omori, Hedib ert. F. Lop es, and

Haixiang Piao. Cholesky realized sto c hastic v olatilit y mo del.

Ec onometrics and Statistics, 3(??):34–59, July 2017. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306216300181 .

Sa vino v:2023:R TT

[SS23] Evgeniy Sa vino v and Victoria Shamraev a. On a Rosen blatt-t yp e

transformation of m ultiv ariate copulas. Ec onometrics and Statis-

tics, 25(??):39–48, Jan uary 2023. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001313 .

Song:2023:BAA

[SSL23] Zefang Song, Xin yuan Song, and Y uan Li. Ba y esian analy-

sis of AR

CH-M mo del with a dynamic laten t v ariable. Ec ono-

metrics and Statistics, 28(??):47–62, Octob er 2023. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221001167.

Sass:2024:RRP

[ST24a] J¨ orn Sass and Anna-Katharina Th¨ os. Risk reduction and p ortfolio

optimization using clustering metho ds. Ec onometrics and Statis-

tics, 32(??):1–16, Octob er 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221001416 .

Silv ennoinen:2024:CAN

[ST24b] Annastiina Silv ennoinen and Timo T er¨ asvirta. Consistency

and asymptotic normalit y of maxim um lik eliho o d estimators

of a m ultiplicativ e time-v arying smo oth transition correla-

tion GAR

CH mo del. Ec onometrics and Statistics, 32(??):

57–72, Octob er 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306221000848 .

Simone:2020:SHR

[STI20] Rosaria Simone, Gerhard T utz, and Maria Iannario. Sub jec-

tiv e heterogeneit y in resp onse attitude for m ultiv ariate ordinal

outcomes. Ec onometrics and Statistics, 14(??):145–158, April

2020. CODEN ???? ISSN 2452-3062. URL http://www.

sciencedirect.com/science/article/pii/S2452306219300243 .

Sc hmid:2018:DMD

[STW18] Matthias Sc hmid, Gerhard T utz, and Thomas W elc ho wski.

Discrimination measures for discrete time-to-ev en t predictions.

Ec onometrics and Statistics, 7(??):153–164, July 2018. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306217300321 .

Sujica:2018:CGE

[SV18] Aleksandar Sujica and Ingrid V an Keilegom. The copula-

graphic estimator in censored nonparametric lo cation-scale re-

gression mo dels. Ec onometrics and Statistics, 7(??):89–114, July

2018. CODEN ???? ISSN 2452-3062. URL http://www.

sciencedirect.com/science/article/pii/S2452306217300631 .

Sutton:2019:MIR

[SV G19] Maxw ell Sutton, Andrey L. V asnev, and Ric hard Gerlac h.

Mixed in terv al realized v ariance: a robust estimator of sto c k

price v olatilit y . Ec onometrics and Statistics, 11(??):43–62, July

2019. CODEN ???? ISSN 2452-3062. URL https://www.

sciencedirect.com/science/article/pii/S2452306218300285 .

Sc hatz:2022:APP

[SWS22] Mic hael Sc hatz, Sp encer Wheatley

, and Didier Sornette. The

ARMA p oin t pro cess and its estimation. Ec onometrics and

Statistics, 24(??):164–182, Octob er 2022. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306221001349 .

Sun:2019:ESV

[SZH19] Y anqing Sun, Y uanqing Zhang, and Jianh ua Z. Huang. Es-

timation of a semiparametric v arying-co efficien t mixed regres-

siv e spatial autoregressiv e mo del. Ec onometrics and Statistics,

9(??):140–155, Jan uary 2019. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300424 .

T ang:2024:MST

[T an24] Cheng Y ong T ang. A mo del sp ecification test for semiparametric

nonignorable missing data mo deling. Ec onometrics and Statis-

tics, 30(??):124–132, April 2024. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230622100099X .

T utz:2017:SLD

[TB17] G. T utz and M. Berger. Separating lo cation and disp ersion

in ordinal regression mo dels. Ec onometrics and Statistics, 2

(??):131–148, April 2017. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S245230621630003X .

T utz:2020:EEV

[TB20] Gerhard T utz and Moritz Berger. The effect of explana-

tory v ariables on income: a to ol that allo ws a closer lo ok

at the differences in income. Ec onometrics and Statistics, 16

(??):28–41, Octob er 2020. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306218301035 .

T ong:2018:ECT

[THS18] Xiao jun T ong, Zh uo qiong Chong He, and Dongc h u Sun. Es-

timating Chinese T reasury yield curv es with Ba y esian smo oth-

ing splines. Ec onometrics and Statistics, 8(??):94–124, Octo-

b er 2018. CODEN ???? ISSN 2452-3062. URL http://www.

sciencedirect.com/science/article/pii/S2452306217300898 .

Zou:2021:BSU

[ZP21] Nan Zou and Dimitris N. P olitis. Bo otstrap seasonal unit

ro ot test under p erio dic v ariation. Ec onometrics and Statis-

tics, 19(??):1–21, July 2021. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306220300174 .

Zhang:2024:ST A

[ZPY

+

24] Tingting Zhang, Minh Pham, Guofen Y an, Y aotian W ang, Sara

Medina-DeVilliers, and James A. Coan. Spatial-temp oral analy-

sis of m ulti-sub ject functional magnetic resonance imaging data.

Ec onometrics and Statistics, 31(??):117–129, July 2024. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306221000289 .

Zhou:2024:EHD

[ZY24] Y unp eng Zhou and Kam Ch uen Y uen. Estimation in the high di-

mensional additiv e hazard mo del with l

0 t yp e of p enalt y . Ec ono-

metrics and Statistics, 32(??):88–97, Octob er 2024. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306222000831 .

Zhang:2022:NGU

[ZYL22] Yixiao Zhang, Cindy L. Y u, and Haitao Li. No w casting GDP us-

ing dynamic factor mo del with unkno wn n um b er of factors and

sto c hastic v olatilit y: a Ba y esian approac h. Ec onometrics and

Statistics, 24(??):75–93, Octob er 2022. CODEN ???? ISSN

2452-3062. URL http://www.sciencedirect.com/science/

article/pii/S2452306221001039 .

Zhang:2019:ETI

[ZZ19] Y ongh ui Zhang and Qiankun Zhou. Estimation for time-

in v arian t effects in dynamic panel data mo dels with appli-

cation to income dynamics. Ec onometrics and Statistics, 9

(??):62–77, Jan uary 2019. CODEN ???? ISSN 2452-3062.

URL http://www.sciencedirect.com/science/article/pii/

S2452306217300904 .

Zhang:2020:SSI

[ZZZ20] Liang Zhang, Tianming Zh u, and Jin-Ting Zhang. A simple

scale-in v arian t t w o-sample test for high-dimensional data. Ec ono-

metrics and Statistics, 14(??):131–144, April 2020. CODEN

???? ISSN 2452-3062. URL http://www.sciencedirect.com/

science/article/pii/S2452306220300010.