A Complete Bibliograph y of the Journal of

Applie d Ec onometrics

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

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

beebe@computer.org (In ternet)

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

12 Octob er 2024

V ersion 1.14

Title w ord cross-reference

$105.00 [McC02]. $16.95 [Gan88b]. $17.50 [Arb93]. $24.95 [Mil91]. $25.95

[Ano90g]. $28.95 [Car88]. $35 [Mel92]. $39.95 [Son89a]. $44.95 [Cif88].

$45 [Hen93]. $49.50 [Mal88]. $49.95 [McC02, Riz91]. $54.00 [Vis88].

$54.40 [Col92]. $57.95 [McC99a]. $60.75 [Gan88b]. $94.50/DFL [Hen93].

$94.75 [Pis92]. $98.75 [W ee02]. AR(1) [KM91]. D [PMM17]. I(1) [BRiS11].

I(2) [BF05, EH99, BRiS11]. J [KP16]. N [DH16]. q [Sc h90]. T [HPS23].

-T est [KP16].

0 [Kuk02]. 0-07-025214-9 [Mad98]. 0-07-032685 [Car88]. 0-13-35582-4

[Oxl96]. 0-19-506011-3 [Smi95]. 0-19-520655-X [Riz91]. 0-19-828367-9

[Arb93]. 0-19-82854-8 [P er91]. 0-19-828759-3 [Bro94]. 0-19-829340-7

[Arb93]. 0-19-877317 [Hen93]. 0-19-877320x [McK94]. 0-19-877453-2

[Leo98]. 0-19-877583-0 [Gar01a]. 0-387-51454-6 [De 92]. 0-387-53194-7

1

[Bai93]. 0-387-90908-7 [Vis88]. 0-412-01371-1 [Kus91]. 0-412-28830-3

[Ano90e]. 0-412-35340-7 [Bol92]. 0-415-00405-5 [Mel92]. 0-415-00918-9

[Mil92]. 0-444-70529-5 [Pis92]. 0-471-01171-1 [De 93]. 0-471-05856-4

[Son89a]. 0-471-11856-7 [Fie96]. 0-471-13993-9 [McK97]. 0-471-19189-2

[McK97]. 0-471-59951-4 [Szr94]. 0-471-62414-4 [Ano90c]. 0-471-81930-1

[Mal88]. 0-471-82216-7 [Ano90g]. 0-471-85233-3 [Son89b]. 0-471-86187

[Ano90f]. 0-471-86187-1 [Cif88]. 0-471-89530-X [Ano90h]. 0-471-91787-7

[N ¨ ue91]. 0-471-95359-8 [Mad97]. 0-471-95360-1 [Mad97]. 0-471-96688-6

[T ur98]. 0-471-9847-4 [Ano90a]. 0-521-25280-6 [Da v95]. 0-521-2644-8

[Gan92]. 0-521-26616-5 [Klo92]. 0-521-32196-4 [Sab91]. 0-521-33004-1

[Mil89b]. 0-521-34430-1 [Hal89]. 0-521-34552 [Hal89]. 0-521-38043-X

[Im b97]. 0-521-41146-7 [McK98b]. 0-521-42308-2 [McK98b].

0-521-78830-7 [Kuk02]. 0-521-81696-3 [W ee03]. 0-566-05629-1 [Sor89].

0-582-29723-0 [Mil89a]. 0-674-17544-1 [Gil93]. 0-7923-1287-2 [Gre93].

0-8133-7489-8 [Mil91]. 0-8157-1 [Ano90b]. 0-86003-084-9 [And93].

0521-30444X [Col92].

1-538-85013-2 [W ee02]. 1-55786-264-8 [Ab e94]. 1-85278-461-x [Cle94].

1-85278-657-4 [Bar95]. 1.1a [W oh96]. 1019 [Ano90h]. 1024 [Ano90c]. 121

[Mil91]. 139-5 [Ano90b]. 140-9 [Ano90b]. 146 [Ano90a]. 15.95 [Oxl96]. 171

[Gre93]. 176 [Phi89]. 18 [Ano03]. 187 [McK94]. 189 [Gio89]. 18th [Sor89].

19 [BHLS23, KH22a, PY22]. 19.95 [Szr94]. 191 [Mel92]. 1920s [PMM96].

1929 [kHcL16]. 1974 [Nei92]. 1974-1987 [Nei92]. 1975-87 [Ras95]. 1980s

[BCDJ99]. 1987 [Ano90f, Nei92]. 1987/88 [GS07]. 1990s [BS04]. 1991

[Ano91g]. 1992 [Ano92j]. 1995/96 [GS07].

2-7178-1667-4 [Klo93]. 2-7178-1668-2 [Klo93]. 2007a [AF17]. 2008

[P es08]. 2020 [LP22]. 205 [Riz91]. 230 [Leo98]. 232 [Mof93]. 240

[Bro94, P er91]. 244 [Gan92]. 259 [Hal89]. 2nd [Ano90c, Ano90f].

3-540-17257-2 [Car92]. 3-540-54054-7 [Mof93]. 3-7908-0356-1 [Gio89].

30. [Nei92]. 30444X [Col92]. 314 [Car92]. 315 [Ano90g]. 32/64 [CNS09].

326 [Arb93]. 329 [Son89b]. 334 [W ee03]. 338 [Hal93a]. 348 [Mil92]. 349

[P ep05]. 365 [Col92]. 370 [Cle94].

40.00 [Gar01a]. 405 [Gil93]. 406 [DG03]. 427 [Kus91]. 440 [Cif88]. 476

[Hen93]. 487 [Pis92]. 488 [N ¨ ue91].

5 [DG03]. 50-00 [Ab e94]. 507 [Mil89b]. 514 [De 93]. 545 [Bai93]. 554

[Sab91]. 558pp [Im b97]. 577 [Fie96]. 587 [Klo93].

669 [Sor89].

7 [AA

V07, Kuk02].

’87 [KK96]. 877320x [McK94].

9/11 [SVW08]. 90-267-1264-3 [Hen93].

A$195.95 [T ur98]. A$57.95 [McK97]. A$89.95 [T ur98]. Abiad [Hua09].

Abilit y [CM17a, HKMR03, KLNT24, Wil19]. abrupt [CGP99]. absence

[BKS18, BJ09]. Absen teeism [AJ17]. absolute [DZ18, FVP02]. absorb er

[CT86b]. abuse [T er02]. Academic [Gre93, Meh24, Tho19]. Accelerated

[DR93]. acceleration [Ber01]. accompan y [McK97]. accoun t

[SPS13, vHBB22]. Accoun ting [EHP12, Sc h16, BP13, HH02, JS04, MW20].

accoun ts [Sto86]. accum ulation [BLS10, Sha86]. Accuracy

[CCM15, CL11, CM14, CI20, HLZ24, KLS19, LR

V12, Mcc97, Vin00, YY07].

A CF [iKLS19]. Ac hiev emen t

[GPW17, BC23, BBDF14, HKMR03, Meh24, MM89, NR19]. Ac k erb erg

[DM06b]. Ac kno wledge [Ano95a]. Ac kno wledgemen t

[Ano89a, Ano92a, Ano92b, Ano93a, Ano94a, Ano05a, Ano07a, Ano08a,

Ano09a, Ano09b, Ano09d, Ano10a, Ano12a, Ano13a, P ar11a]. acquisition

[T o w92]. across

[And91, ABCF19, Bra11, Car00, CLM18, PZ06, SP18, Tho19, TL03, dGFS24].

actions [MKP22]. activ ation [MvdKH20]. Activ e [FL15, EO14]. activities

[CLL

Y06, MM87]. activit y

[CCM22a, CJPY24, Djo20, Djo24, GH96, Ham21, HR20, LMST22]. Actual

[FF G19, GSS20, SS05]. Adaptiv e [HHM15, Ho d99]. add [KP22, Vin03].

add-on [Vin03]. addicts [CL09b]. additiv e [VFL99]. Addressing [BC24].

adjusted [PT13]. adjustmen t [BK86, Bro87, DH90, DH10, EPW07, EH94,

GGS08, Hen93, JK90, KR90, LSV23, MMOL08, Nak93, PP06, Sal91].

administrativ e [KL

T20]. Admission [HKS16]. adopt [McC99a]. adults

[PS03b]. Adv ance [KL24b]. Adv anced

[Arb93, Phi89, DFM21, W ee01, Vis88]. adv ances [CSvD14, Hal89].

adv an tage [Gan88b]. adv ertising [HM17, PS07]. advice [KT01]. advisory

[HP09]. AER [Sum17]. affairs [LR04]. affect

[BBDF14, DST14, FSK06, GKPP07, HKMR03, LS24, T ro24, VV13].

Affected [CS15, MQ09]. affiliated [CPV03]. affiliation [K

OP24]. affine

[F O18, RH21]. Africa’ [D

V13, CLS21, Cua11, MV06, MP08]. after

[F er23b, GK12, Kau20, LP22, Nag22]. aftermath [FIL13]. Against

[P ep05, AD06, BD06, DM06a, DM06b, DS91, NH01, Rot92]. Age

[F uk06, Che98, HSWW07, KA07, Kuo12, MRS10, P ar10, P ar11b, T re98].

Age-p erio d-cohort [F uk06]. Agency [GW15]. agen t [Hon22]. agen ts

[BJM

+

08, KR

V95]. agglomeration [Whe03]. Aggregate

[EPS17, GP22a, HSF05, Ko o92a, A

V97, CFLP02, EP14, F or95, F uk06,

KL24b, MS18b, MBR09, PKH12, SD03]. aggregates [Che98, SZ07].

Aggregation [GM09, Alb03, BE92, CP92, MSW13, PP06, W ol93]. Aging

[MR GB16]. agricultural [BSS08, Mel92]. agriculture [Co e96, Ho q91]. Aid

[CHW17, BGLS21, Br ¨ u13, ERS03]. aids [DGM11, CLS21, MB02]. air [BS07].

aircraft [Ken94, Smi12]. airline [GHS05]. airlines [BGV98]. Ak om [DG03].

al [F u19, GVB17, NT22]. Alain [McK98b]. Alc hem y [Ab e94]. Alcohol

[T er02, KT01, Una06]. alcoholic [MB02]. Aldershot [Bar95, Cle94, Sor89].

algebra [HH95, LR08]. Algorithm [Jam17, HS90, HMR

C05]. algorithms

[AK07]. Allan [And93]. Allo cation

[HR V94, And91, BA98, CKT19, Des93, HMSS14, KP22]. Allo cations

[HKM15]. allo cativ e [AD09, MR88]. allo wing [BRR

T21]. almost

[BS08, Des03, P ep05]. Alternativ e

[CR15, FH12, Lin92, SM95, SC90, TW87, ZR98, Ak a12, Cha02, CK13, DS91,

DH10, GP06, IR

T08, KW13, LO08, L

WY00, MT11, Mur12, TP97].

alternativ es [EWB09, SdV18]. aluminium [GN00, Gil95]. am biguit y

[HS24]. amenities [Cha02]. America [And03, CGK14, Can05, GLS07].

American [HKW11, Li12, Mor08]. Americans [ABCP02]. AMI [KPST11].

Amman [Gre93]. Among [DJ16, DZ18, GHL04, KR90, Sem18]. amoun t

[VV93]. Amsterdam [Pis92, W ee01]. Analysing [BCT96, MR

V95, PS03a].

Analysis [Ano90a, BHKL17, CJ16, CD16, Dah17, D

W16, EM17, GKV15,

jLjL05, Luc15, MS15, NS17, Sok16, A

CS99, A

G13, Ano90g, Ash09, AFHI95,

BP03, BW11, BHL

TM24, BCR01, BS07, BM11, BA98, BC07a, BJJ11,

BC07b, BHMW98, CHL14, CS21a, CLSM10, CT92, CJZ22, Che23, CO96,

CMM09, DMM05, Da v95, De 92, De 94, DMT06, DG92, DdMPS07, DLR94,

Des03, Die89, DS06b, DM03, ERS03, EO14, EP14, FMN05, Fie96, FM14,

F or95, FSK06, GMH95, GAA

+

89, GvSZ05, GR08, Ha j94, Hey04, HM03,

HSF05, HL10, HJC10, JJVW01, JKvdW14, KvdGVW97, KM91, KL01,

KMP08, KvD93, KM14b, KT08, Kon04, KS91, KP94, Ko o99, Kuk02, Lee04,

L WY00, MV06, MSL89, MT13b, MP10, MM89, MP07, MSP13, NS90,

ORM13, OSS18, Oxl96, PU88, PSS01, Phi91b, P oi91]. analysis

[Pud93, QT23, RS86b, Sen11, Sep00, Shi92, SS98, SS06, SV96, SZ06, TL03,

T ri93, T uf98, VK87, VV14, WV

G14, W

C04, Win04, Y at00, ZZ24, vDvDF05,

BHP16, Hal93a, Im b97, Bai93, Mil89a]. Analytic [F

CP96]. Analyze [V an17].

analyzed [Eic09]. Analyzing [GS20, BP10]. Ancestry [SW18b].

Anc horing [A

GR17, CHP23]. Anglo [P er91]. Angrist [Nak10]. Angus

[Bro94]. animal [CJPY24]. Announcemen t [Ano87a, Ano87b, Ano87c,

Ano93c, Ano93b, Ano94b, Ano95b, Ano96a, Ano05b, Gan88a, Mac91, P es92a,

P es92b, P es93, P es94, P es95, P es08, P es09a, Ano93e, DE22].

Announcemen ts [Ano94c, Ano96b, LLN11]. Ann ual

[Ano01d, Ano01e, EHS09, W at07, FVvVVP24, Gre93]. anomalies

[Col92, R

V23]. anomaly [MP01]. answ ers [DGM11, KV14]. an te [HM03].

An ticipating [CL15]. An ticipation [CDKS17, CT86b]. An undsen [F u19].

an ything [HL05]. Aoki [Car92]. apartmen ts [FLS22]. Application

[FL15, HL17, HHJC16, HMT15, MM17, Sok16, Uys15, XL16, ALR19, And03,

ABP21, AHT94, BW11, BRR

T21, Bal10, BEK22, Bas14, BC19, BNP11,

BL17, Bro87, BBG04, Cam01, Car00, CGP99, CPUBUW24, Cha11, CEG22,

CJS23, CP92, DR93, DMT06, Dej93, DM98, Dep18, EPR11, F ar12, FL94,

FK03, FP02, F uk06, Giu11, Gur97, HP04a, Hen10, Ho d99, Ho q91, HLMvS98,

Hus08, Jag91, JfL

Y24, JKLGS13, JV22, JKvdW14, KY10, Kau10, KL93,

MS98, MC90, Mar01, MS88, MT13b, MR90, MS93, OPM19, PW96, Pri02,

PSS04, Ras95, RS08b, SS07, SM95, SLKN04, SK07, SV22, Szy19, T re98,

VD98, WFBM01, WPS18, W at99, WS97, BCMM16, GKWZ16, Kuk02].

Applications [BH15, Don15, RS16, W

CC17, YZ15, AL06, A

CF22, BP07,

CT86a, CJ97, CSvD14, Cha00, CC07, CKKK18, CKL13, DK01, DKB10,

FM19, FM97, GA11, HM12, HS00, JM98, KZ24, KPP90, Kom07, LS09b,

MH14, Pro14, She93, Sil01, SGK12]. Applied

[Ano91g, Ano92j, Ano93c, Ano95i, Ano95c, Ano95d, Ano95o, Ano96c,

Ano96d, Ano96e, Ano96f, Ano01d, Ano01e, Ano03, Ano06, Ano07b, Ano08b,

Ano10b, Ano11, Ano12b, Ano12c, Bal99, DG03, P es01a, P es01b, P es01c,

P es07a, P es08, P es09b, P es09c, P es10b, P es11, SV96, W at07, Ano90i, Ano13b,

Bol92, MM95a, P es03b, P es10a, And93, Gar01a, Mil89a]. Applying [JLR14].

appraisal [CG09, P ar87]. appraisals [MST12]. Approac h

[BEK16, BEK15, BPC15, CP

A15, CFH16, EHSJ17, FRF15, GVB17, GKV15,

Hur17, LM17, MKT16, SW05, V

GCBHJC18, YZ15, Abr06, A

TW08, AHKM19,

ABKK13, A

C87, Bai91, BBS97, BJM

+

08, BV12, Bla96, BH18, BM12, Buc98,

CL09a, CMBS15, CTU13, Che08, Che23, CJS07, DHR11, DK12, DLR06, DT97,

DIL14, DGK24, DMVR22, EP04, EHV94, FLHS07, F

OS17b, F uj11, GGS08,

GP97, GS20, HGK18, HK

O12, HL

V02, HCW12, HP04b, HPY19, HKF19,

Jal18, JRA21, JO20, Juo22, KMV19, KPS04, KL

T20, K

O14, Ko o92a, Kra12,

KN93, LD22, LLP23, LO08, LS99, LM09, LB19, MS18a, MSS06, Mar00, MS88,

MM09, Mor94, Nis05, NO21, Nyh03, P ar10, P ar11b, P ed07, P er91, P et89,

P ot95, QR86, Rid86, Sci23, Sli23, Sut23, TH04, T ur09, VB02, VNZ97, W at99].

approac h [W eb95, W es20, iKLS19, vHBB22, BHP16, W ee02]. approac h*

[JJVW01]. Approac hes [BKL17, Bol92, DD23, pLK20, PSS01, Sto91].

Appro v al [BEK15]. appro ximate [Eis19]. Appro ximating

[LMPTR23, GL14b, SHK11]. Appro ximation [AFR08, Ano90a].

appro ximations [BD05b, Byr92, She89]. April [Ano91g]. arbitrage

[CCM21]. arbitrary [BM14, QT23]. arc h

[RRB92, DN89, DKB10, Eng02, FM97, FB02, L

WY00, RZ93, VFL99].

arc hiv e

[Ano93c, Ano95i, Ano95c, Ano95d, Ano96c, Ano96d, Ano96e, Ano96f].

ARDL [NT22]. Area [FS17, LSZ17, PMM17, AKS24, BL06, CPQ10, CV01,

DdMPS07, DO14, Eic09, FMMR18, LS24, SW05, SW21]. ARFIMA

[BCT96]. Aris [McC02]. arithmetic [QT23]. arms [Li12]. Arnold [Fie96].

Art [BH15, MST12]. Arth ur [Mil91]. articles [BLM10]. ascending [LP08].

Asian [L

T91]. ask [BNP11]. Assessing

[Ash09, AK07, CCM20, CM09, DG11, EMW11, HT21, HR96, Orn06, R

V22,

AP12, A

C87, BSS08, CJS23, DK13]. assessmen ts [BC23]. Asset

[Fis94, Hur17, AK19, BG94, BSB86, CL09b, CO96, DKB10, F ei87, GMR

O19,

GA11, HL

V02, HMSS14, KP22, MS95, OR

W02, Pro14, RS08b, TW17, W ri99].

asset-pricing [BG94, OR

W02, RS08b]. assignmen t [Jo c23]. assistance

[KvdK22]. asso ciated [DS91]. Assortativ e [Lee16]. Assumption

[HM15, McC94]. assumptions [ABK23, BM12, Giu11, LS09b, MT11].

Asymmetric

[Kom07, Sa v16, AS06, BV12, CD96, GHOS04, HPY19, JMPW18, Thi20].

asymmetrical [D

V92]. asymmetries [RZ93]. Asymmetry [CPV03, PS03c].

Asymptotic [KPP90, Ko e88, CKKK18]. Asymptotically [HF00].

asymptotics [CI20]. Async hronicit y [CP

A15]. attainmen t

[AJ19, JPPS14, L

T06, P os19]. A ttendance [BFM15, K O W21]. A tten tion

[BFM15, LG23]. attitudes [BT23]. A ttribute [BFM15, Hen06]. attributes

[HMS01]. A ttrition [DLR94, BHL

TM24, MV06]. Auction

[P er10, AS06, DPR06, F ´ ev08, LP08, Sar99]. Auctions

[DIM08, HH15, CPV03, HM17, JL08, LP08, Rez08, Xu13]. Augmen ted

[Kul15, BK21a, KUW19, LB19, T em98, Y am19, YH22]. Australia [GR08].

Australian [BO94, Co e96, SM95]. Austrian [FSK06, Kau10]. authorit y

[Cho99b]. Authors [P es08, Ano06, P es01b, P es10a, P es11, P es13]. auto

[BGR10]. Autob o x [Bew88]. auto correlation [CL09a, Des93, RS08b].

automated [CJZ22]. automatic [MWWW24]. Automobile

[D V92, AHT94, V an07]. Autoregression

[LL16, CM24a, Che23, FP02, LP22, MSH19, MW20, YH22].

Autoregressions [CM17a, FM16, AF19, Ano23a, FHHP23, HIT20, HK23,

P ee05, Smi93, Vil09, Y am19]. Autoregressiv e [Bec01, CFH16, ABC16,

AA V07, AA

QB17, BC19, CCN22, CB17, CG13, CKL13, Des08, GL14b,

HHO21, HW24, LLL12, LL96, LB19, PL08, Sc h07, T

A92a, CG23].

a v ailabilit y [AHKM19]. Av ebury [Sor89]. Av erage [CLU17, HLM17,

V er20, ABKK13, FMS19, LO

W17, Mor08, PI09, Sak20, W es20].

a v erage-based [W es20]. Av erages [R

W16]. Av eraging

[CM10, AP12, EPR11, KvD06, LS09b, LM09, MP08, MT16]. a v erse

[BJM

+

08]. Av ersion [Brz15, A

TV19, GL12, HL

W14, LP08, NSA98]. a v oid

[BSS11]. Av oidance [CDKS17].

B [DG03, KS91, Sim91, Vis88]. bab y [W ol18]. bac k [GM09]. bac k casting

[KY10]. bad [CCN22]. bagging [AM11]. balance [GNNS12, SSX22]. Ball

[BKL17]. Baltagi [DG03]. BAMLE [DFM21]. band [CEG22, LO

W17].

bandpass [CKZ10]. bands [OPM19]. Bangladesh [Ho q91, MSN86]. bank

[DDL

Y18, FSK06, KDK18, LFZC23, P er98, vOZ19, CPBS20]. banking

[DK12, EGI05, FS09, NPT18, WW18]. Banks [MKT16, BB22]. Bargaining

[MV07, KW89]. Bark er [Mil89b, Mil92]. Barriers [GKZ18, P ed07]. Based

[KKM16, LR

V17, PR16, YZ15, BV12, BL06, CT86a, Che08, CL09b, CJ20,

CKZ10, DHR11, DGK24, DMVR22, DKB10, FP11, F er17, F

O18, HKS14,

HW24, Hub14, HHLL20, Jag91, KLNT24, pLK20, LS93b, LK21, MM03,

Mar00, Mur12, NSS12, PV89, P ee05, Sc h00, SS10, TW17, TH04, W es20,

Wil06a, W ol18, dHW22]. Basic [Mad98]. Basil [Phi89]. Ba y es

[GK17, HET08, KvD06]. Ba y esball [GK17]. Ba y esian

[Fie96, KS91, MT16, Ade04, ABC16, A

G13, ABS93, AFR08, A

C87, AD09,

BW09, BEK22, BGR10, BHKL17, BKKS20, BJM

+

08, BV12, BVV16,

climacteric [CLM89]. Clim bing [BJJ11]. Cliometrics [Cra87]. Cliv e

[HP09]. clo c k [DPR06]. closer [A

W96]. cloth

[Ano90a, Ano90c, Ano90d, Bai93, Gan88b, Gan92, Gio89, Kus91, Mal88,

Mel92, N ¨ ue91, P er91, Phi89, Pis92, Riz91, Sab91, Son89a, Son89b]. Club

[Kra17]. Cluster [MW17, V er16, ALR19, MNW23a, FM19]. cluster-IV

[FM19]. cluster-robust [MNW23a]. clustered [F

OS17b]. clustering

[CMM09, Cre07, FSPWWE12, HPR08, Kau10, LMPTR23]. Clusters

[HMS01, F er23a]. co [DTV96, P et89, L

T96]. Co-in tegration [L

T96].

co-mo v emen t [DTV96]. co-ordination [P et89]. coal [JS87]. coal-burning

[JS87]. co caine [vO06]. co de [Rom04]. Co dep endence [Sc h07].

Co efficien t [LHJC17, BK24a, CFK95, CLH04, Ho q91, LOR13, MSS06,

Mur12, V er20, W eb95]. co efficien ts

[ABP21, CJ24, CE17, MR06, MBR09, Tsi02]. coffee [V og92]. cognitiv e

[HL10, Zaf11]. cohort [Dev07, F uk06, KA07]. coinciden t [MM03]. Coin t

[Ng95a]. Coin tegrated [KT15, BM06, CH95, Ho d99, HR96, Sc h07, WH11].

Coin tegration [BiS15, BMM17, HPS97, HT21, KN90, Tim95, W ag15, BF05,

BdJ07, BD05b, Bus06, F ac07, GHL04, KL01, Lan00, Mac96, MHM99, MN14,

NT22, Phi95, SN06, SV96, T uf98, T ur09, W es08, Oxl96]. Co jumps

[WBL16, LLN11]. Colin [Bar95]. collab oration [CEF07]. collapsed [W u24].

collapsing [HPS99]. collar [KPS04]. Collectiv e [DM18, SV22]. College

[W ee02, GSS20]. colleges [ERS03]. collinearit y [Son89a]. Colorado [Mil91].

Colum bia [HP04a]. Com bination [LM17, PP16]. Com binations

[PR16, GL14a, GVZ19, MW11, SXY20]. Com bining

[CD16, FL15, HHO21, JMV10, OvDvdW17, JRA21]. Commen t

[AD06, Got90, Lea91, Sim91, Str09, VD98, XL16, BMW90a, BD06, Cua11,

IS02, KS91, Lil00, P ap11, P oi91, Sto91, W an06]. Commen ts

[LS09a, T ob97, D

W09b, Gra02]. commercial [Smi12]. Commo dit y

[BT19, BSB86, CMR15, GP22b, GL17, BM91, Bec01, CF

G22, DL95, DTV96,

FS01, HPS18, HM03, Lor91, Mel92, Smi05]. Common

[CF G22, Cub99, GUW16, HLP20, HK21, Bal10, F ´ ev08, Juo22, K

G96, LK04,

Sar99, SS07, WZ14]. common-v alue [Sar99]. commonalit y [CCM20].

comm unication [BDNS02, Ko o99, LFZC23]. comm unities [GB89].

Como v emen ts [Djo20, Eic09, HPY19]. comparativ e

[Gan88b, Rot92, SLR97, W oh96]. Comparing

[CLM18, CI20, Des08, Han93, ILOS96, JW05, KW13, MvdKH20, SW05].

Comparison

[AP12, GVB17, Ak a12, AS06, BKA90, BF

C02, BCDJ99, CE18, CJZ22, CR88,

DG03, EKL10, FFS01, HL05, Jar10, KR90, KPST11, Kon01, Lin92, Med02,

Mo o89, Ols98, P ar87, Ros22, Rus93, Sar99, SW08, Sil96, Y ue94].

Comparisons [W

CC17, GR10, HS00, MY07, Zhe04, CT86a]. compatible

[EB88]. comp ensating [BJ09]. Comp ensatory [HO09]. Comp eting

[BHH15, BC07a, HH90, MP96]. Comp etition

[ABH

+

17, Cam11, Cor12, FH13, HL07, PS07]. Comp etitiv e [GL17].

Complemen tarities [V an07]. Complemen tary [Gal20]. completion

[GR08, Li06]. Complex [Da y92]. complexit y [BBS97, KP22]. compliance

[BBvdH09, EGP11]. comp onen t

[Bus06, CCM22b, iSG23, CK20, Jo c20, WBAB07, Ano90a]. comp onen ts

[Bas09, FMN05, FMS19, F os17a, GR

W06, HJC10, KL93, LK21, MM89, VD98,

W es20]. Comp osite [CEHK20]. comp osition [Bie09, Che98, EMW11].

Comp ositional [W ol93, DGK24, Hon13]. comprehensiv e

[CSS12, FHKN22]. Compulsory [CJ16, CR22]. Computation

[BP03, CT15, CL18, F

CP96, Ko o99, Kus91]. Computational [Gre93].

compute [BF

C02]. computer [Cho11, HH95, LR08, SZ06]. computers

[GAA

+

89]. Computing [F ai96, Kus91, Sw a01, T ey98].

computing-n umerical [Kus91]. conca v e [ABH

+

07]. conca vit y [T er96].

concepts [TP97]. Conceptual [Col92]. concerning [MM05a, V og92].

Concessions [GLS07]. condition [AM23]. Conditional

[BW11, CM17a, HM15, MS15, MS17, TH04, BRR

T21, Bec01, BDT18, BFS09,

DLR06, FS01, HK21, HS21, HV13, LO

W17, Lee24, LJ00, MM19, NTK22,

OSS18, PL08, Pro14, Thi20, Tse98]. Conditionally [Do v13, BR99, IP12].

Conditions [GW15, CCV23, F ar12, FS09, Han92, Han96, T er96, W o o05].

conduct [MQ04]. Conducting [Rom99]. Conference

[Ano91g, Ano92j, Ano94e, Ano95o, P es01a, Sor89, Ano91b, Kap93].

Confidence [LMZ16, CJPY24, LO

W17, OPM19, PR06, Sam91]. Conflict

[CHW17, BGLS21]. Confron ting [WKN17b]. Congress [Hal89]. conjugate

[HHO21, HK23]. connectedness [DDL

Y18, MHL22]. consequences [DP11].

conserv ation [CPUBUW24]. consideration [CEK09, Hen06].

considerations [KPP90]. Consisten t

[BPC15, Koh89, BK08, Da v87a, Da v87b]. console [CNS09]. constrained

[Gew86]. constrain t [L

T96]. Constrain ts

[R TV16, A

CS99, AM95, Alb24, BSB86, CBGIZ19, HI07, ORD01].

Constructing [FP89, GL14a, MPZ24]. Construction

[BPW16, HZ19, T

A92b]. consume [CMS24]. Consumer

[HL07, LMZ16, Mil91, SF09, Tsi21, A

GM90, AHT94, BDP98, Cla06, CS91,

DMTvdK11, Kal12, KW13, MGSW13, PS10, CJPY24]. Consumption

[BM16, EPS17, LMZ16, A

V97, AP11, BBS97, Bru18, CMS21, CO96, DD00,

EP14, EP22, F or95, GP22a, GAR01b, HPS97, JR02, Jon89, KT01, NV92,

¨

OO00, Osb88, Pud04, SV22, TW17, Wil06a, Bro94]. consumption-based

[TW17, Wil06a]. con tagion [DR18, GY21]. Con tagious [OPS22, Tho04].

con ten t [AM23, BK21b, Mo e12, Nyh03]. con text [BCCM22]. con tingen t

[BF09]. Con tin uous [ABFN10, Cha92, FK03, HHLL20, KV09, Arb93].

Con tin uous-time [ABFN10, Cha92]. con traceptiv e [CM06]. con tracting

[W ol07]. con tractionary [NPT18]. Con tracts [GW15, FJS21, Kie88].

Con tribution [BKKR15]. Con tributions [Sor89]. Con trol

[GVB17, Gre93, PP16, PS16, BK17, BEK12, Che20, HS90, HS24, HT21,

P ep05, Gan92, Hal93a]. Con trolling [Wil19]. Con v en tional [Dah17, Noh24].

Con v ergence [BD95, CH05, Kra17, LK04, W an06, Bia97, CL09a, CK13,

CF13, GKZ18, HF00, KL24a, LPS97, Shi06, Sta20]. con v erging [LK04].

con v erting [SM95]. co op erativ es [HET08]. Copula

[V GCBHJC18, BC19, HM12, KLLO18, YHLL21]. Copulas

[HHJC16, LMSM18, OSS18, SGK12]. coresidence [JM14]. Corp orate

[Alb24, BL17, CR13, EZ23]. Corp oration [Ano90d]. corps [EO14]. correct

[T ur09]. corrected [CT14, MR

W09]. Correcting [SE07]. Correction

[Ano22a, Ano23a, GUW16, HH15, K

OO22, QR87, DH90, GL89, JKLGS13,

KR90, Lee04, MKV98, PSS04, TE01]. corrections [CH96, HK21].

Correlated

[HL17, Bas09, BK24a, BH13, HLP20, HK21, Juo22, Kie11, Sti00, V er20].

correlates [DFM21]. Correlation

[DH16, AH99, BH03, Che08, Jo c20, LGH92]. Correlations

[APVY16, PS03b]. Corresp ondence [Ano90a, A

V97]. corrupt [KP08].

‘Corruption [AF17]. Cost [MKT16, San15, EH94, FS09, FP89, GN00,

HPH07, Hug88, JLR14, Nak93, Oku93, Ras95, W ei96, Xu13, ZR98]. costly

[Kau20]. costs [AP11, BK17, Fis94, FJ04, HET08, MGSW13, RS99, SS06].

Coun t [BPC15, CJ97, HKS16, LR

V17, BNP11, CT86a, Cin97, CD97, Hel06,

KTR

+

22, KT01, Lee04, Mro12, Mul97, R

WM03, Rom04, VV93, WDBR93,

WS97, Mun22]. coun t-amoun t [VV93]. coun t-data [Rom04].

Coun terfactual [CS21a, MM05b, Che23, FF

G19, KMP08]. coun terfactuals

[HZ19]. coun ties [JfL

Y24]. Coun tries

[DK16, And04, AA

V07, DF97, DGM11, EP14, FNR08, GM19, Ha j94, IR

T08,

KMS13, SPS13, dGFS24, dHW22]. Coun try [SKL17, A

TW08, BCCM22,

CLM18, DJ95, FLS01, ILL06, Jal18, KL93, LPS97, LS99, VD98]. coun ts

[GC91, T ri97]. coun t y [PS23]. couples [A

CG04, BG06, CM06]. course

[Gil93]. Co v ariance [CKM17, CP

A15, HK

O12, JMY19]. co v ariances

[ER89]. Co v ariate [SSX22, LSV23, NO21]. Co v ariates [EGH15, P ac19].

Co v er [BK24b, DDL23a, KH22b, MNW23b, Bro94]. co v erage [LP23, Ols98].

CO VID [BHLS23, KH22a, PY22]. CO

VID-19 [BHLS23, KH22a, PY22].

Co x [MM00, TP97, YT06]. CPS [CP92]. Crac k [HH02]. crash

[HKW11, KK96]. Cra vino [Gou22]. creation [EHP12]. credibilit y

[Ash09, F

GV18]. Credit [A

GHKS16, DK16, FRF15, Gal96, R

TV16, SKL17,

Sum17, AHKM19, GS20, KL05, MZK17, R

V18, Sc h05, WV

G14]. Cresp o

[P ap11]. crime [Bal06, BK17]. Crimes [LR

V17]. Crises

[A GHKS16, Dah17, W ar17, AKS24, DM07, F u19, GQZ23, Ha j94, IT94].

Crisis [A

CCM17, HHJC16, LO18, OSS18, YHL

W06]. criteria

[And03, BM86, HW24]. criterion [CD18]. critic [Lea91, Sim91]. Critical

[Kul15, T ur09]. criticism [Lea89]. criticize

[KS91, Lea91, Phi91b, P oi91, Sim91]. critics [KS91, Phi91b, P oi91]. critique

[LS10b]. Cross

[Ano16, BKP16, BHP16, BiS15, BCC15, DH16, EM17, R

W16, V er16, AH99,

BP07, BCDJ99, Byr92, Can24, CLM18, DJ95, FLS01, FN23, GRLM08, Hei17,

HK21, ILL06, Kap07, LS99, Nis05, Oku93, P es07b, Rac97, W es20, MSS16].

cross-coun try [CLM18, DJ95, FLS01, ILL06, LS99]. cross-Euler [Nis05].

cross-national [BCDJ99]. Cross-Section

[BiS15, R

W16, AH99, P es07b, W es20]. Cross-Sectional

[Ano16, BKP16, BHP16, BCC15, DH16, EM17, V er16, Byr92, Can24,

GRLM08, Hei17, HK21, Kap07, Oku93]. cross-sectionally [FN23]. crossing

[DMM05]. Cro wd [TY15]. CRS [HHJC14]. crude

[AK10, BP13, CNT22, GM91, KM14a, LN14, P ak18, RS21, SW20]. crude-oil

[GM91]. Crystal [BKL17]. Cuaresma [P ap11]. currency [BMV00].

curren t [SPS13, BMW24]. curse [RS09]. curv ature [Mo e12]. Curv e

[HGRSS15, Kri15, LN07, W ag15, A

GR17, B ¸

CCV14, CEG22, DIL14, DNRS23,

FS23, MS09, NS08, QR86, QR87, Una06, WX20, CKP16]. Curv es

[BD15, CLM18, DP12, DM98, FF

G19, FP89, Kee86]. customers

[ANT94, AFHI95]. Cuth b ertson [And93, Mad97]. Cycle

[EV16, GM17, AM95, AA

QB17, BCDJ99, CLH04, CKZ10, DIW00, EJ20,

Gor97, HL96, HP05, HJ93, JMM07, LK04, MMOL08, NC94, NV92,

¨

OO00,

Osb88, Pud93, Ra v97, S¨ od94, Sor89, vDvDF05]. Cycles

[CS15, CH05, Cub99, F

OS17b, KL05, MM03, R

V18, ST99, SW05, SS05, T

A92a].

Cyclical [ALM22, S¨ od94, W eb95, Ber01, Han93, KvD06, Mor94, PS03c].

Cyclicalit y [KDK18, vOvGvGB19]. Cygwin [Rac00].

D [Ano90b, Cle94, Gre93, Kuk02, Mel92, Oxl96, P er91, Son89a, W ee01]. D.M

[Gio89]. Dahlb erg [DM06b]. Daily

[BPW16, BMV00, Sok16, ABFN10, F ei87, R T

˚

A98, W at99]. dairy [MS95].

Dak ota [BNR21]. Damo dar [Mad98]. Danger [W ar17]. Danzer [T ro24].

Data [A

G17, Ano95i, Ano95c, Ano95d, Ano96c, Ano96d, Ano96e, Ano96f,

Ano16, BiS15, BPC15, DH16, EM17, GVB17, GK17, HKM15, HKS16, KP16,

LRS17, MM17, MB16, V er16, Abr06, AS14, Ak a12, AAB09, A

W96, AHT94,

AP11, BBGS24, BP06, BKA90, Bal06, BP07, BM14, BCM24, B ¸

CCV14,

BBS24b, Bil00, BDG20, BC07b, BL06, Bru18, BH21, CT86a, CJ97, CJ24,

CGP99, CS14, CL23, CF94, Cin97, CT03a, CG13, CG23, CT03b, CR88,

CP92, CD97, CP97, Da y92, DLR94, DM13, DGK24, DG03, EMvS98, EP14,

FMN05, FZ12, FL94, FK03, FSK06, F uk06, GO22, GA19, GP

A89, GQ10,

HL W14, HT21, HPS23, Hei08, Hel06, Hil06, HLMvS98, HSF05, HCW12,

Isa04, Jag91, JK21, JRA21, JL03, JS10, KY10, Kas98]. data

[Kau10, KL

T20, KW89, KW21, Kon04, KLS19, KP08, KS19, LZ08, LfL09,

Liu09, LMSM18, LP08, MM97a, MC90, MSW13, Mro12, Mul97, MSP21,

MBR09, NV92, PV89, PR04, Pri02, PH24, RRB92, R

WM03, RS92, Rom04,

Sak20, Sc h90, Sea90, SW13, SW18a, SE07, Sil01, SM95, SLKN04, Son89a,

SW21, Sue95, V er20, WPS18, WYK24, WV

G14, W ea92, WDBR93, WS97,

W o o05, WL86, X

Q12, Zaf11, AB16, P er10, PP16, EB88, McC02]. data-arc h

[RRB92]. data-fit [EB88]. database [CPBS20]. datasets

[BM14, CKM11, CLM18]. dated [TZ22]. Dating [Kau10, Lee16, BBS19].

Da vid [Ab e94, Im b97, Kuk02]. Da vidson [Smi95]. da y [LS93c]. DC

[Ano90b]. Deadman [Cle94]. Deal [dRS10]. Deaton [Bro94]. debate

[Br ¨ u13]. Debian [Mac99]. debiased [MWWW24]. Debt

[TY15, Alb24, BP18, Da v05, DZ18, Ha j94, SZ91]. decade [AB00]. decide

[LGH92]. Decision [HMS16, HS24, PR16, dRS10, BP10, GR

V00, Kap93,

KKR95, Pro95, RS99, V an11, Sto09]. Decision-Based [PR16]. decisions

[A CS99, BP10, DMM05, DM18, DK13, Ho c03, KV10, MSL89, R

T88, VB02,

VV14]. decline [YZ24]. Declining [FLS22]. Decomp osing [Lak19, RR18].

decomp osition [DMP00, F uk06, LK04, MM05b, Mor08]. decomp ositions

[CMV18, KvD06]. Deep [KSN23]. Default [EPR11, Kie11, KL05]. defaults

[Kie11]. deficit [Mar00, TW87]. Deficits [KKS16, SZ91]. deflation [Kau20].

Dehli [Ano90d]. Delineation [BCMM16]. delta [FF

G19]. Demand

[APP15, CDKS17, CS91, DT97, DMR24, Mil91, MR

GB16, R

TV16, SSS16,

V GCBHJC18, AHT94, BL91, BdJ07, BS08, BK24a, BIKY07, Bey98, Bla96,

BDP98, BR99, Cha92, CS14, COQD19, CV01, CH11, CNT22, CT86b, DPU97,

DU98, Des03, DH90, EH94, FFS01, Fle97, Hel06, Her19, HSF05, HMKN94,

IZ03, Kal12, KR90, LD22, Lew03, L

TW99, LN14, MM88a, Mil89a, MB02,

Ng95b, Nis05, PS10, RH21, R

WM03, SS91, SLR97, TE01, Una06, VNZ97,

V ea86, WY23, WS97, W ol93]. demands [BSB86, BC07b, Che98, MRS87].

demeaning [PW20]. Demo cracy [LHJC17, KW19]. demo cratic [W ri13].

Demographics [EV16]. Denis [HP01, Phi89]. Denmark [Mor23]. densities

[JMV10]. Densit y [AFR17, CG23, PMM17, W ol15, DM20, DGK24, GL14a,

Jal18, K

OO21, LL06, MW11, MW23, MPZ24, OvDvdW17]. Dep endence

[BKP16, BiS15, BCC15, DK16, EM17, Leu22, V er16, BP07, BBP07, BEH04,

Bie09, CT14, CCV23, CD05, DGM03, DKB10, FLS12, Hei17, HK21, HPY19,

JMPW18, JM98, Kap07, P es07b, RvdB13, SGK12, Ano16, BHP16].

Dep endence-robust [Leu22]. Dep enden t

[MSS16, CLP22, Dej93, F ac07, FN23, Lee95b, Smi87, Zhe04]. dep ends

[Sak20]. dep osit [Lin95]. dep osits [SS22]. depreciation [P ol13].

Depression [kHcL16]. Deregulation [HST16, Lin95, R

TK14]. deriv ativ es

[F CP96, Hen10]. Deriving [DPJF06]. Desai [Phi89]. describ e [SS05].

Describing [BL91]. description [MM97a]. Descriptiv e [Phi01]. Design

[MM97b, SSS16, BT19, CCE23, DGM11, Jal18]. designs [BBvdH09, HS21].

desirabilit y [Meh24]. despite [BT19]. destabilizing [FLM13]. details

[DKT12]. Detecting [A

G02, HPS99]. detection [HLST21, Son89b].

determinan t [LS09a, Str09]. determinan ts

[AP12, BL17, BO94, D

W09a, D

W09b, EPR11, FZ12, HGK18, MS93, MT16].

Determination [APVY16, VV98]. Determining [RLS00]. deterministic

[Gor97]. Detrending [HJ93, PS03c]. deutsc he [MM88b]. dev aluations

[Gou22]. Dev elop ed [ABT15, Djo20, Djo24, FLS22]. Dev eloping

[R TV16, DGM11, Ha j94, Jal18, KL93, VD98]. Dev elopmen t

[MC90, MM17, SNV

CXDE17, WKN17b, BG18b, CKT19, HET08, HL10,

K

¨

U24, LS21, MSS06, SW18b, T an10]. dev elopmen t-The [K

¨

U24].

dev elopmen ts [KW19]. Dev ereux [DM06b]. deviations [KZ02].

Diagnostic [PV89, DG92]. diagnostics [A

CF22, Son89a]. Dic hotomous

[BF09]. Dic hotomous-c hoice [BF09]. Dic k ey [Kul15]. Did

[CMS24, Edw21, Nag22, She13, And03]. didn’t [BD05a]. Dieb old [KW14].

diet [Che98]. Difference [BG18a, And13, BFS09, F er23a, Hon13, ZZ24].

Difference-in-differences [BG18a, BFS09, F er23a, Hon13, ZZ24].

Differences [EZB17, TWW89, Ano03, BFS09, BG18a, DGK24, F er23a,

GLUW03, Hon13, MS93, Sc h98, ZZ24]. Differencing [CJ20]. Differen t

[DD23, EHSJ17, MW17, Cua11, HMKN94, Kon01, PF00, P at06].

Differen tial [MSN86, P et89]. differen tials [BJ09, Car00]. differen tiated

[Kal12]. Diffusion

[EM17, ALR19, BN09, BG18b, Bra11, CFK95, MRS10, SP18, SXY20].

Dimension [Ano90a]. Dimensional

[HKM15, F

GLS18, HK

O12, Nib24, NO21, PSW19]. Diplomatic [AF17].

Direct [HHLL20, Che23, MM19]. Directed [DH16]. Directional

[MKT16, CH07]. directions [Cle94]. directiv e [SK

G21]. Diric hlet

[Cam01, CLM18, HMT15, W u24]. Disabilit y [BBG04, BSBC

+

04, KP08].

Disaggregate [Cla06, DS04, HSF05]. disaggregated [BR99, Kas98].

Disaggregation [Mil92]. disagreemen t [KK22, LS10a]. Disasters

[Brz15, FIL13]. discipline [CML04]. disconnected [Ber14]. Discon tin uit y

[CJ16, Don15, CCE23, CTU13, HS21, Jal18]. discoun t

[Cho99b, FLS22, MP01, Tim95]. discoun ted [Da v05]. Discoun ting

[GKPP07]. Discrete [GHS05, BL17, Cam01, CGS19, Eis19, HHP92, HP04b,

KSD98, KLLO18, Ko o94, MT00, Mro12, Sil01, SK07, Sti00, V el92, W ee03].

discrete-c hoice [BL17, Eis19, SK07]. discriminate [SdV18].

discrimination [SZ06]. Disease [K

¨

U24]. diseconomies [Whe03].

Disen tangling [LN14]. disequilibrium

[Bro87, HHP92, QR86, QR87, Sal91]. disk [McK97]. disp ersion

[CK14, RRB92, VVR00]. disputandum [Phi91a]. Dissertation

[Ano12b, P es07a, P es09b, Ano10b, Ano11, Ano13b]. Distance

[EP04, MKT16, BG18b, CT02, DK12, HET08, Sci23, TW21].

distance-to-mark et [HET08]. distan t [GKPP07]. Distinguished

[P es08, P es13, Ano06, P es01b, P es10a, P es11]. distortion [GK12, SS98].

distorts [W ol18]. distributed [HHJC11, SS23a]. distributed-lags [SS23a].

Distribution [BD05b, Brz15, MC90, AHM21, BLR24, BV12, Bes24, Buc98,

BCDJ99, CLM18, DSW01, FVvVVP24, FB02, FJ04, GT06, HV18, HD91,

Kle24, Kom07, Mac96, MHM99, MN14, MM00, MM95b, P ar10, P ar11b, PS23,

SSX22, Thi20, YT06, Y at00]. Distributional

[FP16, Kra17, ABFN10, BE92, BM12, Che20, EO14, F or95, KSN23].

distributions

[BKN95, BH21, FNR08, F er17, HJC10, JLR14, Lee24, LJ00, MM05b].

disturbances [CB17, IP12]. Div ergence [Cha02]. div ersification [MZK17].

div ersify [She13]. div ersion [EHP12]. dividends [Lof19, PSS04]. Div orce

[K O14]. DM [Car92]. Do

[BBvdH09, BBDF14, BB22, HKM15, LPT04, MKP22, NPT18, Sem18, AK10,

FSK06, Hen06, ILL06, Kil99, Liu09, P ak18, SS05, SV14, VV98]. do ctor

[V an11, Win04]. Do es [BFS98, GM19, GW15, HKMR03, JM14, KZ20, KP22,

MR W09, MM89, TY15, T ro24, ASS21, BMW24, BZ98, GKPP07, GQ10,

HL05, JS11, LS24, NS93, P ar10, P ar11b]. doing [Pra10]. Dollar

[CI91, GHHP93, L

T91, Tse98]. Domains [Sal15]. Domesda y [P er91].

Domestic [A

GMA22, PMM17, MT21]. dominance [And03, Bes24, MY07].

Donald [Fie96]. don t [BF09]. Dopp elhofer [Str09]. double

[GY21, Jon89, LL96]. double-edged [GY21]. double-h urdle [Jon89].

double-threshold [LL96]. Doubly [LO

W17, Uys15]. do wn [KZ20].

do wn turns [Tsi21]. dramatic [BMW24]. drastic [KH22a]. dra wing

[KZ20]. Drieh uis [Pis92]. drifting [CCM21]. driv e [EHS09]. Driv es

[ABT15]. driving [DT20, Kuo12]. drop outs [LPT04]. dropping [LPT04].

drug [BJJ11]. Drugs [SSS16]. drunk [DT20, Kuo12]. DSGE

[And13, CHL14, CFM14, CSvD14, EKL10, F

GLL19, FP10, GQ10, HS14,

HI16, Hur17, ORM13, QT23, Sal15, Sc h00, SW05, W

CC17, W ol15]. Dual

[BEK12, GH11, KT11]. Dualit y [Kal12]. dumm y [HL19]. durable [CS91].

durables [And91]. Duration

[CD05, RvdB13, V an17, WKN17b, Ahn23, Bel01, BE92, Bil00, CTU13,

Cam01, Dej93, FPS94, HH90, Jag91, Rom99, Sak24, Sue95, WV

G14]. Durbin

[fL Y16]. During [Dah17, F

G16, BHLS23, CFJvdB18, DM07, KH22a, SW08].

Dutc h [GPW17, HVW11, MAL04]. Dykstra [N ¨ ue91]. Dynamic

[Ble16, BR23, BBG04, CB17, FS19, F

GLS18, HM12, Hal93a, HGRSS15,

HL10, HP21, Kap07, KvdK22, KLLO18, LLP23, McK98b, MM17, RSU22,

V er16, XL16, Ak a12, A

CF22, BKKS20, BFS09, BIKY07, BD05a, CMBS15,

CM06, CF

G08, Cha92, Cha11, DJ00, DR93, DKP22, DLR94, Des03, DH90,

EPW07, Eic09, Eis19, FVRR05, F er17, Fle97, Gal88, HLP20, HH20, HPS23,

Hey04, JS10, JKvdW14, KY10, Kap93, KKR95, KPS04, Kau10, KS19, pLK20,

LD22, LZ08, MRS87, Mil89b, Nak86, PF00, SW13, Sti00, Tsi06, VV98,

W ol93, W o o05, ZLKH05]. Dynamics [Ano91g, APVY16, F uj11, Gre93,

HP04b, Smi12, A

V01, ABC21, A

G02, BDKK12, BNP11, BMW90b, BMW90a,

Buc98, Bur92, CGK14, CLL

Y06, CJR04, DLOZ24, DK12, Da y92, DD19,

DN89, DSW01, Ev a89, FP11, FRSRAF05, FJ04, FSPWWE12, Got90, GT06,

Hil06, Hos12, Kas98, KHS14, Lan06, MT11, MPZ24, MS09, MSP13, PS23,

PP92, PZ06, Sen11, SN06, Smi05, Ste07, Sto94, SW20, vDvDF05, GKWZ16].

eac h [Klo93]. Early [DL22, Gra17, LS21, MM17, BLR24, P ee05]. Early-life

[DL22]. Earnings [CM01, BBGS24, FVvVVP24, FHKN22, FSPWWE12,

HSWW07, JRA21, Min03, Nag22, NT22, PY96, T re98, Y ue94]. easing [LS24].

east [Jar10, Pro95, BFS09, BHMW98]. East-W est [BHMW98]. easy [DP13].

Easyreg [Sep98]. EBA [Shi92]. EC [APVY16]. ECB [ARST16, WBL16].

EconLit [Ros22]. Econometric [Ano91b, Ano92j, An u15, AFHI95, BD03,

BPC15, Bri89, CT86a, Cha00, CN97, Da v95, D

W96, FHP16, Hal89, Im b97,

Lil00, Mal88, McC99b, Mil92, PW96, Phi89, T ri97, Vis88, Ab e94, And93,

Ano93b, Arb93, Bai03, BBS97, BDNS02, Bro87, CFP09, Cin97, Cle94,

CNJ97, CNZ99, Da v87a, Da v87b, D

W88, Din91, EB88, GT06, HHJ86, HS90,

Hor92, JfL

Y24, KvdGVW97, Klo93, Ko e88, KZ09, Ko o94, Lar90, MP01,

McC02, MR09, MT11, MP10, Mrk01, MvdKH20, Oxl96, PU88, P ag94, Pud04,

QR86, SC90, T er88, VK87, V ea92, Win04, WL86, ZLKH05, Car88, Mel92].

[AAB09, AHMM24, Nis05]. Euro

[CR13, FB02, BL06, CPQ10, CV01, DdMPS07, DO14, Eic09, FMMR18,

LS24, SW05, SW21, AKS24, CS15, CH05, FS17, LSZ17, PMM17]. euro-sting

[CPQ10]. Euro-zone [CH05]. Euromind [PMM17]. Euromind- [PMM17].

Europ e [BCM24, CGK14, CF13, GS20, Jar10, MT11]. Europ ean

[BPPB10, Jus01, LK04, SO24, WZ14]. Euro y en [Lin95]. Eurozone

[BCR

V16, CGPX21]. ev aluate [GP06, MvdKH20]. Ev aluating [BFS09,

CT03a, HSWW07, Kuo12, MW11, OR

W02, W ol15, W ri13, Bas14, LS14b].

Ev aluation [FL15, GVB17, Bek99, Che20, CH07, CH10a, CJS07, CFJvdB18,

CBGIZ19, DHKB22, FFHL20, FHL04, FP10, HCW12, HW10, JMM07, JM10,

KvdK22, KLNT24, Li99, MW23, Mof93, P ar87, RS86a, Rid86, Sc h00, Sto94].

ev aluations [SF09]. ev en [HK22]. ev en t

[AH99, Rid86, SS23a, T ri97, WV

G14]. Ev en ts [Ano86c, Ano86a, Ano86b,

Ano87d, Ano87e, Ano87f, Ano87g, GO22, HT21, Tho04]. ev erything

[P ep05]. Evidence

[ARST16, AF17, A

G24, A

G17, BP18, BNR21, CF94, DK16, DFM21, EK87,

EZ23, GPW17, HMSU23, ILOS96, JL24, KL

T20, Lee16, MZK20, MS17,

MSP21, RRB92, Sol05, T

A92b, Whe03, ZZ24, dHW22, Ala87, A

V97,

AHMM24, BL14a, Bas09, B ¸

CCV14, Bek99, Bia97, BC23, BLS10, Bru18,

CL09a, CGK14, CM02, CS14, CL23, CLS21, Cho88, Cin97, Cla06, CLM89,

CEF07, DST14, Dem89, EPW07, EK07, FNR08, FPS94, FS09, FL07, FJS21,

F uj11, Gil88, Gou22, GP00, HPR08, Ho d99, Iv a92, JL08, KW21, KU02,

KRS10, KMS13, Li06, Lui00, MP01, Oku93, PY22, PMM96, PZ06, RS86a,

Ra j92, Rop11, Scr22, Sha86, SP18, Shi01, SW18b, TL03, YHL

W06, ASS21,

BP06, BBC20, BBDF14, CP97, DJK18, ILL06, KP22, LS24, Nag22, P ee05].

Evidence [RS09, SPS13, Zaf11, Gan88b]. EViews

[Lil00, McC99b, MT07, MT12]. ev olution [BH20, WW18]. ev olving [NS21].

EVT [BDT18]. Ex [She89, HM03]. Ex-p ost [She89]. Exact

[CL18, Gew86, AAB09, RH21, Shi01]. Examination

[LHL17, A

W96, Ber89, Co o09, DJ00, L

T96, Sc h90]. Examining

[Cha15, dGFS24]. example [CGS19, V ea92]. examples [Alb03]. Excess

[BGV98, EPS17, DTV96, JA17, Mul97]. Exc hange

[BKKS20, GMH14, HMSU23, Kil99, Li99, AL06, BCO04, Ber14, BMV00,

CI91, Cho99a, CC07, CH07, CLM96, De 94, DN89, EFR11, F

O95, GHHP93,

HMW97, Hal87, Ho d99, HD91, JA17, KHS14, KL95, LMZ23, Lui00, Miz92,

MSP13, PMM96, RS08a, R

V23, SN06, SW86, SLKN04, SPS05, Tse98, TH04,

WFBM01, vN96, Mad97]. Exciting [MFM17]. exclusion [Kra12, MT13b].

exertion [RLS00]. existence [MR88]. exit [AL

V13, CD05, VV13].

Exogeneit y [MB16, Smi87]. Exogenous

[AF19, Ano23a, BD05b, CPY18, HIT20, Koh89]. expand [NPT18].

Expanding [AHM22, Da v05, ZK14]. expansions [CJ97]. Exp ectation

[LN07, BM11, Sut23]. Exp ectations [KP17, A

GR17, DL95, DGM11, DM11,

DNRS23, DGK24, FT90, Gan92, GH11, GV87, HM03, HKW11, HVW11,

Iv a92, KR90, KZ22, LfL09, Mad18, SO24, SM95, Tsi21, Zaf11]. Exp ected

[Lof19, Cha00, GRLM08, KMG22, WL86]. Exp ecting [GRR

CR24]. ExpEnd

[Rom04]. Exp enditure [And91, A

GM90, CGPX21, DMT06, GM13, GvSZ05,

JL03, Lea97, PS10, Smi89]. Exp enditures [BD15, A

GM90, Kee86, MV96].

exp erience [KH22a, SV14]. exp erimen t

[AFHI95, Bil00, DE22, GvdK12, MM95a, MM97b, MM97c, RS09, Col92].

exp erimen tal [HV13, LSV23]. Exp erimen ts

[BFM15, Adk11, A

G89, BHL

TM24, BD99, Hen06, LKL12, SF09, SW08].

exp ert [CJS23, Kie11, MST12]. Exp ertise [HMS16]. exp erts [FSPWWE12].

Explaining [YZ24]. Exploiting [SSS16, SdV18, SV05, BK21a]. Exploring

[Bes24, DdMPS07, KW14]. Exp onen t [BKP16, LGH92, TW21].

exp onen tial [JV22]. exp onen tial-regression [JV22]. exp onen ts

[DG92, FRSRAF05]. exp ort [Cut86, LS93a]. exp orters [EMP14]. exp orts

[BCO04, MZK20]. exp osure [DL22]. extended [B ¸

CCV14]. Extension

[JZ16, KP16, Des03, Nak10, QR87, W

G23]. external

[AF19, Ano23a, Ha j94, Lak19]. externalities [EK07, IR

T08]. extortionary

[Off07]. Extracting [CPQP15, CKZ10]. extraction [Kap07, LK21].

extramarital [LR04]. Extremal [MHL22, HD91]. Extreme

[LGR19, SVW08, BDT18, MM09, Shi92].

F [Ab e94, Ano03, Cle94, D

W09b, Hal89, Hen93, Im b97, N ¨ ue91, Sto09].

facilit y [CGS19]. F actor [AB16, D

W15, KKM16, Luc15, ORM13, PP16,

Sc h16, Sen11, BKP21, BM14, BK21a, CKKK18, CJ20, Co e96, DKP22, DD23,

DN89, Do v13, DMP00, Eic09, FS19, F

GLS18, F

OS17b, GMR

O19, Hei17,

HMSU23, JMY19, JKvdW14, Kap07, KUW19, KS17, KLNT24, Lin92, LB19,

MRS87, Pro14, RS08b, Tim95, W ol93, Y am19, YH22]. factor-augmen ted

[KUW19, LB19, Y am19, YH22]. F actor-Based [KKM16, CJ20]. F actors

[SKL17, BK21a, CR13, CF

G22, DD23, Djo20, Djo24, F os17a, GB89, JS04,

KUW19, MWWW24, MP07, SS07, Bal10]. F acts

[D W15, BL14b, BHMW98, HJ93, R T

˚

A98]. fads [KK96]. F ailure

[PC15, SN06, SW86]. F ailures [CF15]. F air [W el03]. F

AMA [RS08b].

F amily [EJ20, BH20, GS04]. famine [DL22]. far [BK21b]. farmers

[ILOS96]. F arrell [SZ07]. F arrell-t yp e [SZ07]. F ase [Hen93, Pis92]. F ast

[MNW23a]. F at [TW17, ALL24, FNR08]. fat-tailed [ALL24, FNR08].

fatalities [ALS24]. fatigue [SW08]. F A V AR [LB19, BMM17]. F a v ero

[Gar01a]. FDI [EP04, MS15]. F easible [AD09, Rac97]. F eatured

[BK24b, DDL23a, KH22b, MNW23b]. FECM [BMM17]. F ed

[CL23, K

OS05]. federal [BS04, BMW90b, BMW90a, CJS07, EKL10, Got90,

HP04b, Den06, Ilb12, QW23, RS16]. feedbac k [Bie09]. feedforw ard [KL95].

female [Buc98, HSWW07, Kum12, Lee95b, Mar01, MT11]. F ertilit y

[Cha15, MT11, LS14a, LO18]. F etters [kHcL16]. fev er [TP97]. FF [Klo93].

field [DE22, GvdK12]. fields [Tho19]. Fifth [Hal89]. Filter

[GNS17, And13, CKZ10, Sab91]. filtered [B ¸

CCV14]. filtering

[CF13, TM94, W at99]. Finance [Ano08b, DIL14]. Financial

[Dah17, FM02, LSZ17, Mad97, PEM16, San15, Sep00, W ar17, Alb24, AM23,

ASS21, A

G02, AP11, BMR23, CC23, CCV23, CSS12, CT03a, DF97, DM07,

EFR11, ERS03, EP22, GGS08, GP22a, GA11, Hua09, JK21, Kon04, LS14a,

Lin95, MS90, MKP22, RM00, Sci23, Thi20, VV14, ZDE12, GKWZ16].

financing [TW87]. Finding [SL15, GMS11]. findings [ZDE12]. Fine

[BH15, MST12]. Finite [Ak a12, BIKY07, FL07, MR01, A

TW08, Blo92,

DT97, DKB10, Eis19, GL14b, Mun22, TL03]. finite-horizon [Eis19].

Finite-sample [Ak a12, DKB10, TL03]. finite-state [GL14b]. Finland

[CEF07]. FinMetrics [Kon04]. Finnish [R

T88]. Firm

[BEK16, HJC10, KLS23, TK14, Ano03, AD09, BEK22, CF94, Cin97, Gal88,

GLUW03, GY21, Hus08, MM00, MZK20, MSL89, ORD01, R

T88, Sc h90, YT06].

firm- [ORD01]. Firm-Lev el [BEK16, CF94, MZK20]. firm-size [YT06].

firm-sp ecific [AD09]. Firms [ABH

+

17, Car00, EZ23, MR88, Pro95, W ol93].

Firp o [BG17]. First [Ano93e, HH15, CPV03, Col92, Xu13]. First-Price

[HH15, CPV03]. Fiscal [FRF15, FS17, PPQ23, P et89, BRiS11, BT14, BT19,

CML04, Da v05, GMS24, L

T18, MU09, RS86a, TW87]. Fisher [SP04, W es08].

fishing [FLHS07]. Fisman [AF17]. fit [EB88]. fitted [BG94]. Fitting

[She93]. Fixed

[PW20, AM20, Ala87, BL17, CT14, CPY18, CI20, DJK18, EPW07, JV22,

KL T20, KL01, K

O14, LMPTR23, Sak20, SS23a, WPN19, W es20, GW15].

fixed- [W es20]. fixed-effects [CPY18, KL

T20]. fixed-smo othing [CI20].

fixed-T [WPN19]. Fixed-T erm [GW15]. Flat [KM91]. fleet [DDL23b].

Fletc her [Ano90f]. flexibilit y [BNR21]. Flexible

[HH90, HHJC16, MR

GB16, V

GCBHJC18, BH13, FFS01, Fle97, Mro12,

Nak86, Pri02, T er96, WFBM01, WYK24]. flo or [Sea90]. flopp y [McK97].

flo w [BRiS11, Da v87a, Da v87b, PT13]. flo ws

[CGK14, CT19, CFLP02, F uj11, SD03]. fluctuations

[BF94, CF94, DIW00, Ko o92a, MVW92, MS18b, SVW08]. fo cal [KV14].

F o cused [LMMF21, CD18, OvDvdW17]. F om b y [Vis88]. F o o d

[CHW17, A

V97, BBS97, DPU97, Lea97, SLR97, VNZ97]. force

[DM18, Mar01]. forced [K O W21]. F orecast

[Ano08b, Bai89, CCM15, CH10a, CH10b, GR10, HW10, KK22, KvD17, Leb92,

RS16, BK21b, CM14, CJS23, EKL10, GL14a, GVZ19, GM19, HL05, HN00,

HLZ24, HR96, JM10, JMV10, KLS19, LS10a, LPU22, MW11, RRB92, Sam91].

F orecaster [BSW15, Cle22]. F orecasters

[ARST16, CJS23, DHKB22, ILL06, PPQ23]. F orecasting [BCM24, BKKR15,

Ber14, CKM17, CKM11, CM24a, CR15, CM17a, CH95, CG09, CM16, CFH16,

DL17, F

GLS18, FM16, FPR15, GO22, GNS17, HHJ86, HGRSS15, Ko o13,

KL95, LMZ16, LM09, W ar17, ZHJJ20, vDKvdWW14, Ano86d, AM11,

BCCM22, BM98, CL23, CV11, CJ20, CD96, CS99, CG13, CG23, CK20,

CLSS22, DGG13, De 92, D

W96, EL

T22, FVP02, GMH14, GNNS12, GQZ23,

KTR

+

22, KY10, Kau10, KSN23, Kor13, KP22, LLL12, Lar90, LR

V12, L

T96,

LMS24, Lou19, MG08, SV05, SS10, TZ22, WZP19, WW13, Ano95o, Sab91].

F orecasts

[AFR17, FM16, HHM15, RS16, W ol15, CL23, CM09, CM10, CT03a, CJS07,

CH10b, DR

T21, DM20, EKL10, EMW11, GL14a, Gra96, Kle24, LL06, MR

W09,

MM19, MW11, MW23, MPZ24, Miz92, NS21, OvDvdW17, SK

G21, W ri13].

F oreign [Mad97, CH07, IR

T08, KL93, LLP23, She13, VD98]. forest [Cou24].

F orm [V an17, BK21a, DS06a, EKL10, Fle97, MM88b, Mil91]. F ormation

[HL16, R

T88, DU98, DKP22, Lor91, Sha03, Sut23]. formats [AS06]. forms

[FFS01, HMKN94, IR

T08, T er96, ZR98]. F orm ulating [GV87].

F orthcoming [Ano94f, Ano94g, Ano94h, Ano95e, Ano95f, Ano95g, Ano95h,

Ano96g, Ano96h, Ano96i, Ano96j, Ano01a, Ano01b, Ano01c]. F ortin [BG17].

F ortran [Whi89]. F orw ard [Sut23, DH90, FP11, Gia07, HMW97, Hal87,

Ho d99, JKR22, MP01, O

W10, PMM96, SPS05, W ol07]. forw ard-lo oking

[DH90, FP11, Gia07, O

W10]. F orw ord [Ano90d]. F ostering [Fio12].

F oundation [Ano95o, Kri15]. F oundations [Im b97]. four [Cre07, Lew03].

F ourier [FS09, ILOS96]. fractional [BRR

T21, GAR01b, MN14, PW96].

fractionalization [T an10]. fractionally [BCT96, TH04]. fragilit y [GY21].

fragmen tation [R

V22, BL

V16]. F ramew ork

[KP16, GNNS12, HP05, MR09, PS03a, BCMM16]. F rance [CLM89, LS02].

F ranses [Leo98]. FRED [EL

T22]. FRED-MD [EL

T22]. free

[CH07, McC99a, WZ14]. freedom [YL08]. freigh t [MV07]. F renc h

[AS06, FL94, ILOS96, RS08b]. F requencies [CD16]. F requency

[HHM15, HKM15, KKS16, MFM17, Sal15, BP06, CCM22a, CL23, CT03a,

F G18, FM14, FMS19, GO22, GHHP93, KMMP20, KLLO18, Liu09, NSS12,

SS10, V an11]. frictional [KR

V95]. frictions [SW05]. F riendship [HL16].

F ron tier [MS15, MSS16, AHKM19, CPUBUW24, HW22, Hug88, pLK20,

PY96, Sea90, Sen99, Tsi02, Tsi06, WYK24]. fron tiers [CHP24, Eng02].

F rugal [EWB09]. FTP [Ano93c]. fuel [ABS93]. F ueling [BGLS21]. F ull

[FT90]. F uller [Cif88, Kul15]. F unction [MKT16, A

G96, BdJ07, Bai91,

CL09a, Cho99b, CD97, DK12, DM13, FS09, HPS97, HST10, HSF05, Hug88,

LO W17, L

TW99, NV92, PHK07, Ras95, Sc h00, Sto94, W ei96, Y ue94].

function-based [Sc h00]. F unctional

[Ano90a, BH21, DS06a, FFS01, HMKN94, HJC10, T er96, ZR98, Mil91].

functions [AHM21, A

V97, DPU97, DR13, HM17, Mac96, MHM99, MN14,

Orn06, PR06, WM01, Y am19, ZR98, iKLS19]. fund [DG11]. fundamen tals

[BW09, GR

W06, Gil95, GMH14, HMSU23, Kil99]. funds

[BS04, HP04b, MHL22]. furnaces [DS04]. F urther

[BL14a, CD96, Gil88, Mis88, SP18, TH04, YHL

W06]. future

[DF97, DMTvdK11, DR11, GKPP07, Li06, SS10]. futures [AK10, BM91,

BHP13, FS01, HH02, HPS18, LS93c, MKV98, MM88b, SV05, Smi05]. F uzzy

[CJ16, LMPTR23].

G [And93, Ano90b, Ano90c, Ano90h, Ano03, Col92, Hen93, Klo92, McK97,

P er91, Pis92, Smi95, Sor89, Szr94, AA

V07]. G-7 [AA

V07]. Gaim [Har93].

gain [And03, BLR24]. Gains [DMR24, LPT04, TZ22]. game

[CNS09, LLD13, LKL12, P et89]. Games

[Hal93a, AFR08, BDNS02, Ko o94, RS99]. gamesho w [HL

W14]. gamma

[Jag91]. gap [BBS24a, Dep18, FB02, GA19, LU05, Mac17, Mor08, MW20,

PR04, QW23, Sc h98, W ol18]. GAR

CH [AL06, BM91, BCT96, BLR06,

BBP03, CM02, Che08, Cho88, CK20, F

CP96, FB02, GP00, HL05, HHS12,

HL V14, KvD93, LR

V12, Lin92, LB95, RS08a, WFBM01, vdW02].

GAR CH-M [GP00]. GAR

CH-stable [LB95]. GAR

CH-t yp e [Che08]. gas

[SS98]. Gasoline [BKL17, CDKS17, BK24a, CS14, DK11, DH10, KZ22].

GA USS [And92, CN97, Rom04, Sep00, Shi92, Vin00, LU05, Rus93].

Gaussian [BHKL17, DR93, JS10, W

CC17]. GA

USSX [Pie96]. GCC

[Edd96]. GDP [AKS24, BCM24, Cle22, KMS13, LK04]. Gender

[AJ17, Cha15, PS00, AJ19, GvSZ05, HMR

C05, K

OO21, Mac17].

Gender-Biased [Cha15]. General

[BLM10, FHHP23, Jam17, WKN17a, BEH04, JMPW18, JM98, Rac97].

General-in terest [BLM10]. Generalised [HKS16]. generalization

[HL19, SS23a]. Generalized [CEG22, CKL13, SN06, BC19, CD18, HGK18,

HHLL20, Jag91, LPT04, PS00, Ras95, TK14, vdW02]. generated [DMP21].

generating [JS87]. generation [BD03]. generic [Blo92, Da y92]. generosit y

[ZK14]. Genetic [BG18b]. Gensaki [Lin95]. geoadditiv e [Ade04].

Geographic [JR02, DMP21]. geograph y [T an10]. George [Szr94].

German [BL06, BHMW98, L

TW99, Nak86]. German y

[BFS09, Bey98, CR22, CEF07, GMRZ97, KS16, Nag22, T re98, Wil06a].

Gernot [Str09]. Geroski [Ano03]. Gew ek e [Fie96]. Gibbs [W u24]. Gibson

[CO89]. gifts [HO09]. gilt [DMW94]. gilt-edged [DMW94]. Girls

[LO18, AJ19, PS03b]. giv e [EL91, T er88]. Glenn [BMW90a]. Global

[CC23, CFH16, SKL17, A

T06, BEK22, CCM22b, CNT22, DdMPS07, DDL

Y18,

Djo20, Djo24, FS09, FS23, GM19, GY21, Ham21, KM14a, LLQR24, RS21].

globalization [EP22]. GMM

[AAB09, BM12, CD18, CG16, CL18, CD97, DJ00, F ar12, GMS24]. GNP

[Han92, Han96, P ot95, Shi01]. GNU [BD03, Mac99, Rac00, YL08].

GNU/Lin ux [Mac99, YL08]. gn uplot [Rac06]. go [HKF19, V an11, vdW02].

Go d [DKT12]. Go dfrey [Klo92]. gold [FLM13]. Goldb erger [Gil93, Mil91].

Gone [Sum17]. Gonz ´ elez [Ros22]. go o d [AM95, CCN22, WZP19]. Go o ds

[BH15, CS91, Cut86, EUW23]. Gotz [BMW90a]. Gourieroux

[Klo93, McK98b]. Go v ernmen t

[CD16, GLS07, TY15, BP18, FHHP23, KW21, MSP21, SZ91].

Go v ernmen t-led [GLS07]. go v ernmen tal [CGP99]. go v ernmen ts [DJ00].

Go y al [Ros22]. grade [CPB19]. grades [L

T06, Tho19]. gradien t [JS11].

Granger [McK94, D

W16, D

WW17, HP09]. Gran ts [P es01a]. graphical

[ABC16]. grass [Pud04]. Gra vit y [Bal10, SS07, BEK12, HM08, JV22, R

T07].

Great [F

G16, kHcL16, CDG14, KMP08, ALM22]. Greece [BT14]. GRETL

[BD03, MS06, YY07, Adk11]. Grier [Sa v16]. Griffith [Ano90h]. Griffiths

[Ano90c, McK97, Szr94]. Grilic hes [P ak00]. Gross [PMM17, A

GMA22].

ground [And03]. Group [AB16, BBDF14, KW19, LLD13]. group ed

[KW19, LMPTR23, Sue95, AB16]. groups [ABC21, Jo c23]. gro wing [BT23].

Gro wth [CMR15, EK07, EPS17, LPS97, MT16, MB16, Sa v16, SHM17, Alb03,

A TW08, AM23, AP12, Ano86d, ABKK13, Ber01, BLS10, Br ¨ u13, CPQ10,

CCV23, CR24, CG09, CG13, Co e96, DF97, D

W09a, D

W09b, DMVR22, DJ95,

DKT12, EPR11, EMP14, EP14, FNR08, FZ12, FLS01, FF

G19, FIL13, GT09,

GRR CR24, Gre92, GNNS12, GP00, GHOS04, Hen10, JR02, JS04, JfL

Y24,

KMMP20, LS09a, LS09b, LS99, MP08, MH14, PS09, ST21, Sta20, Str09,

Whe03, dHW22, Ano90d]. gro wth-rate [FNR08]. Guangdong [BEK22].

guerrilla [Off07]. guidance [JKR22, Sut23]. guide [McK97, PPQ23].

guided [FIM05]. Guidelines [Ano94i, Ano94j, Ano95i, D

W16]. guilt

[BSS11]. Gujarati [Mad98]. gun [P ep05]. Guns [P ep05]. GV

AR [GNNS12].

H [Ano90c, Ano90h, Bai93, Da v95, DG03, Gio89, Gre93, Pis92, Sor89]. habit

[CL09b, DU98, Osb88, Sha03]. habit-based [CL09b]. Habits [BC07b].

Hac k [De 92]. Hadi [Ano90g]. Half [CPY18, CK13, KZ02]. half-life

[CK13, KZ02]. Half-panel [CPY18]. Hall [And93, Ano90e, Bol92, Kus91].

Hallam [Mel92]. Hallett [Gan92]. Han [P er10]. hand [Koh89]. Handb o ok

[T ur98]. Hans [Leo98]. Hansen [OR

W02]. hard [BJJ11, Bro94]. hardbac k

[Arb93, Da v95, Gar01a, Gre93, Leo98, McC99a, T ur98, And93]. hardb ound

[Ab e94, Ano90g, De 93, Fie96, Gil93, McK98b, Mil92, Sor89, Bol92, De 92,

Smi95]. Hardco v er [Ano90h, Col92, Ano90e, Cle94, Hal89, Klo92].

Hargrea v es [Bar95]. harmless [AKS19]. Harold [F er23b]. Harris [Oxl96].

Harry [P er10]. Hartog [Pis92]. Harv ard [Gil93, Sto09]. harv est [Pro95].

Harv ester [Oxl96]. Harv ey [Sab91]. Hashem [Mil92]. Hausman

[BEK16, EP04]. Ha v en [MR16]. hazard

[Ala87, A

CG04, Rom99, Szy19, VB02]. hazards [McC94]. h b

[Bar95, McC02, W ee02]. h b. [Im b97]. heads [MM88a]. Health

[BG06, CLH04, LK09, MR

GB16, Win04, AHM22, ABC21, CT14, CJR04,

CGS19, DMT06, DL22, FJ04, JM14, JPPS14, JS11, Ols98, Pri02, R

WM03,

WS97, vO

W11]. healthcare [CGPX21, JLR14]. heard [P ep05]. HEA VY

[NSS12, SS10, KLS23, LJ00]. hea vy-tailed [LJ00]. Hedge

[BM91, DG11, MHL22]. hedging [BMV00, HH02]. Hedonic

[BBE15, AH99, A

G96, A

C87, BSS08, CMM09, HST10, PHK07, SZ06].

Heidelb erg [De 92, Gio89, Vis88]. Helm ut [T ur98]. help

[GM19, IMN08, KZ20]. Hemel [And93]. Hempstead [And93]. Henderson

[Ano90b]. Hendry [Ab e94, Im b97, BKK20]. Henry [Sa v16]. Hensher

[Kuk02]. here [SW21]. Heterogeneit y

[A TV19, BP07, BHH15, DLOZ24, DJ16, F or95, Mul97, San15, AS14, Ahn23,

A TW08, Bel01, BKN95, BC07b, BH13, CT14, Cha05, Eic09, EGI05, FPV12,

Hos12, JL03, JS11, KW13, KW19, KL24a, KT04, LZ08, Mac17, MP04,

McC94, Mor23, P ed07, RvdB13, Sak20, SZ18, TK14, W o o05].

Heterogeneous [BH15, DD21, EZ23, HMS16, HL17, Alb03, ABC21, ABP21,

Bal10, BFK19, BL17, CMBS15, CJ24, HLP20, Jag91, K

OP24, KR

V95, LS14b,

PKH12, SS07, WDBR93]. Heteroscedastic [PS16, LL96, YT06].

heteroscedasticit y [Bec01, KV09, MM88b, Tse98, TH04]. heterosk edastic

[CB17, Do v13, IP12, LMSM18]. heterosk edasticit y

[BRR

T21, HLZ24, NTK22, Pro14, RS08b]. Hic ksian [Cha02]. Hidden

[KW19, YZ15, LD22, R T

˚

A98, Son14]. Hierarc hical

[DDL23b, GA11, GGS08, TL03]. High [HHM15, HKM15, Li06, MFM17,

PSW19, BP06, BM19, CL23, CT03a, CPB19, DD21, F

G18, GO22, GHHP93,

HK O12, KLLO18, Liu09, Nib24, NSS12, NO21, SS10, SK07, TL03].

High-Dimensional [HKM15, PSW19, HK

O12, Nib24, NO21].

High-F requency [HHM15, HKM15, MFM17, BP06, CL23, CT03a, F

G18,

GO22, GHHP93, KLLO18, Liu09]. high-frequency-based [NSS12, SS10].

higher [BEK22, Edw21, KV10, KMMP20, LMM05]. higher-order [BEK22].

highlands [HET08]. Hill

[Ano90c, Ano90h, Car88, Mad98, McK97, Szr94, Vis88]. Hindustan

[Ano90d]. historical [Kau20, KW21]. histories [Bie09, MR

V95]. history

[Da y92, Rid86, P er91]. HIV [CLS21, DST14]. HIV/AIDS [CLS21].

Holland [Hen93, Pis92, W ee01]. Hollinger [Mal88]. Holly [Gan92].

Holtham [Ano90b]. Home [V an17, ABCP02]. Homogeneit y

[WPS18, Ng95b]. Hong [De 92, P er10, HCW12]. honor [Fie96]. Ho op er

[Ano90b]. horizon [CN04, Eis19, Kil99, LN07, R

W05, WW13]. horizons

[PR06]. Hospital [GKV15, HKS16, Ho06, KPST11, Oku93, W

C04].

hospitalization [GMRZ97]. Hours

[Bas09, FVvVVP24, CLSM10, Han93, Ols98]. House

[A GHKS16, BPW16, Mil15, ABP21, BL14a]. Household

[CJR04, A

CS99, Bie09, BPR00, CS14, CMS21, Che98, DM18, EHV94, F uk06,

GM13, Hel06, KK03, MV06, MP10, MM87, VB02]. households

[HKW11, HVW11, K

OO21, MAL04, SV22]. Housing

[BBE15, HHJC16, Luc15, Bra11, CM01, CMS24, DD19, Hon22, Hor92,

HPY19, IZ03, R

V18, Scr22, SP18, BCMM16]. HPC [Cre07]. HSIA O

[GVB17]. HT [Bal10, SS07]. Huang [ZDE12]. Hub ei [KH22a]. Hughes

[Gan92]. Human [SNV

CXDE17, CLS21, Edw21, MSS06, P ol13, dGFS24].

h undred [Sta20]. h unger [DL22]. h urdle [BNP11, Jon89, Gur97]. h urt

[MKP22]. Hylleb erg [Hen93]. h yp erparameters [GVS23]. Hyp otheses

[Cha15, V og92, CP18, Sil01]. Hyp othesis [MR16, Cho99a, CC07, CT86b,

EK87, F

O95, GV87, MM88b, Ra j95, Sal99, SPS05].

i-ix [Gan92]. IBM [EB88]. IBM-compatible [EB88]. iceb erg [Orm14].

IDE [Rac12]. ideal [BS08, Des03]. Iden tification

[ABH

+

17, BD15, CF15, CKKK18, CT03b, DJ16, DZ18, DKP22, Dep18,

DS06b, FP16, KKM16, KT15, KK03, KM14b, fL

Y16, LMS24, PP16, SS23a,

SV22, WBAB07, WBL16, AF19, Ano23a, BDKK12, CS21a, CCLZ18, F ´ ev08,

FM14, FFHL20, HW24, Ker19, Lee24, QT23, Sak24, Sto09].

Iden tification-Robust [KKM16, BDKK12]. iden tified [ALL24, R

V23].

Iden tify [KvD17, EWB09]. Iden tifying [ABS99, BM16, BR23, DD23, Djo24,

DR18, FLHS07, Hub14, Kas98, KS17, LS14a, LP23, LMZ23, MWWW24,

MRS10, NS08, Son89a, TZ24, YH22, ABK23, DIW00, Pro14]. iden tit y

[K OO21]. idiosyncratic [DMR24, F os17a]. If [PPSV21, KL12]. ignorance

Ano21f, Ano21g, Ano22b, Ano22c, Ano22d, Ano22e, Ano22f, Ano22g, Ano22h,

Ano23b, Ano23c, Ano23d, Ano23e, Ano23f, Ano23g, Ano24a, Ano24b,

Ano24c, Ano24d, Ano24e, Ano86d, Ano92d, Ano93b, CFP09, CGR04, DIM08,

DM03, Fio12, HP01, Ano16]. issues [BBP03, Dep18, KM14b]. Italian

[Giu11]. Italy [A

CS99, CD16, Dep18, F ac07, Jus01, MM01]. item [DP12].

iterated [MM19]. IV [BD99, EWB09, FM19, FL07, HLM17, KKM16]. ix

[Gan92, Gio89, Mal88, Oxl96].

J [Ano90a, Bol92, Car88, D

W09b, Kuk02, Mal88, McK94, Nei92, P er10, P er91,

Riz91, Smi95, Son89b]. Jac kknife [AIK99, Nak10, BD99, CPY18, MNW23a].

Jacobson [DJK18]. Jagannathan [OR

W02]. James [T ob97]. Japan

[HSF05, Lin95, Nak93]. Japanese [F uk06, GAR01b, HPS97]. Ja y ac handran

[Cha15]. Jeffrey [W ee02]. JIVE’ [AD06, DM06b, BD06, DM06a]. Job

[EGP11, GP06, Bel01, BMW90b, BMW90a, CTU13, CFLP02, EO14, GMS11,

Got90, HR

V94, HSWW07, KvdK22, Kie88, KL24b, jLjL05, MP96, MvdKH20,

RSU22, Rom99, SD03]. job-training [jLjL05]. Jobs [DJ16, IMN08, vO06].

Joffre [Kuk02]. Johansen [T ur09]. John [Ano90c, Ano90f, Ano90g, Cif88,

De 93, Fie96, Mad97, Mal88, McK97, N ¨ ue91, Son89a, Son89b, Szr94, HP01].

Johnson [Vis88]. Johnston [Car88]. Join t [BHKL17, Des93, LSZ17,

MR GB16, A

CS99, A

CG04, BDT18, DLM06, GT06, HHS12]. Join tness

[D W09a, LS09a, D

W09b, Str09]. Jordan [Kuk02]. Journal

[Ano86d, Ano01d, Ano01e, Ano06, Ano07b, Ano10b, Ano11, Ano12b, Ano13b,

DG03, P es01a, P es01b, P es03b, P es07a, P es09b, P es10a, P es11, W at07,

Ano90i, Ano92j, Ano95o, HP09, Ano93c, Ano95i, Ano95c, Ano95d, Ano96c,

Ano96d, Ano96e, Ano96f, Ano03, Ano08b, P es08]. journals [BLM10]. JPE

[Ros22]. Jr [P ep05]. Judge [Ano90c, Ano90h, McK97, Szr94]. Jumps

[GRLM08, LLN11, MFM17]. June [Ano92j, Gre93].

Kahneman [GH11]. Kalman [Sab91, And13, CP

A15, GNS17]. Kalman-em

[CP A15]. Kathryn [Fie96]. Keeping [Pud04]. Keith [Mad97]. Kennan

[Jag91]. Kenneth [De 93, W ee03]. Kernel [BS16, MS17, DS90, HHJC11].

Keynesian [CEG22, B ¸

CCV14, DIW00, D

W88, KRS10, NS08]. Khan ti

[DG03]. Khan ti-Ak om [DG03]. Kilian [Che23]. Kingdom

[A GMA22, DSW01, EK87, JL24, KMMP20, MB02]. Kink

[LHL17, SSS16, BKS18]. Klein [Ano90d]. Klump [Ste18]. Klu w er [Gre93].

kno w [BF09]. Kno wledge [BCC15, ALR19, MRS10, PL08]. Kong

[De 92, HCW12]. Korea [Lee16]. Korean [jLjL05]. Kr¨ amer [Gio89].

Krishnam urt y [Ano90d]. Krueger [Nak10, Rop11]. Kuh [Mal88, Son89a].

Kuziemk o [Cha15]. Kuznets [W ag15].

L [Ano90a, Ano90d, Col92, Gre93, Hal93a, Klo92, McK97, Mil89a, N ¨ ue91].

Lab or [DJ16, FSPWWE12, BMW24, BK08, CD20, Cha11, CS21b, Dev07,

DM13, DM18, DFM21, EO14, Kum12, LS21, PPSV21, RvdB13, YZ24].

Lab our [A

CS99, Ano90e, FJS21, FL15, KH95, LS02, ALM22, ABS99, Blo02,

BM86, BSB86, DS06a, DLR94, EHV94, EH94, EMvS98, FK03, Ger96, HHP92,

Han93, Kie88, Lee95b, Mar01, Mof93, RS09, Sto94, TWW89, XL16, dHW22].

Lab our-use [KH95]. Lag [BBE15, Kul15]. lagged [LS93b]. lags

[Kuo12, SS23a, T ri93]. Lalonde [DJK18]. LAM [Sw a01]. Land [CL09b].

language [Gon05]. Laplace [BV12]. Large

[BF94, BGR10, CKM17, DH16, Gou22, KMV19, Ko o13, BMM17, BSBC

+

04,

BR99, BL17, Cam11, CKM11, CEHK20, DO14, EZ23, FMN05, HS90, HKF19,

JMY19, MW20, ORM13, TWW89]. Large- [DH16]. large-scale

[BMM17, HKF19, TWW89]. Lasso [Spi16]. last [Cre07]. Late [CLM89].

Laten t [DJ16, De 93, BH13, Czi04, DR93, DKP22, DN89, Djo24, DMP00,

FP02, HKF19, LS93b, MQ04, WDBR93, W ee01]. later [DL22]. later-life

[DL22]. Latin [Can05, GLS07]. Lauren t [Fle97]. La vy [T ro24]. La w

[Brz15, F er17, K

O14]. la ws [ALS24, Kuo12]. la y off [KL24b]. la y offs [MO04].

Lazaro v a [Ano03]. lead [CPQ02]. leading [AA

V07, CPQ02, CG09].

Leamer [Gan88b, Shi92]. learn [AK10, IMN08, Kil99, P ak18]. learned

[HR20]. Learning [BDNS02, KT04, LKL12, MG08, RS99, SW08, BKKS20,

BC24, BFS98, Cha05, CLSS22, FP11, KP22, MWWW24, Pra10, Szr94].

learning-b y-doing [Pra10]. Least [FPR15, KPP90, Rez08]. least-squares

[KPP90]. lea v e [T ro24]. Lecture [Ano01d, Ano01e, W at07, Sto86]. Lectures

[Phi89]. led [GLS07]. Lee [Ano90c, Ano90h]. Leeu w [Ano90a]. left [Koh89].

left-hand [Koh89]. Legal [AF17]. Leij [Ros22]. Lemieux [BG17]. lending

[FSK06, LLD13, P er98]. Length [HKS16]. lengthen [NS93]. lengths

[P at06]. lens [EUW23, HJC10, PH24]. Lero y [Son89b]. Lessons [Col92].

Lev c henk o [Gou22]. Lev el

[BEK16, BBS24b, Blo92, iSG23, CF94, Cin97, Dem89, FvDF05, FP09,

FVP02, GA19, Hus08, MZK20, Mo e12, MSP21, PSS01, SV14, VB02]. lev els

[GT09, HR

V94, Isa04]. lev erage [Do v13]. Levitt [DT20, JZ16]. Lewb el

[RH21]. Lewis [Che23]. Ley [D

W09b]. lib eralization [GP22a]. Library

[Whi89]. life [AM95, CK13, CLH04, DL22, EJ20, JMM07, KZ02, NV92,

Osb88, Pud93, R

TK14]. life-cycle [AM95, EJ20]. Lifeb oat [kHcL16].

lifetime [P en05]. Lik eliho o d

[CBGIZ19, LR

V17, W

CC17, AJL24, BM14, CM02, CEHK20, DHR11,

FVRR05, GVS23, Han92, Han96, pLK20, LB95, MHM99, MS93, Smi87].

Lik eliho o d-Based [LR

V17, pLK20]. Limdep

[Mel87, P aa94, McC99b, MT03]. Limited

[FP10, MT16, AP11, Dej93, DR13, KM14b, Lee95b, Smi87].

Limited-Information [MT16]. limiting [HD91]. limits [BT14]. LIML

[BD99]. Linear

[BPR00, CT15, W

CC17, Alb03, A

V01, And13, Ano90g, BM06, BR99, CJ24,

CPY18, CLM96, EH94, FVRR05, Gew86, Gew93, Gio89, HM08, JfL

Y24, KL12,

KK22, KS19, NO21, Nym91, P ac19, Pro14, TM94, TE01, W at99, W ea92, Riz91].

linearities [LS99,

¨

OO00]. linearit y [L

TW99]. linearized [L

T18]. link

[EP22, LS10a]. link age [Lin95]. Link ages

[PEM16, DdMPS07, DM07, DO14, JL24, YHL

W06]. link ed [KL

T20]. Lin ux

[Mac99, YL08]. liquidit y [HI07]. LISREL [Czi04]. list [Hor92]. living

[FP89, MV06]. load [Hen06]. loadings [HMSU23]. loads [GMR

O19]. Loan

[GM17, Bro87, WV

G14]. loans [KDK18]. Lo cal

[HHM15, Sok16, CD20, CT03b, CMM09, DJ00, F er17, GB89, MSH19, dHW22].

lo cal-time-based [F er17]. lo cally [CS21a]. lo cation [CT03b, GMS11].

lo c kdo wn [KH22a]. Lo cus [PP16]. log [Alb03, SHK11]. log-linear [Alb03].

logistic [Ano86d]. Logit [EZB17, HST16, Jam17, CL11, DFM21, EPW07,

FPV12, KP94, Nib24, WBAB07]. logit-mixture [WBAB07]. London

[Ano90e, Bol92, De 92, Kus91, Mel92, Mil89a, Mil92, Oxl96]. lonely [MP08].

Long

[APVY16, BPPB10, CN04, CL15, Doh13, DGM03, F ac07, Her19, HK22, And91,

Bar95, EIT01, FW03, FHL04, GP22a, GL03, Hil07, HMSS14, Kil99, KL01,

Nak93, NC94, PF00, P at90, PR06, Ra j95, R

W05, Ros22, Ros93, SN06, WW13].

long-horizon [CN04, Kil99, R

W05]. Long-range [DGM03]. Long-run

[APVY16, BPPB10, CN04, Doh13, F ac07, Her19, HK22, FW03, Hil07, KL01,

NC94, PF00, P at90, Ra j95, Ros93]. Long-T erm [CL15, FHL04, Nak93].

Longer [BPW16]. Longer-run [BPW16]. Longitudinal [GK17, DLR94].

Longman [Mil89a]. Lo ok [Kra17, BLS10, CSS12, SD03, ST99, T er02].

lo oking [DH90, FP11, Gia07, Hal87, O

W10, AL

V13]. Lorenz

[CLM18, FF

G19]. Lose [KL12]. Loss [HM17, Sc h00, CD96, KL24b]. losses

[HGK18, KDK18]. lost [CL23]. Lott [P ep05]. Louis [RS86a]. Louviere

[Kuk02]. Lo w [KKS16, BM19, CJ04, GO22, HSF05, Sar99, SV14, Ste07].

Lo w-F requency [KKS16, GO22]. lo w-price [Sar99]. lo w-w age [Ste07].

Lo w er [HI16, CMV18, KW21]. lo wflation [SW21]. lo y alt y [Sha03]. LQA C

[EH99]. Lucas [LS10b]. Lutk ep ohl [Ano90c, Ano90h, T ur98].

L

¨

UTKEPOHL. [Bai93]. Ly apuno v [DG92, FRSRAF05].

M [And93, Ano90e, Fie96, Hal93a, Hen93, Mil92, Pis92, Son89b, W ee01,

W ee02, GP00]. M1 [L

TW99]. M3 [CV01]. mac hine

[BC24, CLSS22, KP22, MWWW24]. Mac kinnon [Smi95]. Macro

[PEM16, A

CF22, Da v87a, Da v87b, D

W88, DIL14, LLN11].

macro-econometric [Da v87a, Da v87b, D

W88]. Macro-Financial [PEM16].

Macro econometric [P ar87, F ai96, TWW89, Ano90d]. macro econometrics

[HP01, Gar01a]. Macro economic

[APP15, BCCM22, BKKR15, Brz15, CR15, DGG13, FPR15, GQZ23, KLS19,

Pis92, PS16, AM11, BF94, Ber01, BFS98, CCM20, CG23, CLSS22, DK01,

D V10, EL

T22, EMW11, F

G18, F

GS19, GO22, HMSU23, KM14b, Ko o92a,

KN90, LFZC23, Lou19, PH24, SV96, T a y89, Bar95, Nei92].

Macro economics [Ano08b, Ano90b]. macro econom y

[Cou24, DLM06, JKLGS13]. macrofinancial [MPZ24]. macropruden tial

[BR23]. Magazine [Wil06b]. magnitude [BS95, DZ18, IS02]. Magn us

[Riz91]. mail [SW08]. mainframe [Cho11]. Mainland [HCW12].

Main taining [PP16]. main tenance [Ken94]. ma jor

[Bri89, DFM21, EMP14]. mak es [BKS18]. Making

[And04, KTR

+

22, GR

V00, Kap93, KKR95, dRS10]. Mala wi [DST14].

Mala y [Sc h98]. Mala ysia [Sc h98]. managemen t [GHS05]. Managing

[Bai03]. Mandatory [ALS24]. Manski [Sto09, GH11]. man ual [McC99a].

man ufactories [Sea90]. man ufactured [Cut86]. man ufacturing [ABS93,

DK13, FvDF05, GS07, LS93a, MZK20, Mor94, R

T88, SM95, W ol93, WL86].

Man y [W ar17, F ar12, KMS13, LMZ16]. Maple [HH95]. Marc h

[LP22, P es08]. Marginal

[CLU17, KL12, ABKK13, CMS24, EZ23, Gal88, GVS23, HR12].

Marginalized [W

CC17]. mark [MM88b, D

W09b]. Mark et

[BW09, BH15, CL15, FL15, HMT15, HST16, JP15, Luc15, T

A92b, ASS21,

A G02, AF07, AHT94, BEK22, BP13, BMW24, Blo02, BSB86, Bro87, CI91,

CNS09, CF94, CT19, CNT22, DMW94, DLR94, DM13, DM07, DFM21,

EHV94, EO14, FH13, FLS22, FK03, FSPWWE12, Ger96, Gil95, GM91,

HHP92, HL96, Ho06, Ho d99, HET08, HM03, HKW11, HVW11, Kal12, KM14a,

LS02, L

T91, Lof19, LN14, MR

W09, Mee90, MS07, MV07, PMM96, PPSV21,

RLS00, RS21, RvdB13, RS09, RM00, SV05, Scr22, Sen11, SZ91, SZ06, Sto94,

SVW08, TWW89, YHL

W06, Zho20, dHW22, BL

V16, GKWZ16, Ano90e].

mark eting [CFP09, CNS09, FP09, PF00]. mark eting-mix [CNS09, PF00].

Mark ets [KvD17, San15, Sok16, AP11, A

T06, BMR23, Cam11, CD20, CH07,

CMM09, DZ18, EFR11, FM97, GMH14, HH02, Hor92, KU02, Lin95, LMS24,

Lor91, Lui00, MKP22, PS03a, Smi12, W ol07, BCMM16, Mel92]. Mark o v

[Non16, BW11, BCR

V16, BH18, Des08, D

WW17, FSPWWE12, GA11,

GL14b, HPS99, Han92, Han96, HGRSS15, Hur17, LD22, LM18, PSS04,

PRS05, R T

˚

A98, SS05, Son14, SPS05, YZ15]. Mark o v-Switc hing

[BCR

V16, Hur17, BH18, HPS99]. markup [BCR01]. markups [Mor94].

marriage [ABCP02]. Married [XL16, A

CG04, BG06, Cha11]. Marsh

[McK97]. Mart [HL07]. martingale [F

O95, MM88b]. Mary [Im b97].

Masanao [Car92]. Masanjala [Cua11, P ap11]. Massac h usetts [Gan88b].

master [Bai89]. Masthead

[Ano86f, Ano86g, Ano86h, Ano86i, Ano87h, Ano87i, Ano87j, Ano87k, Ano88a,

Ano88b, Ano88c, Ano88d, Ano89b, Ano89c, Ano89d, Ano89e, Ano89f, Ano90j,

Ano90k, Ano90l, Ano90m, Ano91c, Ano91d, Ano91e, Ano91f, Ano92e, Ano92f,

Ano92g, Ano92h, Ano92i, Ano93f, Ano93g, Ano93h, Ano93i, Ano93j, Ano94k,

Ano94l, Ano94m, Ano94n, Ano94o, Ano95j, Ano95k, Ano95l, Ano95m,

Ano95n, Ano96k, Ano96l, Ano96m, Ano96n, Ano96o, Ano96p]. matc h

[CTU13, GQ10, Scr22]. matc hed [Abr06, BHL

TM24]. matc hed-pair

[BHL

TM24]. Matc hing

[FL15, PY22, AK07, Bel01, GS24, GL14b, IMN08, PI09, Pra10, SS06, Sto94].

maternal [ZZ24]. Mathematica [Vin03]. Mathematical [N ¨ ue91, McC99a].

mathStatica [Vin03]. Mating [Lee16]. MA

TLAB [CNJ97, Rus93].

Matrices [CKM17, LRS17, JMY19, RR18, T ur98]. Matrix [Edd96, KP87].

matter [BZ98, BB22, GQ10, MM89, Sem18]. maturit y [WV

G14]. Maxima

[LR08]. maximization [HP04a]. maximizing [EL

W10]. Maxim um

[BM14, CM02, LB95, AJL24, MS93]. maxmin [Cha00]. McAdam [Ste18].

McCrary [CM24b]. McDonald [P er91]. McF adden [Ras95]. McGra w

[Car88, Mad98]. McGra w-Hill [Car88, Mad98]. MD [EL

T22]. Mean

[MP10, BG94, HK21, HP21, KU02, SLKN04]. Mean-v ariance [MP10].

meaningful [BK21a]. Means [HKS16, BK08, HPH07]. means-testing

[HPH07]. measure [CK13, Mur12, Shi06]. measured [W ea92].

Measuremen t

[ARST16, BKP21, BM11, BSW15, Co e96, CGS19, JRA21, MQ04, CH10a,

DK23, JPPS14, KY10, Kle24, Kom07, Mee90, Orn06, Cif88, W ee01].

Measures [A

G17, FP16, MFM17, BDT18, Cha02, DS06b, EP22, FH12,

HHS12, HL

V14, LK09, MR

W09, MZ97, T re98]. Measuring

[AHKM19, BSS11, Bie09, Bra11, CNS09, CM17b, DMTvdK11, DK01, DM11,

GH96, Ham21, HL07, Hon13, LS10a, L V G19, LMST22, MR06, NS21, OSS18,

SP18, VVR00, X

Q12, Dej93, EFR11, HCW12, JK90, Kal90, LB19, Sli23, TZ22].

Mec hanism [FS17, A

GM07]. mec hanisms [Hub14, Jus01]. media [EL

T22].

median [F ai96]. Medicaid3 [Gur97]. Medical

[GM13, DT97, Ho06, HMKN94]. Medigap [HMT15]. Mediterranean

[CS15]. Medium [Ko o13, ANT94]. medium-size [ANT94]. meeting

[Gre93]. meets [GH11]. Meghnad [Phi89]. Meijer [W ee01, JRA21].

Melvyn [Str09]. mem [CEG13]. mem b er [HP09]. mem b ership

[BO94, AB16]. memorial [Sto86]. memory [HP01, HP09, SN06]. men

[AB00, KA07, VV98]. men tal [JPPS14, vO

W11]. Merger [T o w92]. Meta

[BS07]. Meta-analysis [BS07]. Metho d

[GVB17, Alb03, BS95, Che20, DS91, Gal20, GL14b, IS02, PI09].

metho dological [EB88]. metho dology [Ab e94]. Metho ds

[Ble16, D

WW17, FHP16, GK17, Ak a12, ABH

+

07, Ano90f, AD09, BK17,

BIKY07, BC24, CSvD14, CEHK20, DJ00, F er17, FM19, GKP13, HN89,

HLMvS98, KK97, Kuk02, LJ10, MNW23a, MvdKH20, Nag22, PW96,

RPSF05, SXY20, W ee03, Car88, Vis88]. Mexican [Mor08]. micro

[BFS98, HLMvS98, JR02, Kap93, VK87, Shi92]. micro- [BFS98].

micro-data [HLMvS98]. MICR

O-EBA [Shi92]. micro-econometric

[VK87]. micro-econometrics [Kap93]. micro computers [Bri89].

micro data [F or95]. micro econometric [BM86, FHL04, Hei08].

micro econometrics [KKR95]. Micro economic [Ble16]. Microfit

[McK93, McK98a, MT13a]. Microtsp [HL92, W oh96]. MID AS

[CG09, CK20, AFR17]. Migration [Dup21, BHMW98]. migrations [F ac07].

Miguel [AF17]. miles [EHS09]. military [Smi89]. milk [HET08].

milk-mark et [HET08]. Millennium [Gra17, P ee05, Kra17]. million [Cre07].

millionaire [HL

W14]. minimal [FLHS07]. minim um

[EGP11, Jal18, JMM07, Nag22, Sci23, Sli23, TW21]. Mining [MSH19].

Minneap olis [Gre93]. Minnesota [Gre93]. Min ute [F ei87]. mirror [SV96].

misclassification [vHBB22]. Mismatc h [F

G16]. mismeasured

[HR12, Pro14]. misrep orted [TZ24]. misrep orting [BF09]. Missing

[CG16, CP

A15, BM14, CHL14, Ker19, LS10a]. missp ecification

[HS24, Klo92]. mistrust [D

V13]. Mittelhammer [McC99a]. mix

[CNS09, PF00]. Mixed [CL11, CD16, EZB17, FM14, FMS19, GHL04, HIT20,

Jam17, MT00, A

CG04, Szy19]. Mixed-frequency [FM14, FMS19]. Mixture

[FHP16, HMT15, AL06, A

TW08, DT97, DS06b, GA11, GRLM08, HKF19,

JRA21, WBAB07, W u24]. mixtures [DHR11, FSPWWE12, MW11, Mun22].

mixtures-of-exp erts [FSPWWE12]. MM [Jam17]. MNL [MT00].

mobilit y [Bru18, DFF12, DP11, EGP11, FN06, MP96, Min03, Mur12, Nag22,

RR18, T re98]. mo dalit y [HPR08]. mo de [CK20]. Mo del [BBE15, BCR

V16,

BKK20, BHH15, CKP16, CH07, D

V10, FLS01, F os17a, GL17, HGRSS15,

HI16, HL16, HMT15, HST16, LHL17, Mil15, MT16, MB16, MH14, MR

GB16,

Non16, PR16, V an17, WKN17b, YZ15, AM95, Ala87, AP12, ABS93, ALL24,

ABS99, BCT96, Bal06, BL14a, BM06, BS07, BS08, BDT18, BNP11, BM86,

BL17, BG94, Bur92, BBG04, CM06, CFK95, CE18, CJZ22, CEK09, Cho11,

CP18, CKKK18, CD96, CFLP02, CKZ10, CLM96, CF13, Da v87a, Da v87b,

De 94, DL95, DMT06, D

W88, Des03, DDL23b, DLM06, DN89, DS06b, DH90,

DPR06, EKL10, EPW07, EPR11, EHP12, Eic09, EJ20, EH94, EH99, EMP14,

FPS94, FvDF05, FPV12, F

GLS18, FB02, FK03, FP89, GP06, Ger96, Gew86,

Gew93, Gia07, Gil95, Gio89, GRLM08, GHHP93, GP97, GKPP07]. mo del

[GHK20, GT06, HHJ86, Hal87, HHP92, Han92, Han96, HHS12, HL

V14, Hel06,

HM13, HL

V02, Ho q91, Hor92, HW10, Jag91, JR02, JRA21, JKLGS13, Jon89,

JP10, KPS04, KLNT24, Ken94, KPST11, KM91, KL93, KvD06, KV09, KT08,

KZ24, KSD98, KR

V95, KU02, KMS13, KP22, pLK20, LLL12, LPS97, LS09b,

LL96, LB95, LM09, MC90, MKV98, MP04, MP08, MP96, Mil89b, MS95,

MW11, MR90, MM87, MB02, Mun22, Mur12, Nak86, Nak93, Nib24, Nym91,

O W10, ORM13, Osb88, PF00, P ac19, PL08, P ar87, PY22, Pra10, Pri02,

PS00, Pud04, Rac97, RS86a, R

T07, RS08b, RRB92, Ros93, R T

˚

A98, Sal91,

SD03, SW86, Smi05, Smi12, S¨ od94, SK07, Son14, SPS05, SW21, SXY20,

Szy19, T em98, TK14, VNZ97, VV93, V ea92, VV98, VD98, WFBM01]. mo del

[WYK24, WDBR93, W el03, W ol18, WL86, W u24, ZHJJ20, Zho20, vdW02].

mo del-a v eraging [LM09]. mo del-based [CKZ10, KLNT24, W ol18].

Mo del-free [CH07]. mo d ` eles [Klo93]. Mo deling

[AM11, BVV16, BPC15, BPW16, CKM17, Car92, CPB19, FP09, LSZ17,

Thi20, BHP13, FHHP23, HKS14, Lou19, MT11, Sci23]. Mo delling

[Bey98, CJ04, CV11, DMW94, DO14, ES16, FHP16, FS01, FVP02, Gil95,

Hen01, HKS16, Hos12, LL06, MSS16, MB02, SV05, SGK12, Son14, YT06,

Ade04, AL06, A

CG04, Ano90d, Bar95, BBS97, Bol92, Bri89, Car00, Czi04,

Die89, Din91, EB88, FB02, GHS05, JS10, Lar90, MM01, McC02, MV96,

Mel92, SLR97, T er88, T ey05, Hen93, Mil92, Pis92, Arb93, Oxl96, Ano90e,

McK94, Mof93]. Mo dels

[AFR17, APVY16, BHKL17, BKKR15, BP10, Ble16, CT15, CFH16, D

W15,

DH16, D

WW17, EZB17, GC91, HHM15, HKS16, HM15, Jam17, KT15, Kri15,

KP17, LR

V17, MM17, PY15, PP16, PS16, Sal15, Smi89, V er16, W

CC17,

W ol15, XL16, AS14, ABK23, ABC16, Ak a12, A

TW08, AH99, ABFN10, AA

V07,

And13, A

CF22, ABP21, AA

QB17, BP03, BP07, Bal10, BM14, BMM17, Bas09,

B ¸ CCV14, BK24a, BLR06, BSS11, Ber01, BIKY07, BC19, BK08, BH18, BSS08,

BBP03, Bus06, Byr92, CHL14, CT86a, Cam01, Can94, CFM14, CSvD14,

CJ24, CKM11, CB17, CPUBUW24, CM02, CL11, Cha11, Che08, CL09b,

CL18, Che23, CFP09, Cin97, CM14, CS99, CG09, CG13, CG23, CT03b,

CMM09, CKL13, CGS19, CBGIZ19, CP97, DLOZ24, DR93, Dej93, DKP22].

mo dels

[DM98, Des08, DD23, Dev07, DS12, DH10, Do v13, DLRS21, DKB10, DFM21,

EKL10, Eis19, Eng02, FT90, F ai96, FP11, F

GLL19, FL94, F ´ ev08, FM19, FS19,

FLS12, FM97, F

GS19, FM14, FMS19, FP10, GS24, GA11, GMT98, GMH14,

GL89, Gur97, HM12, HS90, HH90, HL19, HL05, HLP20, HH20, HHO21,

HPS23, Hei17, Hei08, HS14, HW24, Ho d99, HK21, HM03, HN89, HW22,

HR12, HKF19, HP21, Hus08, JW05, JMY19, JfL

Y24, JKLGS13, Jo c20, JV22,

KK97, KL12, KY10, KUW19, KS17, KW13, KW89, KK03, KL93, KvD93,

KM14b, KSN23, Klo93, KP94, KPT05, KLLO18, Ko o94, KRS10, KS19,

KP22, LLL12, LS93b, LR

V12, Li99, LPT04, LZ08, LOR13, LJ00, Lin92, L

T18,

LM18, L

WY00, LS10b, MS98, Mar01, MO04, MM88b, MT00]. mo dels

[MR06, Mul97, MBR09, NC94, NSS12, NO21, OR

W02, PU88, PV89, P at06,

PS07, Pro14, PSS04, QT23, RZ93, RS08a, Rom99, Rom04, Rot92, Sab91,

Sak24, Sam91, Sc h07, SS23a, Sc h00, SW13, SW18a, SS07, She93, SS10, Sil01,

Smi87, Smi93, SS05, Sol05, SC90, Sti00, Sto94, Sue95, T

A92a, Tim95, TW17,

T ri97, Tsi02, Tsi06, TWW89, V el92, V er20, VD98, WBAB07, WPS18, W at99,

W ei96, WS97, W o o05, YH22, YHLL21, Zaf11, ZLKH05, ZK05, vOZ19, AB16,

Ano16, fL

Y16, Mal88, McK98b, Cif88]. mo dels* [F

O18]. mo deration

[KMP08]. Mo dern [CM17b, W ee02]. Mo des [HPR08, HP05, SW08, TW87].

mo dified [Ras95]. Mo dy [Hua09]. momen t

[CCM18, F ar12, F

O18, GL14b, JO20]. momen t-based [F

O18].

momen t-matc hing [GL14b]. Momen ts

[EHSJ17, Gal20, HJdP20, JfL

Y24, LMM05]. Monetary

[A G17, CF15, CT86b, Dah17, DD19, Hur17, JJVW01, JP10, Luc15, R

V23,

T a y89, WZ14, WBL16, AK19, AAZS23, BL06, CCN22, Cho99b, CN04,

CCM18, EL

W10, FMN05, FMMR18, FSK06, Gia07, Jar10, Jus01, Ker19,

Kil99, K

OS05, KMG22, Lak19, LS24, LMZ23, LB19, MS09, NC94, NPT18,

Noh24, O

W10, P et89, PW12, SW86, TW87]. Money [A

W96, BdJ07, Bla96,

GKWZ16, MS88, Bey98, CT86b, DH90, EFR11, Fle97, Gal96, Hil07, HSF05,

KR90, L

TW99, MM88a, PRS05, Ra j95, SS91, TE01, WY23]. money-income

[Hil07]. money-output [PRS05]. Monfort [Klo93, McK98b]. Monitoring

[ZLKH05, CML04, GKP13]. Monographs [Da v95, Hal89]. monop oly

[Ger88]. monotone [X

Q12]. Monotonicit y

[BS16, DFF12, Giu11, HS21, T er96]. Mon te [Non16, Adk11, AKS19, Ble16,

BH18, CM02, CS99, HS14, Lin92, Mo o89, OR

W02, RS08b, TM94]. Mon thly

[PMM17, MM03]. Mo o dy [MS93]. Moraga [Ros22]. Morbidit y [AJ17].

Morgan [Im b97]. Mortalit y [AJ17, K

¨

U24, MSN86]. mortgage

[AHKM19, Mee90]. most [KH22a, Shi01]. Mostly [AKS19]. motherho o d

[SS06]. motiv es [Ho c03]. mo v emen t [DTV96, Off07]. mo v er [FK03].

mo v er-sta y er [FK03]. mo ving [FMS19]. mo ving-a v erage [FMS19]. MPI

CD97, CP97, DLR94, DG03, EMW11, EP14, F ac07, FvDF05, HLP20, HPS23,

Hei08, HW24, Hil06, HK21, HCW12, ILOS96, JL03, JS10, KL12, Kap07,

KS19, LL06, LZ08, MSW13, MP07, NV92, P ed07, P es07b, R

WM03, RS92,

Rom04, Sak20, Sea90, SW13, SW18a, SLKN04, V er20, WPS18, WZP19,

WYK24, W ol93, W o o05, X

Q12, Ano16]. P anels

[GUW16, Bal10, BFK19, BL17, CC07, CPY18, FN23, FN06, HKS14, SS07,

WH11, WKN17a, WPN19, W es20, MSS16]. P anic [R

W16]. P anicca [R

W16].

P apageorgiou [Cua11, P ap11]. pap er [Ano86d, Gan88b, Mil89a, Mil91].

P ap erbac k [Arb93, Car92, Klo93, Mad97, Mad98, McK94, McK98b, T ur98].

P ap ers [Ano86e, Ano96g, Ano96h, Ano96i, Ano96j, Ano90i, Ano93d, Ano94b,

Ano94d, Ano94f, Ano94g, Ano94h, Ano95b, Ano95e, Ano95f, Ano95g, Ano95h,

Ano96b, Ano01a, Ano01b, Ano01c, Ano08b, Gre93, Sor89, W at94a, W at94b].

paradigms [Sar99]. P arado x [AJ17, CO89, HSF05]. parallel

[DP13, HHJC11, Sw a01]. P arallelKnoppix [Cre07]. P arameter

[HI16, CE18, EWB09, EL

W10, FHHP23, Gia07, HMSS14, HP21, KMV19,

MP04, P ed07, Ra j95, Sam91, SW21, WZP19, ZHJJ20]. P arameters

[BHKL17, BEH04, BDKK12, WBAB07]. P arametric

[Ger96, HN89, LMM05, Mar01, MV96, Sok16, ABKK13, Bia97, CK14,

CMM09, Giu11, Gur97, HH90, HZ19, Hus08, JMY19, KP87, Lee95b, L

WY00,

Nag22, Ols98, Pri02, Pud93, Sc h98, SPS13, WFBM01, Wil06a]. paren t

[JM14, LS21]. paren tal [EF13, T ro24]. P areto [HGK18, TW21]. P aris

[De 92, Klo93, BBE15, GMS11]. P arit y

[KFHO15, PC15, BF05, EK87, P at90, PP06, Shi06, Sol05]. P arking [AF17].

P art [ZZ24, DMT06, Koh89, Da v87a, Da v87b]. P art-time [ZZ24]. P artial

[DH90, FPR15, Lee24, Sak24, And03, CS21a, GGS08, KR90]. P artially

[Smi05]. participan ts [MM95a]. P articipation

[KV10, AP11, BEK22, DM18, GvdK12, Ger96, HPH07, PW96, TZ24].

P article [Non16]. P artitioning [PI09]. partner [EHP12]. P artnership

[CS15]. P art y [Sha03, K

OP24]. patc h [BNR21]. paten t [CD97, MRS10].

P aten ts [Cin97]. P ath [JM10, T an10]. patience [dGFS24]. pattern [BM14].

patterns [CT02, GvSZ05, JfL

Y24, KW19]. P au [Gre93]. pa y

[BSS11, BKS18, PS00]. pb [McC02]. Pc [Kil93, EL91, GAA

+

89, T er88].

PC-giv e [EL91, T er88]. Pc-naiv e [Kil93]. PCBRAP [Ko o92c]. PCgiv e

[Esc95, Ha y04, Mar98, W oh96]. PCs [EB88]. PDL [Bai09]. P eak

[Kra17, V ea86]. p eaks [HH20]. p eaks-o v er-threshold [HH20]. P eer

[ERS03, Meh24, HKMR03, Jo c23, LLD13]. p eers [BBC20, BBDF14, LKL12].

P eersman [Gra17]. P enalized [CHP24, HL17]. P endakur [RH21].

P ennsylv ania [Bil00]. p ensioner [HPH07]. p ensions

[DS91, GS04, JMM07, MP96]. P erceiv ed [GSS20, Gra96, MST12].

p erceptions [Cle22]. p erfect [HF00]. P erformance [CR15, AK07, CS99,

CEF07, DS06b, EKL10, EPR11, HR96, JS87, LS93a, MS90, O

W10, RS08b].

P eri [BCC15]. p erils [Kau20]. p erio d [BG18a, F uk06, Koh89, LL06].

p erio dic [GMT98]. P erio dically [Da v05, HPS99]. P erio dicit y [Leo98].

P erl [Bai03]. PERM [Din91]. P ermanen t [GR

W06, KA07, Ra v97, Ano03,

BGV98, GLUW03, IMN08, KMP05, RS21, Sen11]. P erm utation [BH21].

P ersistence [Pro96, BZ98, Cho88, Cla06, Cle22, DR

T21, JK90, JA17,

KRS10, LS93c, Osb88, Ra j92, GKWZ16]. P ersisten t [SZ91, TK14]. p erson

[Bas14, RS99]. p erson-cen tered [Bas14]. p ersonal [MC90, MM95b, SZ06].

p ersp ectiv e [BW09]. P erturb ed [GNS17]. p erv asiv e [BJ09]. P esaran

[Mil92, NT22]. p et [Bas14]. P eter [KS91, Sim91]. P eterson [Mil89b]. P etit

[Hal93a]. P etroleum [KZ20]. pharmaceutical [A

G13]. pharmacies

[Oku93]. Philip [And93, Leo98]. Philippines [AHM22]. Phillips

[B ¸

CCV14, CKP16, CEG22, DNRS23, KS91, LN07, NS08, QR86, QR87, Sim91].

Ph ysica [Gio89]. ph ysician [KT01]. ph ysicians [FJS21]. PIGLOG [FP89].

pitfalls [K

OO21, BBS24b]. plan [PW96]. Planning [Lea89, EJ20]. plans

[DS91]. Platform [Rac12, YL08]. Platform-Indep enden t [Rac12]. please

[BS08]. plotting [Rac06]. PLUS [Kon04, CN97, Hal93b]. P oin t

[W ol15, BDG20, DLRS21, GL14a, KV14, SK

G21]. p oin ts

[Gor97, Kau10, Y ue94]. p oin t wise [Shi01]. P oisson [WDBR93].

p olarization [And04]. P olicies [FRF15, FL15, BR23, Noh24]. P olicy

[A G17, CF15, Dah17, FS17, Hal93a, Hur17, Luc15, MS18b, WBL16, AK19,

AAZS23, BT19, BMR23, CCN22, CHL14, CML04, Che20, Cho99b, CS91,

CCM18, Da v05, Den06, DD19, EL

W10, FMN05, FM14, FMMR18, FSK06,

GS07, Gia07, GMS24, HSF05, JJVW01, Jar10, JP10, Ker19, K

OS05, KMG22,

Kuo12, Lak19, LS24, LMZ23, LB19, MU09, MS09, Nei92, NPT18, O

W10,

P et89, PW12, P ol13, RS86a, R

V23, T a y89, TW87, WX20]. P olitical

[Sc h16, DGM03, DFM21, HCW12, Hua09, ZDE12]. p oll [DGM03]. P ollution

[MR16, BSS08]. P olynomial [Byr92, CP18, CMM09]. p olynomially

[BM06]. p o ol [KK22, WZP19]. p o olabilit y [WH11]. p o oled [CJS07].

P o oling [KMS13]. p o ols [CJS23]. P o or [MS93]. P opulation

[BMW24, MR

GB16, MO04]. P opulations [HLM17, PKH12]. p ortable

[Rac06]. P orter [DT20]. P ortfolio

[CKM17, HKM15, PR16, DR11, GM13, Ho c03, Liu09]. p ortfolios [MP10].

P ortugal [Mar01]. P oser [Sor89]. p ositions [GL03]. p ossibly [P at06]. p ost

[She89]. P osterior [B ¸

CCV14, CT15, Sar99]. P osterior-predictiv e

[B ¸

CCV14]. p oten tial [CK14, K

OO21]. p oten tially [ALL24]. P o v ert y

[And03, LRS17, Zhe04, And04, Bie09, JR02]. P o w er

[Brz15, CM16, KFHO15, PC15, AF07, BF05, Blo92, CF94, CP18, EK87,

F er17, Ger88, Kom07, P at90, PP06, RLS00, Rot92, RR95, Shi06, Sol05].

P o w er-La w [Brz15]. p o w erful [Shi01, SLKN04]. p o w ers [MV07]. Pp

[Ano90h, Col92, Gan88b, Gan92, Mel92, Sab91, Ab e94, Ano90a, Ano90b,

Ano90c, Ano90e, Ano90d, Ano90f, Ano90g, Arb93, Bai93, Bar95, Bol92,

Bro94, Car88, Car92, Cif88, Cle94, Da v95, De 92, De 93, Gar01a, Gil93,

Gio89, Gre93, Hal89, Hal93a, Hen93, Klo92, Klo93, Kus91, Leo98, Mad98,

Mal88, McC99a, McC02, McK94, McK97, McK98b, Mil89a, Mil89b, Mil91,

Mil92, Mof93, Nei92, N ¨ ue91, Oxl96, P ep05, P er91, Phi89, Pis92, Riz91, Smi95,

Son89a, Son89b, Sor89, Szr94, T ur98, Vis88, W ee03]. pp.xxii [Fie96]. pp470

[Mad97]. PPP [CK13, FW03, GM09, KZ02]. Praclical [Ano90f]. Practical

[CHL14, Alb03, Hen93, P ar87]. Practice

[Ano90c, Ano90h, BKP21, Ko e88, Cle94]. practicing [Szr94]. practising

[BD02]. Precautionary [APP15, Ho c03, CNT22]. precision

[BS95, IS02, QT23]. Predictabilit y

[LM17, WKN17a, BKKS20, CH07, DK01, EP14, HLST21, HK22, R

W05].

predicted [HM17, K

¨

U24]. Predicting

[BKL17, P ak18, SXY20, Ano86d, A

T06, BK86, Gal06]. Prediction

[GRLR20, LR

V17, Sto09, TM94, CSS12, LPT04, LG23, LMMF21].

Predictions [BPW16]. Predictiv e [CM17a, W

CC17, AM23, B ¸

CCV14,

BK21b, CI20, EPR11, EMvS98, GP97, Mo e12]. Predictor [LR04].

Predictors [LMZ16, MR

Y15, W ar17, WKN17a, KMS13]. preface [Ano91a].

Preference [Cha15, San15, Cha02, VV14]. Preferences

[HL17, AHT94, Den06, HM13, HL21, Ilb12, KvdGVW97, KP94].

Preliminary [Kie88]. premia [HPS18, KMG22, NSA98]. premium

[CI91, Fis94, HLST21, LG23]. Prescription [SSS16]. Presence

[BCC15, MR

Y15, RS16, BHL

TM24, BH13, CGP99, CG13, D

V92, LMZ23,

MZK20, McC94, Mil19, Min03, P es07b, PW20, Ra j92, VFL99]. presen t

[She89, Tim95]. presen t-v alue [She89]. presen ted [Gre93, Sor89].

Presiden tial [BEK15]. Press

[Arb93, Bro94, Col92, Da v95, Gan88b, Gan92, Gar01a, Gil93, Hal89, Hal93a,

Hen93, Im b97, Klo92, Kuk02, Leo98, McC02, McK94, McK98b, Mil89b, Mil91,

Nei92, P er10, P er91, Riz91, Sab91, Sto09, W ee03]. pretest [GK12].

prev alence [vHBB22]. previously [Sem18]. Price

[ABH

+

17, Bar95, BKL17, BHM16, BH15, BPW16, CMR15, CDKS17, Da v95,

HH15, Lor91, Mad97, Mad98, McK98b, Nei92, Phi89, SSS16, Smi95, T ur98,

W ee02, WKN17b, AK10, A

G96, BBGS24, BK24a, BP13, BSS08, CPV03,

CEK09, Cla06, DL95, Djo24, DH10, GVZ19, GS07, GKZ18, GHK20, HST10,

HKS14, HM03, Hor92, K O W21, KLLO18, LS93c, MM88a, McC02, MR90,

Nym91, P ak18, PHK07, R

W05, Sal91, SF09, Sar99, She89, SZ06, Szr94, Xu13].

price-earnings [BBGS24]. price-inflation [Nym91]. Price-Setting

[BHM16]. Prices [ABT15, A

GHKS16, BBE15, GL17, Hur17, MFM17, Mel88,

MS17, Mil15, RM17, AK19, ABP21, BW09, BL14a, Bec01, BDKK12, BT19,

BPPB10, Bra11, CHP23, CF

G22, CC07, CH11, Cut86, DTV96, DH10, DK13,

EHS09, F ei87, GP22b, HPY19, JL08, KZ20, KZ22, KSN23, K

G96, MST12,

P ak18, P ar10, P ar11b, PSS04, SP18, SS23b, V og92, Wil06b]. Pricing

[BS16, MS17, A

G89, AFHI95, BG94, CL09b, DDL23b, DKB10, F

O18,

GMR O19, HL

V02, LMM05, OR

W02, Pro14, RS08b, SZ06, TW17, V ea86].

primal [KT11]. primarily [Hub14]. primary [LD22]. prime [HSWW07].

prime-age [HSWW07]. Principal [FMN05, HJC10, W es20]. prior

[Cam01, CJZ22, HMSS14, LS09b, W ri13]. prioribus [Phi91a]. Priors

[CT15, CCM21, EPR11, KM91, MH14, Vil09]. Priv ate

[BP18, Mil19, CPV03, Dep18, GS07, LO08, MS90, MQ09, Nyh03, Sar99].

priv ate-sector [LO08]. priv ately [FLS22]. privileged [BBC20]. Prize

[Ano12b, Ano12c, P es01c, P es07a, P es09b, P es09c, P es10b, Ano10b, Ano11,

Ano13b]. Probabilistic [GNNS12, DLR06, DGM11, KSN23]. probabilities

[DS91, JL24]. Probabilit y

[N ¨ ue91, CH10b, Hub14, KV14, Orm14, PT13, McC02]. Probit

[EHSJ17, ABK23, A

G13, BH13, HL19, PF00, PS00]. probits [BEK22, Cre07].

problem [A

GM90, Br ¨ u13, JPPS14, Sto91, W o o05, Hen93]. Problems

[HMS16, HS90, vO

W11]. pro cedure [BK86, iKLS19]. pro cedures [SM95].

Pro cess [HMT15, Cam01, DS91, FS01, Hen06, PP06, SC90, V ea92, W u24].

pro cesses [ABC16, GL14b, Hil07, MR01, Pro96, Rac97, SN06]. pro cessing

[DP13]. pro curemen t [JL08, Xu13]. Pro cyclical [BT19]. pro duce

[BG94, MR

W09]. Pro duct

[PMM17, DM13, DFM21, Kal12, dHW22, A

GMA22]. Pro duction

[GKV15, GB89, MW23, Oku93, ABH

+

07, Bai91, Ber89, DKP22, DM13,

DM18, GL89, KK03, KL01, KT11, MS95, Mor94,

¨

OO00, Orn06, P ed07, R

T88,

Ras95, Ros93, SHK11, V an07, WYK24, ZR98, iKLS19]. pro ductiv e

[CMBS15]. Pro ductivit y [BEK16, DK12, MT21, Bas09, Co e96, DS04, FS09,

Gre92, HF00, LLP23, MZK20, RZH03, SS98, W an06]. profession [PS00].

Professional

[ARST16, BSW15, FM16, Mar98, DHKB22, Esc95, NS21, W oh96]. Professor

[Hal88, T ob97]. profile [MRS10, T re98]. Program

[Ano91g, GVB17, Ano90i, CK14, Czi04, EO14, HCW12, MT13b, P ol02, TZ24].

Programme [Ano07b, Ano94e, P es03b]. programmes [Rid86].

programming

[And92, Bai09, BBG04, CN97, CNJ97, CNZ99, Edd96, Eis19, KPS04, Mrk01].

programs [BFS09, CFJvdB18, Kon01, MvdKH20]. progresa [LS14b, SV22].

progress [Bai91]. Progressiv e [Din91]. Pro jection [DS04, LFZC23].

pro jections [CPBS20, dHW22]. pro jects [Bai03]. promote [Edw21].

promotion [PS00]. promotional [HKS14]. propagation [SO24].

prop ensities [CMS24]. prop ensit y [HHLL20, SSX22]. prop er [DM20].

prop erties [BL91, BD99, CI91, GP

A89, MMOL08, RS92, S¨ od94, TWW89].

prop ert y [A

C87, MSH19]. prop ortional [A

CG04, McC94, Szy19].

prosp erit y [Edw21, MP08]. prostate [Bas14]. protecting [DS91].

Protestan tism [Edw21]. pro vision [GMH95, Hug88]. pro xies [KLNT24].

Pro xy [GMS24]. Pro xy-SV

AR [GMS24]. prudence [CM09, DR

T21].

Pseudo [BBE15]. Pseudo-P anel [BBE15]. Public

[KKS16, MQ09, Cha02, Dep18, GB89, KV10, TL03]. public/priv ate

[Dep18]. publication [T ri93]. Publishers [Gre93]. Publishing

[Ano90d, Cle94, P ep05, W ee02]. Pump [BKL17]. purc hase [FP09, VB02].

Purc hasing [KFHO15, P at90, PC15, BF05, EK87, PP06, Shi06, Sol05].

pursuit [DS04, Ger88, WPS18]. puzzle [CK13, GM09, JA17, LN07, MP01].

puzzling [CK13, Ker19]. Python [CS09].

q [Gal88]. quadratic [BM06, BNS02, EH94, JfL

Y24]. quadrature [DS12].

Quah [Her19]. qualitativ e [Mad18, MSL89, MSW13, SM95]. Qualit y

[GPW17, BS07, CTU13, DK12, Gra96, Lou19, MM05a, Scr22, Tho19, BL

V16].

Quan tifying [BHLS23, KZ02, W ol07, BH13, Li12]. Quan tile

[BG17, HL17, LM17, BDT18, BV12, Buc98, CM24a, CL18, HLP20, HKS14,

LJ10, MM00, MM05b, MV06, MSH19, MPZ24, PH24]. Quan tiles

[BLR24, MS17, BDT18, Giu11, HV18, Kor06]. quan titativ e

[EK87, Ger88, LS24, SM95, Mad97]. quan tit y [A

CS99, BSB86, Bro87].

quarterly [MM03]. Quasi [HM03, KL01, HV13]. Quasi-fixed [KL01].

Quasi-rational [HM03]. questions [KV14]. quic kly [ILL06]. quiet

[R TK14]. quite [R

TK14]. quote [BNP11].

R [Ano90b, Ano90c, Ano90d, Ano90f, Ano90h, Arb93, Kus91, McK97, Mil89a,

N ¨ ue91, Oxl96, Riz91, Smi95, Son89a, Szr94, Vis88, CNZ99, DP13, Fin10,

Har08, HHJC11, HHJC14, Mil15, NT22, RH02, Rac12]. R&D

[BCC15, Cin97, CEF07, Hus08, Mil19, vOvGvGB19]. race

[AJ19, Li12, PS00]. Racial [KL24a]. Raiders [CL23]. raise [KL12, VV98].

ran [Cre07]. Random [BBE15, PI09, BK24a, CFK95, Cho99a, CO89, Cou24,

DDL23b, Ho q91, Jo c23, MP96, MR06, Mur12, MBR09, Tsi02, TK14, V er20].

random-co efficien ts [MBR09]. random-effects [DDL23b, MP96].

randomization [ALR19]. randomized [BBvdH09]. randomized-resp onse

[BBvdH09]. randomness [F ei87]. range [DGM03]. Rank

[KP94, BLM10, CKM11, FPV12, GRLM08, Lew03, Una06]. Rank-ordered

[KP94, FPV12]. Ranking [AHM21, FPV12]. rankings [Bal99]. Rare

[CDG14]. rate [Ala87, AL06, BS04, BCO04, BKKS20, BK19, BMV00,

Cho99b, CD05, CLM96, CP97, DN89, FNR08, GHHP93, GMH14, GKPP07,

HMW97, Hal87, HD91, HSF05, HP04b, JA17, KN93, Lan06, L V G19, Li99,

LMZ23, Lui00, MSP13, Pra10, RS08a, RvdB13, R

V23, Sal99, SN06, SW86,

SPS05, Tse98, VV98, WZ14, WY23, WX20, vN96]. ratemaking [D

V92].

Rates [WBL16, ANT94, ABKK13, AM11, Bek99, BL14b, Ber14, CCM21,

Cho99a, CC07, De 94, DLM06, Doh13, EFR11, EZ23, FLS22, F

O95,

FMMR18, F uk06, GL12, GR08, HP04a, HMSU23, HM17, JKvdW14, KHS14,

Kil99, K

O14, KL95, Lan00, L

T91, Miz92, MP07, PW96, SLKN04, SXY20,

TH04, VV13, WFBM01, vDKvdWW14]. Ratings [DK16, MS93]. ratio

[Han92, Han96, MHM99, Sli23, Smi87]. rational

[BW09, DL95, FT90, GV87, HM03, KR90, Lew03, She89]. Rationalit y

[RS16, CT86b, Iv a92, Mad18]. rationing [Gal96, HR

V94, Mee90]. ratios

[BBGS24, GGS08, R

W05]. RA

TS [Lar90, Mcc97, T uf98]. Ra v al [YZ24].

RBC [FL94]. Re

[LHL17, dGFS24, BM06, Bek99, Co o09, LS14b, Sc h90, VV13].

re-emplo ymen t [VV13]. re-ev aluation [Bek99]. Re-Examination

[LHL17, Co o09, Sc h90]. Re-examining [dGFS24]. re-in terpretation

[BM06]. reaction [Cho99b, DR13]. Real

[AFHI95, CG13, GVZ19, HLST21, Hon22, JA17, LMZ16, LLQR24, LFZC23,

Lui00, NS17, AM23, ASS21, Bek99, BL14b, Cho99a, CO96, CLM96,

DHKB22, Djo20, Djo24, DK13, FVvVVP24, GP00, KHS14, KN93, LMST22,

MM01, MSP13, PS10, PR04, QW23, SS23b, SLKN04, S¨ od94, SXY20, W ri13].

Real-time [AFHI95, CG13, GVZ19, HLST21, LLQR24, LFZC23, AM23,

DHKB22, PR04, QW23, SXY20]. Realising [SS10]. Realized

[BDT18, BNS18, CKM17, CP

A15, HHS12, HL

V14, ABFN10, BNS02, CV11,

FB02, HK

O12, JMY19, LM09, LM18, Lof19, Med02]. really

[FLM13, HL

W14, MM88a]. Reanalyzing [KS16]. Reappraisal

[BCC15, CLM89]. reasoning [GH11]. Reassessing [CCV23, CR24, CM16].

reassessmen t [ALS24, CR22, EK87]. rebus [Phi91a]. recall [DL22].

receiv ed [L

T06]. receiv er [BDNS02]. Recession [F

G16, BT23]. Recessions

[CM16, CDG14, Gal06, KMP05]. recidivism [BC07a]. recipien ts

[HSWW07]. reconciliation [GJSvN23]. Reconciling [Rop11, AP11].

reconsideration [KHS14]. reconsidered [BB22, DTV96]. recorded

[Hon13]. recording [VV93]. reco v ery [TZ14]. recruitmen t [Rid86].

Recurren t [NTK22, KL95]. Recursiv e [PI09]. redistribution [BT23].

reduce [HMR

C05]. Reduced [BK21a, CKM11, EKL10]. Reduced-form

[BK21a, EKL10]. reducing [Hil06]. Reduction [Ano90a]. Redux

[CJPY24, LHJC17]. reemplo ymen t [Bil00, ZZ24]. Reev aluating

[DR T21, Scr22]. reexamination [DKT12, MP08]. Referees

[Ano07a, Ano09d, Ano10a, Ano13a, P ar11a, Ano89a, Ano92a, Ano92b,

Ano93a, Ano94a, Ano95a, Ano05a, Ano08a, Ano09a, Ano09b, Ano12a].

refinemen t [CS21a]. refinemen ts [BDT18]. Refining [D

W15, Zho20].

reform [FHKN22, Hua09, Win04, ZDE12, dHW22]. reforms

[DFM21, K

O14]. Regime [An u15, BRiS11, D

WW17, vN96, CHP23, FS01,

GMT98, HPS97, Nyh03, RR95, SV05, Son14]. regime-switc hing

[GMT98, Nyh03]. Regimes

[FRF15, ABCF19, AM11, DJ95, HLST21, MMOL08]. region [GMS11].

Regional [BHM16, KMMP20, SNV

CXDE17, KL24a]. regions

[GRLR20, PZ06]. register [JRA21]. Regnery [P ep05]. Regression

[CCE23, CJ16, CLP22, Don15, HL17, LHL17, MR

Y15, SSS16, AM20, BV12,

Buc98, CTU13, CJ97, CL18, CGS18, CMM09, DS04, Gew86, Gio89, Gur97,

HGK18, HLP20, Hen10, HN89, HS21, JV22, KUW19, KT01, Kor06, LJ10,

LMPTR23, LS09b, MM00, MM05b, MV06, NO21, P ac19, Son89b, TP97,

WDBR93, YT06, BCMM16, Ano90g, Son89a]. Regressions

[BG17, KKM16, A

TV19, BGR10, BO12, CN04, FLS01, HMW97, Hen10,

JLR14, Kil99, Kra12, LS99, MPZ24, PW20, PH24, WZP19, WW13].

regressor [EWB09]. Regressors

[PY15, BFK19, BD05b, CP18, CPY18, HL19, HIT20, HR12, KS19, Ng95b].

regularit y [Des93, FS09]. regularization [HK

O12, Juo22]. regularized

[HGK18]. Regulation [MR16, CFK95]. regulatory [RR95, SS98].

rehabilitation [FHL04]. relation [Blo02, Gal96, P at90, She89]. relations

[BPPB10]. Relationship [BEK15, CHW17, EV16, KKS16, BH20, Blo92,

Cor12, CEF07, Dem89, GT09, Hil07, LK09, PRS05, Ra j95, RRB92, dGFS24].

relationships [DMP21, GL89, ORD01, PSS01, T a y89, V og92, McK94].

Relativ e [Brz15, CM16, GS07, GHK20, HF00, K

OO21, Y ue94]. relev ance

[BBS24a, LR04, LMZ23]. relev an t [KS17, W ei96]. reliabilit y

[Lil00, McC99b, PR04, QW23, She89]. reliable [MNW23a]. religion

[DKT12]. Remained [A

CCM17]. remedies [DP11]. Remixed [GK17].

renegotiation [GLS07]. ren t [HP04a]. ren ts [DD19]. rep eated

[HSWW07, SV22]. replacemen t [F er23b, MS95]. Replacing [HH15].

Replicating [DT20, F u19, Gou22, Gra17, NT22, Non16, RH21, DG03,

Edw21, F er23b, T ro24]. Replication [AF17, Bal10, BG17, Cha05, EZB17,

F ar12, GP11, JRA21, JZ16, Kul15, LB19, Mil15, P ak18, Sa v16, SHM17,

Scr22, SP18, Spi16, Ste18, Sum17, W

G23, iKLS19, BKK20, CCN22, CM24b,

D V13, DJK18, Nak10, NO21, P es03a, Ros22, YZ24]. Replications [Ano09e].

Reply [BMW90a, DM06b, D

W09b, McC00, P ap11]. rep orted [BSBC

+

04].

Rep orting [Tho04, LK09]. repro ducible [KZ09, MR09]. resampled

[Leu22]. Resampling [DS91]. Researc h

[Ano95o, BLM10, GMH95, HP05, KZ09, MR09, P ag94]. Reserv e

[Den06, Ilb12, RS16, CJS07, EKL10, JL08, MST12, KZ20, QW23]. reserv es

[MS07, She13]. Residen tial [WKN17b, A

G89, AFHI95, Hug88, MSH19].

residual [DKB10]. residual-based [DKB10]. residuals [Che08, DIW00].

resistance [BEK12]. resource [BA98, McK97]. resp ecting [YL08].

resp onden ts [Hen06]. resp onse [ANT94, AK19, BBvdH09, BD05a, CH11,

FFHL20, Ger96, KV09, KT08, LS14a, Lee04, MT00, MSL89, PW96, PR06,

RR95, SW18a, SM95, Sue95, Whi88, WM01, Y am19]. Resp onses

[Jar10, BF09, EZ23, HV13, TZ14]. REStat [CM24b]. restricted

[Ho06, N ¨ ue91]. restriction [F uj11, MT13b]. restrictions

[DS06a, DZ18, GV87, GK12, Kra12, LN14, Rom99, W ea92]. Results

[CF15, Gra17, Kie88, Non16, Cha05, CD96, DG03, Edw21, F u19, HHJ86,

LB19, Mis88, NT22, P ak18, RH21, TH04]. retail [HKS14]. reten tion

[CPB19]. Retesting [W el03]. Rethinking [MP01]. Retiremen t

[MAL04, A

CG04, BG06, GS04, Hey04, HSZ04, JMM07, KPS04, VV14, W ol18].

retrosp ectiv e [SE07]. Return

[LM17, SV14, BRR

T21, BP06, Isa04, JA17, MSS06, R T

˚

A98]. Returns

[CLU17, CJ16, KS16, Uys15, ABFN10, Bai91, Cha05, CK02, CF94, CO96,

CR22, DHR11, DG11, DM11, DJK18, FW03, FVP02, GA11, Giu11,

GRLM08, Gon05, GH11, GT06, HHS12, HD91, KL

T20, KLNT24, KT04,

LO08, LGR19, LMS24, Lof19, MKV98, Mil19, SV05, Thi20, W at99, W

C04,

W ri99, ZR98, ZHJJ20]. rev ealed [Cha02, HM13]. Rev ealing [Ilb12].

Rev erse [WW13]. rev ersion [BG94, SLKN04]. Review

[Ab e94, And93, Ano90a, Ano90b, Ano90c, Ano90e, Ano90d, Ano90f, Ano90g,

Ano90h, Ano08b, Arb93, Bai93, Bar95, Bla95, Bol92, Bro94, Car88, Car92,

Cif88, Cle94, Col92, Da v95, DT94, De 92, De 93, Fie96, Fin10, Gan88b,

Gan92, Gar01a, Gil93, Gio89, Gre93, Hal89, Hal93a, Hal93b, Ha y04, Im b97,

Klo92, Klo93, Ko o92c, Kuk02, Kus91, Leo98, Mal88, Mar98, McC02, McK94,

McK98b, Mel92, Mil89a, Mil89b, Mil91, Mil92, Mof93, Nei92, Ng95a, N ¨ ue91,

Oxl96, P er10, P er91, Phi89, Pis92, Riz91, Sab91, Smi95, Son89a, Son89b,

Sor89, Sto09, Szr94, Vin00, Vin03, Vis88, W ee01, W ee03, And92, Aus94,

Bai89, Bew88, Bri89, Byr87, DS90, Die89, Din91, Edd96, EB88, Esc95, F er94,

simplification [BKK20]. simplified [Smi87]. Sims [Sim91]. sim ulated

[BK08, MS93, Smi93]. Sim ulation [Ano92j, Cha11, FP11, LS93b, LK21,

XL16, Ano91b, FT90, Ha j94, Ho d99, Lar90, SC90, W ee03].

Sim ulation-based [FP11, LS93b, LK21]. sim ulations [AKS19].

sim ultaneit y [Br ¨ u13]. Sim ultaneous

[OPM19, And03, IP12, KL93, Lee95b, RPSF05, VD98].

sim ultaneous-equations [KL93, VD98]. Since [A

CCM17, CCV23].

Singap ore [De 93, FLS22, L

T91]. single [FMMR18, YHLL21]. single-index

[YHLL21]. singular [CFM14]. SIPP [BD05a]. SIR [PY22]. sisters [PS03b].

site [Ano93c]. six [KMS13]. size [ANT94, Ano03, BZ98, BBDF14, GLUW03,

GK12, HJC10, JLR14, KLS23, Oku93, YT06]. Sizes [MW17, MM00]. Sk ew

[FH12, SGK12]. sk ew ed [ABS22, ALL24, KT08]. Sk ewness [RM17, Do v13].

skill [Bes24, CKT19, DKP22]. skills [Gon05, KL

T20]. sla v e [D

V13]. slop e

[AS14, Ala87, Mo e12]. Slo wdo wn [Gra17, P ee05]. slo wdo wns [JL24].

slo wly [NS21]. Sluggish [Bro87]. Small

[BD99, Dev07, MM01, PR06, Ros22, ANT94, A

GM90, BF94, BL06, CI20,

EZ23, HW10, JJVW01, JP10, MVW92, Nym91]. Small-sample

[Dev07, PR06]. Small-system [MM01]. smaller [BS04]. smelters [GN00].

smoking [Abr06]. Smo oth [HKS14, HST16, JKvdW14, LHJC17, AM11,

BO12, CLH04, Des08, MSS06, MS93, NH01, Sol05, T

A92a]. Smo othed

[Kor06]. smo othing [CI20, Ros93, TM94]. Sno oks [P er91]. So cial

[BBG04, Col92, CM17b, GS04, HL16, HL21, HSZ04, P ed07, CGR04, CCLZ18,

DR11, DM03, KH95, LfL09, RS09, SK07]. So ciet y

[Da v95, Gre93, Hal89, Sto86, Hal89]. So cio [CT02]. So cio-economic [CT02].

so cio economic [GB89, JS11]. Soft w are [Edd96, F er94, Har08, Kol01, Lar90,

P et91, Rac06, Sw a01, T ri87, T ri88, BD03, BF

C02, Bri89, BBP03, CL11,

Fin10, GAA

+

89, Ko o99, Lil00, McC99b, Sen99, T ri91, YL08]. Soft w ear

[EB88]. soil [CPUBUW24]. Solo w [DIW00, LPS97, MP04, T em98].

Solution [KP17, Eis19, GM09, HS90, LN07]. solutions [McC99a, W o o05].

Some [Cho88, Gil88, Gra02, HHJ86, Mis88, RS92, CT86a, Cin97, GP00,

Ko o94, PP06, RS86a, FNR08]. son [Min03]. Sonn b erger [Gio89]. Sons

[Ano90f, Ano90g, Cif88, De 93, N ¨ ue91, Son89a, Son89b]. SORITEC [Mar02].

source [BSS08, Kas98, LR08]. Sources

[BM16, CMR15, CH10a, DIW00, KMP08, MP08, Son89a, Gan88b]. South

[Lee16, W ee02, Pro95, MV06]. south-east [Pro95]. South-W estern [W ee02].

So v ereign [DK16, DZ18]. So viet [Bai91]. Space

[BHKL17, W

CC17, A

CF22, Bra11, F

GLS18, Hei08, HMR

C05, SP18, Car92].

Spacing [MM17]. Spanish [CM06, DGM03]. Spanos [McC02]. Sparse

[DLRS21, FPR15, BR23, KS17]. sparsit y [BK21a, DD23, HHO21]. Spatial

[BBE15, BEK16, CF13, EHSJ17, FH13, KP16, ABP21, BBP07, BEK12, CB17,

CT02, EK07, FLS12, HM13, JfL

Y24, MSH19, PL08, Sci23, BCMM16, fL

Y16].

Spatio [LR

V17, Mil15, BL14a, BHP16]. Spatio-T emp oral [LR

V17, BHP16].

Sp ecial [Ano86d, Ano08b, Ano16, CGR04, DM03, Ano92d, Ano93b, CFP09,

DIM08, HP01]. sp ecialization [DD21]. sp ecialt y [BLM10]. sp ecific

[AD09, Bal10, CMM09, Djo20, SS07]. Sp ecification [CCM15, DS12, HN89,

Jag91, KT15, BS08, Ber89, Da v95, DM98, FS19, KT11, PL08, Y ue94].

Sp ecifications [CR15, ILOS96, SC90, TWW89]. sp ecifying [MM88b].

Sp ectral [F

O95]. sp ectrum [CEG22]. Sp eculation [JP15, GMH14].

sp eculativ e [CNT22, KM14a]. sp eed [CF13]. sp ells

[CFJvdB18, NS93, T

A92b]. Sp ending [CD16, BP18, KW21, MSP21].

spillo v er [ALR19, NR19]. Spillo v ers

[BEK16, BS24, BCC15, DZ18, SNV

CXDE17, BH13, Cin97, HH02, JKR22,

KW14, LMZ23, Mil19, PL08, SV05]. spiral [MR90]. spirits [CJPY24].

Spline [MR

Y15, HHJC14]. split [MO04]. Sp onsorship [P es01a]. sp oradic

[AH99]. sp orting [Tho04]. sp ot [Bec01, HMW97, V og92]. Sp otting [W ar17].

sp ousal [Ols98]. Spread [CM16, Gal06, HH02]. spreads [DF97, DMP00].

Springer [Bai93, Car92, McC99a, Mof93, Vis88, De 92]. Springer-V erlag

[Bai93, McC99a, Mof93, De 92]. Spurious [EV16, CD05, TW17]. Squares

[FPR15, KPP90, Rez08]. SST [T ri88, T ri91]. St. [RS86a]. Stabilit y

[Ber01, EPS17, BBS24a, DG92, LS10b, L

TW99, Ra j95, T a y89]. stabilize

[KZ20]. Stable [A

CCM17, BM98, SdV18, LB95]. staff [CPBS20, EKL10].

Stage [BHP16]. staircase [BJJ11]. ST

AMP [T ey05]. stand [BS08].

Standard [A

CCM17, A

G17, kHcL16, FLM13, MS93]. Standardized

[GNS17, Che08]. standardized-residuals-based [Che08]. standards

[MV06]. Stanley [Vis88]. ST

AR [CM02, FvDF05]. startups [CD20]. Stata

[F er94, Kol01, P et91]. State

[BHKL17, CT14, DK16, MS17, W

CC17, A

CF22, Bie09, CLL

Y06, DL95,

GA19, GL14b, Hei08, HSWW07, HPY19, Lou19, MSP21, R

V22, Vil09, Car92].

state-lev el [GA19, MSP21]. State-Space [W

CC17, Car92]. stated

[BSS11, Hen06, VV14, Kuk02]. statemen t [P es86]. States

[BHKL17, BL14a, BP18, Ev a89, JS87, KLS23, Pro95, SLR97, VNZ97].

statgraphics [DT94]. static [LLD13]. stationarit y

[Co o09, D

W91, Gre92, KvD93, Sol05]. stationary

[BD05b, iSG23, Cub99, Eic09, GP06, Phi01, Rac97, Sam91, Shi01]. statistic

[Smi87]. Statistical [Can94, DPU97, GP

A89, HW24, MZ97, SZ07, T ri88,

T ri91, FL94, Kus91, MR01, McC02, N ¨ ue91, T er88, T ey98, BK21b, De 92].

Statistically [ALL24, JO20]. Statistics

[Col92, McC99a, N ¨ ue91, Fie96, HS24, Klo93, Leu22]. Statistique [Klo93].

status [AB00, Bie09, BG18a, DST14, Gil88, KP08]. statutory [ZK14]. Sta y

[HKS16, HKF19, SW21]. sta y er [FK03]. sta y ers [V er20]. Steady

[Lou19, Vil09]. Steady-state [Lou19, Vil09]. Steel [D

W09b]. step

[Hus08, RPSF05]. Stepping [GW15]. Stepping-Stone [GW15]. sterling

[GHHP93, GKWZ16]. sterling-dollar [GHHP93]. stic k [VV13]. Stic kiness

[DK16]. stic ky [DH10]. Still [JZ16]. sting [CPQ10]. Sto c hastic

[DFF12, GUW16, Gor97, JKLGS13, KT11, Leo98, LJ00, MKT16, MSS16,

MVW92, Sen99, Tsi02, And03, Bes24, BP10, CHP24, CPUBUW24, CE18,

CEHK20, FT90, HM12, HP04a, HS90, HW22, HP21, Hug88, KS91, KU02,

pLK20, LPS97, LK21, MS98, MY07, NH01, PY22, Phi91b, P oi91, Sea90,

She93, SC90, Tsi06, WYK24, W at99, WV

G14, W u24]. Sto c k

[CL15, HL96, HKW11, HVW11, A

W96, ABFN10, A

T06, BW09, BRiS11,

CT92, CK02, CC07, Cho88, CT19, Da v87a, Da v87b, FM97, GT06, KU02,

KLLO18, MS88, P ar10, P ar11b, PSS04, R

W05, SV05, Sen11, SVW08, W at99,

YHL W06, ZHJJ20]. sto c k-flo w [BRiS11, Da v87a, Da v87b]. Sto c ks

[Mad97, EFR11]. Stone [Ano12c, GW15, P es01c, P es09c, P es10b, RH21].

Storage [GL17]. Strac han [D

W09b]. strange [RS92]. Strategic

[HMSS14, KW89, KZ20]. strategies [Gal20]. strategy [WZP19]. stratified

[BHL

TM24, F or95]. street [DMM05]. strength [BKP21]. stress [CM24a].

Stressed [GRR

CR24]. stretc hing [GP

A89]. strik e [Dej93, Jag91, KW89].

strik es [GM09]. Strong [EM17, AK07, BHP16]. Stronger [AK19, D

W91].

Structural [BFK19, BiS15, BMM17, BKKR15, BH03, Die89, F

GS19, Gal06,

KR V95, KP17, LS93a, Luc15, P er10, PY15, RS08a, Sci23, SZ18, T ey05, V an17,

ABC16, AF19, Ano23a, ALL24, BP03, BR23, Bur92, CH96, CFLP02, Czi04,

DGG13, De 92, DLR06, F

GLL19, FM14, GP06, GKP13, Her19, HW24, Hey04,

Ken94, KPST11, KL24a, KM14b, LPU22, LN14, MG08, MS18a, Mee90,

MR90, PS07, Sab91, SD03, Smi12, Son14, ZLKH05, ZK05, De 93, Mal88].

Structural-F orm [V an17]. Structure [AB16, PP16, AH99, Ber89, CMV18,

CCM21, DLM06, DG11, Doh13, GN00, GL12, JKvdW14, Kau10, Lan00,

L T91, MQ04, Mis88, Mo e12, Mul97, Oku93, PL08, Ras95, T o w92, T

A92b].

structures [Riz91]. Studen t

[GPW17, BC23, BBDF14, BFS98, Gew93, HKMR03, SdV18]. studen t-

[Gew93]. studen ts [ERS03]. Studies

[Ano90d, AKS19, A

C87, HP01, HMR

C05, SS23a]. Study

[EZB17, Spi16, And91, And04, Blo02, BBvdH09, CS99, F ac07, Hil07, HV13,

KV10, Lea97, Lee95b, LfL09, RS08b, SLR97, ZK05]. studying [VB02].

stumpage [HP04a]. st yle [Che23]. St ylized [D

W15, R T

˚

A98, BL14b, HJ93].

Sub [CLS21]. Sub-Saharan [CLS21]. Sub division [WKN17b]. sub ject

[ORD01, W ea92]. Sub jectiv e

[LHL17, BM11, Bla96, EMvS98, GH11, HSZ04, KV14, LfL09, LK09, Zaf11].

submark ets [A

G13, BCMM16]. Subprime [An u15]. Subsampling [CC07].

subsequen t [Bel01, PS03b]. subset [FLHS07]. subsidies

[CEF07, Fio12, Hus08, ZZ24]. Subspace [HK23]. Substitution

[GP11, NSA98, Bai91, DU98, GL12, KP87, Nis05]. Successful [JZ16]. suffer

[LPT04]. sugarcane [Ras95]. suggested [HP05]. suggestion [Kau10].

Sulliv an [DJK18]. sup erior [MR

W09]. sup eriorit y [CJS23].

Supplemen tal [Ano90b]. Supply

[BNR21, DJ16, GM17, XL16, A

CS99, A

W96, ABS99, BK08, BM86, Cha11,

CS21b, DS06a, Dev07, DMR24, EMvS98, FS23, FJS21, HR20, HM03, Kum12,

LS21, Lee95b, Lee95a, LN14, MS88, MT21, Mof93, Ste18, W ol07].

supply-side [W ol07]. supp ort [HPH07]. Surprises [WBL16, Mo e12].

Surv ey [ARST16, A

G17, CJR04, Iv a92, RS16, A

GM90, A

GR17, BLR06,

CS14, Cra87, DGK24, JRA21, KL

T20, MSW13, PV89, RRB92, Rob88, SW08,

SW21, WL86, BMW24]. surv ey-administrativ e [KL

T20]. surv ey-based

[DGK24]. surv eys [CS21b, ILL06, Sor89]. Surviv al [GAA

+

89, HSZ04].

sustainabilit y [BRiS11, Da v05, Mar00]. sustainable [SPS13]. SV AR

[GMS24, Lak19]. SV

ARs [JW05, OPM19, R

V23]. SVIX [Lof19]. Sw ait

[Kuk02]. Sw ea v e [Rac12, MR09]. Sw eden [FHKN22, FHL04, KPS04].

Sw edish [KH95, RvdB13, ST99]. Switc hing

[BC19, BCR

V16, D

WW17, HGRSS15, Hur17, BH18, CHP23, Des08, FS01,

FM97, GMT98, HHP92, HPS99, Han92, Han96, LM18, Nyh03, OPS22,

PRS05, SS05, Son14, SPS05, vN96]. Switzerland [JA17]. sw ord [GY21].

Symansky [Ano90b]. symmetric

[BM98, EHV94, GL89, PT13, Ras95, Sar99]. symmetry [HL

V02].

sync hronization [SS05]. Syn thetic [GVB17, BK17, Che20, Dev07]. System

[MKT16, And92, BS08, BL06, Cha92, FFS01, HR96, HH95, KV10, KN90,

Lew03, LR08, Mac99, MM01, Mrk01, RH21, ZK14]. systematic [BK86].

Systemic [vOZ19, BC19]. Systems

[FHP16, Sil96, V

GCBHJC18, BL91, BRiS11, BR99, CH95, Des93, GP06,

GH11, KT11, Ng95b, PS10, Pro14, RPSF05, Sea90, Ste18, Una06, VNZ97].

T [Ano90c, Hal89, McK94, Mil89b, N ¨ ue91, W es20, Gew93, SGK12, SdV18,

WPN19]. tables [DFF12]. T ail

[DL17, LSZ17, CCM22a, HW22, HPY19, PSW19, PH24, SdV18]. tailed

[ALL24, FNR08, KLS23, LJ00]. tails [Bes24, PSW19, Thi20, TW17]. taking

[dGFS24]. tale [AKS24, K

OO21]. tales [PSW19]. T

ANF [HSWW07].

target [De 94, DPJF06, HP04b, KSD98, Li99]. targeting

[A W96, JJVW01, MS88]. targets [PPQ23, RM00]. taste [NSA98]. T ax

[BM19, CDKS17, DR13, ABKK13, DK11, EZ23]. taxable [AJL24]. taxation

[ABKK13]. taxes [A

CS99, Kum12, SS91]. T a ylor

[And93, BEK16, EP04, KFHO15, Sum17]. teac h [RH02]. T eac her [GPW17].

T eac hing [MS06, BD02, GMH95]. tec hnical [Bai91, FH12, TK14, MSS16].

tec hnically [FLHS07]. T ec hniques

[Ano92j, AP12, Ano91b, Ano92d, Ano93b, BF05, P ar87, And93].

tec hnological [Cin97, Co e96, EK07, GN00]. tec hnologies

[ABH

+

07, BPR00]. T ec hnology

[EM17, MKT16, BH13, CLSM10, IT94, ILOS96, MP04, Nak86, Ras95, SS98].

teen [SK07]. telecomm unications [Ber89]. tell [BD05a, CS21b, FZ12].

T elling [PSW19]. T emp oral [LR

V17, Mil15, PP06, BL14a, EMW11, BHP16].

T emp orary [GW15, MO04, CH11, IMN08]. T enreyro [Scr22]. tensions

[MKP22]. T er̈ asvirta. [McK94]. T erm [CL15, GW15, L

T91, Mo e12, AM11,

CPQ10, CML04, CMV18, CCM21, DLM06, Doh13, FHL04, GL12, HMSS14,

JKvdW14, KMG22, Lan00, Mis88, Nak93]. terms [MH14, PU88, P ap11].

T errorism [A

G24, MM09]. T erry [Mil92]. T est

[BS16, CF15, HM15, KP16, Kul15, PY15, BEH04, BF

C02, BDKK12, Djo20,

DH10, HPS99, Han92, Han96, Hen10, Ho q91, JMPW18, JM98, KP87, Lee95a,

MR88, NT22, P es07b, Ros93, Rot92, Shi01, Sil01, WH11, Wil19, vN96, Gio89].

testable [ABFN10]. T esting [ABK23, A

TW08, BF05, BK19, Bia97, BM12,

BCDJ99, iSG23, Cho99a, CCM18, CT86b, DM98, DGK24, EMvS98, FW03,

FRSRAF05, GUW16, GAR01b, HHP92, Han92, Han96, HL

V02, HS21, JO20,

Jo c20, Jo c23, Mad18, McC94, MM88b, MS93, NC94, Ng95b, NH01, Smi87,

SPS05, T ur09, VFL99, WKN17a, W ri99, Bil00, CM24a, CP18, CJS23, DS12,

HM13, HPH07, HN89, LS14b, LSV23, MY07, NO21, PSS01, Sal99, V og92].

T ests [Bus06, CM14, CM17a, DH16, ER89, GMR

O19, HN00, HLZ24, MR16,

PC15, RS16, And03, BRR

T21, BBP07, Bia97, Blo92, BD05b, BK21b, BH21,

CT86a, Che08, CC07, CH10b, Des93, DM20, DKB10, FP11, FS19, F

O95,

Gal88, GV87, GHL04, GK12, HPR08, Hil07, HK22, HW22, Jag91, Kap07,

Klo92, Ko o92b, Mac96, MHM99, MN14, PV89, PMM96, QW23, RS08b,

SPS13, SN06, SS91, SLKN04, T em98, Tim95, V el92, W es08]. TESTU01

[McC06]. text [KTR

+

22]. text. [McC99a]. textb o oks [W ee01]. T exts

[Arb93]. T extual [NS17, BCM24]. their

[BHLS23, DK13, EP22, IMN08, MM88a, PS03b]. Theoretical

[Kri15, Med02]. theories [BP10]. Theory

[Ano90c, BKP21, Dem89, FPS94, FJS21, FL15, Gan88b, Hal93a, Hor92,

Kom07, OPM19, Sha86, WPS18, YZ15, Ano90h, AP11, BP07, BHMW98,

BFS98, CM02, CKKK18, Da y92, DK01, EK07, FM97, HS24, JL08, Kie88,

Ko e88, L

T06, McC02, Mor94, PY22, Rom99, Sc h90, SV96, Mil91, Phi89].

there [BP06, Bie09, CP97, CR22]. third [Car88]. Thisted [Kus91]. Thomas

[Mil89a, Vis88]. though t [AK19, D

W91, HK22, Sem18]. threat [Da v05].

three [RS08b, RPSF05]. three-factor [RS08b]. three-step [RPSF05].

Threshold

[LHL17, RZ93, Gal96, Gal06, HH20, HKF19, LL96, MKV98, Rot92].

thresholds [A

T06]. Tic k ets’ [AF17]. tiered [Cha11, PY96, XL16].

tigh tness [Sto94]. tile [Sea90]. tim b er [HP04a, LP08, Pro95]. Time

[BE92, CGK14, Car92, CGPX21, CKP16, CK02, CD16, CR15, Des03,

EHSJ17, FPR15, LMZ16, Leo98, LMSM18, MS15, MS17, MS09, MSP13,

Oku93, PEM16, A

G89, AH99, AM23, ABFN10, Arb93, AFHI95, BW11, Bai93,

BF94, Bal10, BB19, BP13, BEH04, Bek99, BK19, BDKK12, BC23, BS24,

BDG20, Bra11, CKT19, CI91, CT92, Cha92, CE17, CE18, Che98, CS21b,

CG13, CO96, CKZ10, Cub99, DD00, DHKB22, DS91, Die89, DJK18, ER89,

F er17, FHHP23, FK03, GMR

O19, GVZ19, GRLR20, HH02, HT21, HLST21,

HPS23, Hei17, HMSU23, HP21, KY10, KMV19, KvD06, KSN23, KSD98,

KS19, KN93, LLQR24, LL96, LMZ23, LFZC23, MS18a, NO21, ORD01, P at06,

Phi95, Phi01, PR04, PT13, QW23, RdM18, Sab91, Sam91, SS07, SP18, She93].

time [Smi93, Smi05, SW21, SXY20, T ey05, Tim95, T o w92, T uf98, TP97,

W ei96, W ri13, ZZ24, ANT94, McK98b]. time-in v arian t [KS19]. time-of-use

[A G89, ANT94]. Time-series

[Oku93, CI91, CT92, DS91, KN93, Sam91, She93, Smi93, T o w92].

time-sp ecific [Bal10, SS07]. Time-V arying

[CR15, CGPX21, Des03, MS09, MSP13, Bek99, BDKK12, BS24, BDG20,

CE17, CE18, CKZ10, DHKB22, ER89, FHHP23, GMR

O19, HH02, HMSU23,

HP21, LMZ23, ORD01, SW21, Tim95]. timely [KMMP20]. times

[CCN22, GQZ23]. Timing

[DLR06, AH99, BBG04, Fio12, FP09, PPSV21, VB02]. Tin b ergen [Ano92j].

tip [Orm14]. tobacco [JL03]. T obin [Gal88, Lea97]. T obit

[Cha11, LZ08, Mo o89, XL16]. T oky o [De 92, Vis88]. T om [W ee01]. to olkit

[Kid92, Rac00]. to ols [CHL14, Rac00, T ri88, T ri91]. top [TW21]. T oron to

[De 93]. total [Co e96]. TOU [ANT94]. tour [FIM05]. tourism [Hel06]. TR

[Rot92]. T rac king [DD21]. T rade

[DMVR22, EHP12, BP06, Bal10, BMR23, BO94, BG18b, D

V13, DMR24,

DE22, EP04, EPW07, EP22, GNNS12, IR

T08, KL93, MKP22, SS07, VD98].

trade-off [BP06]. trades [Nyh03]. T rading

[YZ15, BRR

T21, EHP12, Fis94, GL03, KM14a, LGR19, PT13, BL

V16].

T raffic [Li12, ALS24]. T rain [W ee03]. training

[BFS09, CFJvdB18, jLjL05, LO08, RvdB13, Rid86, RSU22, RS09]. TRAMO

[P ol02]. transaction [AP11, Fis94]. transactions [HET08]. transfer

[HV13]. transformation [KL24a]. transforms [CP18]. T ransien t

[KK96, TK14]. T ransition [HST16, LRS17, SHM17, BO12, Des08, FK03,

PS09, RvdB13, RR18, Sol05, T

A92a]. T ransitions

[ABCP02, EHSJ17, Blo02, CJ04]. T ransitory

[RS21, Ano03, GR

W06, GLUW03, KA07, L V G19, Ra v97, Sen11]. translog

[DKP22, ILOS96]. T ransmission

[Dah17, FS17, A

GM07, Can05, EFR11, GS20, JL24, Jus01, P os19, SS98].

transp ort [MV07]. traps [JR02]. T reasury [AS06]. T reated [HLM17].

T reatmen t [HLM17, AK07, Bas14, BG18a, CPUBUW24, FFHL20, Gew93,

HS21, HL10, KT01, KPST11, KT08, Lee04, LS14b, LO

W17, Lee24, Mee90,

MT13b, PW20, PI09, RvdB13, RSU22, Sak20, Sli23, V er20].

treatmen t-resp onse [KT08]. T reatmen ts [Uys15, Bas14, CCE23, HHLL20].

T ree [W ar17]. T rend [CKP16, Non16, Shi01, D

W91, EUW23, KS91, LK04,

MB02, NS21, P oi91, Sam91, Sol05, vHBB22]. trend-cycle [LK04].

trend-stationarit y [D

W91, Sol05]. T rend-stationary [Shi01]. T rending

[GL17]. T rends [GUW16, Leo98, CH05, DJK18, F ac07, Gor97, MM05a,

MVW92, NH01, Phi91b]. triangular [Pro14]. T rimming [HH15]. triv ariate

[Hil07]. true [CD05, FP89, T an10, TK14]. truncated [GC91]. trust

[Can24, F er23a]. TSMo d [FIM05]. TSP [McC99b, Sil96, Sil97]. TSW

[P ol02]. T urkish [EGI05]. turning [Gor97, Kau10]. turno v er [Kie88]. TV

[HL10]. TV

AR [FRF15]. t win [F

GV18]. Twins [GPW17, Isa04]. Tw o

[CK20, FM19, Sok16, XL16, AAB09, Ano90b, AF07, AKS24, Cha11, CGS18,

DMT06, GHK20, Hus08, JW05, JV22, MM89, P ac19, PY96, SS23a, BHP16].

t w o-part [DMT06]. t w o-sample [CGS18, P ac19]. t w o-sector [GHK20].

Tw o-Sided [Sok16, AF07]. Tw o-Stage [BHP16]. t w o-step [Hus08].

Tw o-tiered [XL16, Cha11, PY96]. t w o-w a y [JV22, MM89, SS23a]. t yp e

[JLR14, SZ07, Che08]. t yp es [Kal12, V og92].

U.K. [Cut86, CT86b, RS86b, WL86]. U.S.

[A V01, CF15, GA19, MC90, Sc h90]. U.S.A. [TW87]. UCLA

[Ano90i, Ano91g]. UK [Ab e94, Mil89b, BKK20, BL

V16, CMV18, CLM96,

DMW94, Da v87a, Da v87b, D

W88, GAR01b, GMH95, HHP92, Hen01, JW05,

JKLGS13, MSL89, Mee90, NT22,

¨

OO00, Ra v97, TE01]. Un balanced

[BBE15, Sea90]. un biased [F ai96, SPS05]. Uncertain

[A GMA22, CM10, JMV10, Kra12]. Uncertain t y [ARST16, ABCF19,

Ano08b, BSW15, CCN22, MB16, Sa v16, Sc h16, AM95, AF19, Ano23a, BM19,

CC23, CCM20, CHP23, CH10a, CG23, CMM09, CF13, DMTvdK11, DR11,

DK13, D

V10, EL

W10, EHP12, FLS01, F

G18, Gan92, Gia07, GP00, GHOS04,

HMSS14, JP10, KZ02, KK22, LL06, LS10a, MS18b, RRB92, Sam91, ZHJJ20].

unconditional [BG17]. uncon v en tional [Noh24]. Unco v ering

[RM00, WZ14, T an10]. under-age [Kuo12]. undergraduate

[McK97, MS06, McK97]. underlying [GH96]. Understanding

[AJ19, EUW23, HMW97, HGK18, ST21, SP04, Bro94]. Undesirable

[MKT16]. unemplo y ed [RS09]. Unemplo ymen t [Bel01, BZ98, F

G16, HI07,

P ol13, QR86, QR87, Sto94, V an17, Ahn23, Ala87, A

V01, AL

V13, BE92,

CTU13, CM01, CD05, CT02, CFJvdB18, Des08, Ev a89, FP02, GP06, KR

V95,

Li06, MM01, NS93, Sal99, Ste07, Szy19, T

A92b, VVR00, W eb95].

unexp ected [GRR

CR24]. unified [Che08]. uniform [LO

W17]. Union

[AB00, BO94, MZK17, SO24, WZ14]. unionism [VV98]. Unions

[MS90, VV98]. Unit [CGP99, BBP07, Blo92, CP97, DP12, DPR06, EHV94,

HPS99, Kap07, Ko o92b, Lan00, Mac96, MN14, P es07b, Phi91a, Sam91, SV91,

Shi01, SLKN04, Sto91, W ri99]. United [BL14a, BP18, DSW01, EK87, Ev a89,

JL24, JS87, KLS23, KMMP20, MB02, Pro95, SLR97, VNZ97]. units

[F ac07, Han93, JS87]. univ ariate [BM98, De 94, Sol05]. univ ersities

[ERS03, GMH95]. Univ ersit y [Ano92j, Arb93, Bro94, Col92, Da v95, Gan92,

Gar01a, Gil93, Hal89, Hal93a, Hen93, Im b97, Klo92, Kuk02, Leo98, McC02,

McK94, McK98b, Mil89b, Nei92, Riz91, Sab91, Smi95, Sto09, W ee03, GMH95].

Unkno wn [ABH

+

17, AB16, LHL17, SK

G21]. unmeasured [McC94].

unobserv able [DL95]. Unobserv ed

[BD15, BHH15, DJ16, LK21, Mac17, Ahn23, Bal10, Bas09, Bel01, Bus06,

FPV12, K

G96, LZ08, RvdB13, Sak20, SS07, W o o05]. Unra v eling [BEK15].

Unra v elling [DM07]. unreliabilit y [QW23]. unrestricted [PW12].

unstable [Cor12, GR10]. up date [ASS21, EL91, T ri91]. Up dated

[Ano95d, Ano95c]. Upp er [CLU17]. Urban [LR

V17, CGS19]. Urga [Ano03].

US$60 [Mad97]. US$74.95 [Mad98]. US$95 [Mad97]. US/UK [CLM96].

USA [Ab e94, Gre93, Mil15, Alb03, A

V97, Buc98, DPU97, DO14, EPS17,

HMS01, HPY19, K

O14, MSP21, Sok16]. usage [Pri02]. use

[A G89, BJJ11, CS21b, KH95, L

T18, P ap11, vO

W11, ANT94]. Used

[CM17a, EHS09, Zaf11]. useful [CLSS22, DF97]. users

[Ano94i, Ano94j, Ano95i, Ano95c, Ano95d]. Using

[Adk11, BLM10, BCR

V16, FP16, FM16, GH11, HGRSS15, LHL17, LGH92,

MFM17, Mil15, MT16, Non16, PL08, PY15, QT23, RH02, V an17, V er16,

Abr06, A

TW08, ALR19, A

GR17, Ano91b, Ano92j, AHT94, ABKK13, BD02,

Bai03, Bal06, BNS02, B ¸

CCV14, Bas14, BBS97, BEK12, BSS11, BFS09,

sto c k. The cycle of violence in the Second In tifada: Causalit y

in nonlinear v ector autoregressiv e mo dels. Journal of Applie d

Ec onometrics, 32(6):1197–1205, Septem b er–Octob er 2017. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anderson:2007:NAL

[AA V07] Heather M. Anderson, George A thanasop oulos, and F arshid

V ahid. Nonlinear autoregressiv e leading indicator mo dels of

output in G-7 coun tries. Journal of Applie d Ec onometrics, 22

(1):63–87, Jan uary–F ebruary 2007. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

An:2023:I IM

[AAZS23] Zidong An, Salem Ab o-Zaid, and Xuguang Simon Sheng. Inat-

ten tion and the impact of monetary p olicy

. Journal of Applie d

Ec onometrics, 38(4):623–643, June–July 2023. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Arulampalam:2000:USY

[AB00] Wiji Arulampalam and Alison L. Bo oth. Union status of y oung

men in Britain: a decade of c hange. Journal of Applie d Ec ono-

metrics, 15(3):289–310, Ma y–June 2000. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ando:2016:PDM

[AB16] T omohiro Ando and Jushan Bai. P anel Data Mo dels with

Group ed F actor Structure Under Unkno wn Group Mem-

b ership. Journal of Applie d Ec onometrics, 31(1):163–191,

Jan uary–F ebruary 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ahelegb ey:2016:BGM

[ABC16] Daniel F elix Ahelegb ey

, Monica Billio, and Rob erto Casarin.

Ba y esian graphical mo dels for structural v ector autoregressiv e

pro cesses. Journal of Applie d Ec onometrics, 31(2):357–386,

Marc h 2016. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Amengual:2021:EHG

[ABC21] Dan te Amengual, Jes ´ us Bueren, and Julio A. Crego. Endoge-

nous health groups and heterogeneous dynamics of the elderly .

Journal of Applie d Ec onometrics, 36(7):878–897, No v em b er–

Decem b er 2021. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Angelini:2019:UA V

[ABCF19] Gio v anni Angelini, Eman uele Bacc hio cc hi, Gio v anni Caggiano,

and Luca F anelli. Uncertain t y across v olatilit y regimes. Jour-

nal of Applie d Ec onometrics, 34(3):437–455, April–Ma y 2019.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Aassv e:2002:THM

[ABCP02] Arnstein Aassv e, Simon Burgess, Andrew Chesher, and Carol

Propp er. T ransitions from home to marriage of y oung Amer-

icans. Journal of Applie d Ec onometrics, 17(1):1–23, Jan uary–

F ebruary 2002. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ab eysinghe:1994:BRE

[Ab e94] Tilak Ab eysinghe. Bo ok review: Ec onometrics: A lchemy or

scienc e? essays in e c onometric metho dolo gy, Da vid F. Hendry .

Oxford, UK and Cam bridge, USA: Blac kw ell, 1993, pp. 518,

ISBN 1-55786-264-8, £50-00 (hardb ound). Journal of Applie d

Ec onometrics, 9(3):343–344, July–Septem b er 1994. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Andersen:2010:CTM

[ABFN10] T orb en G. Andersen, Tim Bollerslev, P er F rederiksen, and

Morten Ørregaard Nielsen. Con tin uous-time mo dels, realized

v olatilities, and testable distributional implications for daily

sto c k returns. Journal of Applie d Ec onometrics, 25(2):233–

261, Marc h 2010. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Allon:2007:NEC

[ABH

+

07] Gad Allon, Mic hael Beensto c k, Stev en Hac kman, Ury P assy ,

and Alexander Shapiro. Nonparametric estimation of conca v e

pro duction tec hnologies b y en tropic metho ds. Journal of Ap-

plie d Ec onometrics, 22(4):795–816, June–July 2007. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

An:2017:IEO

[ABH

+

17] Y onghong An, Mic hael R. Ba y e, Yingy ao Hu, John Morgan,

and Matt Sh um. Iden tification and estimation of online price

comp etition with an unkno wn n um b er of firms. Journal of

Applie d Ec onometrics, 32(1):80–102, Jan uary–F ebruary 2017.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Acerenza:2023:TIA

[ABK23] San tiago Acerenza, Ot´ avio Bartalotti, and D ´ esir ´ e K ´ edagni.

T esting iden tifying assumptions in biv ariate probit mo dels.

Journal of Applie d Ec onometrics, 38(3):407–422, April–Ma y

2023. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Arin:2013:NGE

[ABKK13] K. P eren Arin, Mic hael Berlemann, F aik Kora y , and T orb en

Kuhlenk asp er. Nonlinear gro wth effects of taxation: a semi–

parametric approac h using a v erage marginal tax rates. Journal

of Applie d Ec onometrics, 28(5):883–899, August 2013. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Aquaro:2021:EIS

[ABP21] Mic hele Aquaro, Natalia Bailey

, and M. Hashem P esaran. Es-

timation and inference for spatial mo dels with heterogeneous

co efficien ts: An application to US house prices. Journal of

Applie d Ec onometrics, 36(1):18–44, Jan uary–F ebruary 2021.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Abrev a y a:2006:EES

[Abr06] Jason Abrev a y a. Estimating the effect of smoking on birth out-

comes using a matc hed panel data approac h. Journal of Ap-

plie d Ec onometrics, 21(4):489–519, Ma y–June 2006. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Andrews:1993:BEM

[ABS93] R. W. Andrews, J. O. Berger, and M. H. Smith. Ba y esian esti-

mation of man ufacturing effects in a fuel econom y mo del. Jour-

nal of Applie d Ec onometrics, 8(S1):S5–S18, Decem b er 1993.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Aronsson:1999:I IB

[ABS99] Thomas Aronsson, S¨ oren Blomquist, and Hans Sac kl ´ en. Iden-

tifying in terdep enden t b eha viour in an empirical mo del of

lab our supply

. Journal of Applie d Ec onometrics, 14(6):607–

626, No v em b er–Decem b er 1999. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Amengual:2022:NS

[ABS22] Dan te Amengual, Xin yue Bei, and Enrique Sen tana. Normal

but sk ew ed? Journal of Applie d Ec onometrics, 37(7):1295–

1313, No v em b er–Decem b er 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Aastv eit:2015:WDO

[ABT15] Kn ut Are Aastv eit, Hilde C. Bjørnland, and Leif Anders

Thorsrud. What driv es oil prices? Emerging v ersus dev elop ed

economies. Journal of Applie d Ec onometrics, 30(7):1013–1028,

No v em b er–Decem b er 2015. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

A tkinson:1987:BAA

[A C87] Scott E. A tkinson and Thomas D. Cro c k er. A Ba y esian ap-

proac h to assessing the robustness of hedonic prop ert y v alue

studies. Journal of Applie d Ec onometrics, 2(1):27–45, Jan uary

1987. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Aastv eit:2017:SVR

[A CCM17] Kn ut Are Aastv eit, Andrea Carriero, T o dd E. Clark, and Mas-

similiano Marcellino. Ha v e standard V

ARS remained stable

since the crisis? Journal of Applie d Ec onometrics, 32(5):931–

951, August 2017. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Angelini:2022:BID

[A CF22] Gio v anni Angelini, Giusepp e Ca v aliere, and Luca F anelli. Bo ot-

strap inference and diagnostics in state space mo dels: With

applications to dynamic macro mo dels. Journal of Applie d

Ec onometrics, 37(1):3–22, Jan uary–F ebruary 2022. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

An:2004:MMP

[A CG04] Mark Y. An, Ben t Jesp er Christensen, and Nabanita Datta

Gupta. Multiv ariate mixed prop ortional hazard mo delling of

the join t retiremen t of married couples. Journal of Applie d

Ec onometrics, 19(6):687–704, 2004. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Aab erge:1999:LSI

[A CS99] Rolf Aab erge, Ugo Colom bino, and Steinar Strøm. Lab our sup-

ply in Italy: an empirical analysis of join t household decisions,

with taxes and quan tit y constrain ts. Journal of Applie d Ec ono-

metrics, 14(4):403–422, July–August 1999. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ac k erb erg:2006:CCA

[AD06] Daniel A. Ac k erb erg and P aul J. Dev ereux. Commen t on ‘The

case against JIVE’. Journal of Applie d Ec onometrics, 21(6):

835–838, Septem b er–Octob er 2006. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic). See [DM06a ].

A tkinson:2009:FEF

[AD09] Scott E. A tkinson and Jeffrey H. Dorfman. F easible estimation

of firm-sp ecific allo cativ e inefficiency through Ba y esian n umer-

ical metho ds. Journal of Applie d Ec onometrics, 24(4):675–697,

June–July 2009. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Adeba y o:2004:BGM

[Ade04] Samson B. Adeba y o. Ba y esian geoadditiv e mo delling of breast-

feeding initiation in Nigeria. Journal of Applie d Ec onometrics,

19(2):267–281, Marc h–April 2004. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Adkins:2011:UGM

[Adk11] Lee C. Adkins. Using gretl for Mon te Carlo exp erimen ts.

Journal of Applie d Ec onometrics, 26(5):880–885, August 2011.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Argen tesi:2007:EMP

[AF07] Elena Argen tesi and Lap o Filistrucc hi. Estimating mark et

p o w er in a t w o-sided mark et: The case of newspap ers. Jour-

nal of Applie d Ec onometrics, 22(7):1247–1266, Decem b er 2007.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Alb ergaria:2017:NRF

[AF17] Matheus Alb ergaria and Luiz P aulo F´ av ero. Narro w replica-

tion of Fisman and Miguel’s (2007a) ‘Corruption, Norms, and

Legal Enforcemen t: Evidence from Diplomatic P arking Tic k-

ets’. Journal of Applie d Ec onometrics, 32(4):919–922, June–

July 2017. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Angelini:2019:EUI

[AF19] Gio v anni Angelini and Luca F anelli. Exogenous uncertain t y

and the iden tification of structural v ector autoregressions with

external instrumen ts. Journal of Applie d Ec onometrics, 34

(6):951–971, Septem b er–Octob er 2019. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic). See correction

[Ano23a ].

Aubin:1995:R TP

[AFHI95] Christophe Aubin, Denis F oug ` ere, Emman uel Husson, and

Marc Iv aldi. Real-time pricing of electricit y for residen tial

customers: Econometric analysis of an exp erimen t. Journal

of Applie d Ec onometrics, 10(S1):S171–S191, Decem b er 1995.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Arman tier:2008:ANE

[AFR08] Olivier Arman tier, Jean-Pierre Florens, and Jean-F ran¸ cois

Ric hard. Appro ximation of Nash equilibria in Ba y esian games.

Journal of Applie d Ec onometrics, 23(7):965–981, No v em b er–

Decem b er 2008. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Aastv eit:2017:DFM

[AFR17] Kn ut Are Aastv eit, Claudia F oroni, and F rancesco Ra v az-

zolo. Densit y forecasts with Midas mo dels. Journal of Ap-

plie d Ec onometrics, 32(4):783–801, June–July 2017. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Aigner:1989:SSR

[A G89] Dennis J. Aigner and Khalifa Ghali. Self-selection in the res-

iden tial electricit y time-of-use pricing exp erimen ts. Journal

of Applie d Ec onometrics, 4(S1):S131–S144, Decem b er 1989.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anglin:1996:SEH

[A G96] P aul M. Anglin and Ramazan Gen¸ ca y . Semiparametric estima-

tion of a hedonic price function. Journal of Applie d Ec onomet-

rics, 11(6):633–648, No v em b er 1996. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Andreou:2002:DMB

[A G02] Elena Andreou and Eric Gh ysels. Detecting m ultiple breaks in

financial mark et v olatilit y dynamics. Journal of Applie d Ec ono-

metrics, 17(5):579–600, Septem b er–Octob er 2002. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Amisano:2013:EPS

[A G13] Gianni Amisano and Maria Letizia Giorgetti. En try in to phar-

maceutical submark ets: a Ba y esian panel probit analysis. Jour-

nal of Applie d Ec onometrics, 28(4):667–701, June–July 2013.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Alta villa:2017:ENS

[A G17] Carlo Alta villa and Domenico Giannone. The effectiv eness of

non-standard monetary p olicy measures: Evidence from surv ey

data. Journal of Applie d Ec onometrics, 32(5):952–964, August

2017. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Alfano:2024:TEE

[A G24] Marco Alfano and Joseph-Simon G¨ orlac h. T errorism and edu-

cation: Evidence from instrumen tal v ariables estimators. Jour-

nal of Applie d Ec onometrics, 39(5):906–925, August 2024. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Alessi:2019:RAP

[AK19] Lucia Alessi and Mark Kerssenfisc her. The resp onse of as-

set prices to monetary p olicy sho c ks: Stronger than though t.

Journal of Applie d Ec onometrics, 34(5):661–672, August 2019.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Ak a y:2012:FSC

[Ak a12] Alpaslan Ak a y . Finite-sample comparison of alternativ e meth-

o ds for estimating dynamic panel data mo dels. Journal of

Applie d Ec onometrics, 27(7):1189–1204, No v em b er–Decem b er

2012. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Adv ani:2019:MHS

[AKS19] Arun Adv ani, T oru Kitaga w a, and T ymon S lo czy ´ nski. Mostly

harmless sim ulations? Using Mon te Carlo studies for estima-

tor selection. Journal of Applie d Ec onometrics, 34(6):893–910,

Septem b er–Octob er 2019. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ash win:2024:NEA

[AKS24] Julian Ash win, Eleni Kalamara, and Lorena Saiz. No w cast-

ing Euro area GDP with news sen timen t: a tale of t w o crises.

Journal of Applie d Ec onometrics, 39(5):887–905, August 2024.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Alexander:2006:NMG

[AL06] Carol Alexander and Emese Lazar. Normal mixture GAR CH(1,1):

applications to exc hange rate mo delling. Journal of Applie d

Ec onometrics, 21(3):307–336, April 2006. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Alaouze:1987:EES

[Ala87] Chris M. Alaouze. Empirical evidence on the sign of the slop e

of the hazard rate from unemplo ymen t from a fixed effects

mo del. Journal of Applie d Ec onometrics, 2(2):159–168, April

1987. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Albuquerque:2003:PLL

[Alb03] P edro H. Albuquerque. A practical log-linear aggregation

metho d with examples: heterogeneous income gro wth in

the USA. Journal of Applie d Ec onometrics, 18(6):665–678,

No v em b er–Decem b er 2003. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Albuquerque:2024:CDB

[Alb24] Bruno Albuquerque. Corp orate debt b o oms, financial con-

strain ts, and the in v estmen t nexus. Journal of Applie d Ec ono-

metrics, 39(5):766–789, August 2024. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

An ttonen:2024:SIS

[ALL24] Jetro An ttonen, Markku Lanne, and Jani Luoto. Statistically

iden tified structural V

AR mo del with p oten tially sk ew ed and

fat-tailed errors. Journal of Applie d Ec onometrics, 39(3):422–

437, April–Ma y 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Angelop oulos:2022:CLI

[ALM22] Konstan tinos Angelop oulos, Sp yridon Lazarakis, and James

Malley

. Cyclical lab our income risk in Great Britain. Jour-

nal of Applie d Ec onometrics, 37(1):116–130, Jan uary–F ebruary

2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Alik-Lagrange:2019:EW C

[ALR19] Arth ur Alik-Lagrange and Martin Ra v allion. Estimating

within-cluster spillo v er effects using a cluster randomization

with application to kno wledge diffusion in rural India. Jour-

nal of Applie d Ec onometrics, 34(1):110–128, Jan uary–F ebruary

2019. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Anderson:2024:MSL

[ALS24] D. Mark Anderson, Y ang Liang, and Joseph J. Sabia. Manda-

tory seatb elt la ws and traffic fatalities: a reassessmen t. Jour-

nal of Applie d Ec onometrics, 39(3):513–521, April–Ma y 2024.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Arni:2013:HEU

[AL V13] P atric k Arni, Rafael Laliv e, and Jan C. V an Ours. Ho w effectiv e

are unemplo ymen t b enefit sanctions? Lo oking b ey ond unem-

plo ymen t exit. Journal of Applie d Ec onometrics, 28(7):1153–

1178, No v em b er–Decem b er 2013. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Adang:1995:NCI

[AM95] Pim Adang and Bertrand Melen b erg. Nonnegativit y con-

strain ts and in tratemp oral uncertain t y in a m ulti-go o d life-

cycle mo del. Journal of Applie d Ec onometrics, 10(1):1–15,

Jan uary–Marc h 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Audrino:2011:MFS

[AM11] F rancesco Audrino and Marcelo C. Medeiros. Mo deling and

forecasting short-term in terest rates: The b enefits of smo oth

regimes, macro economic v ariables, and bagging. Journal of Ap-

plie d Ec onometrics, 26(6):999–1022, Septem b er–Octob er 2011.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Abrev a y a:2020:ICR

[AM20] Jason Abrev a y a and Chris Muris. In terv al censored regression

with fixed effects. Journal of Applie d Ec onometrics, 35(2):198–

216, Marc h 2020. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Am burgey:2023:R TP

[AM23] Aaron J. Am burgey and Mic hael W. McCrac k en. On the real-

time predictiv e con ten t of financial condition indices for gro wth.

Journal of Applie d Ec onometrics, 38(2):137–163, Marc h 2023.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anderson:1991:EAA

[And91] G. J. Anderson. Exp enditure allo cation across nondurables,

services, durables and sa vings: An empirical study of separa-

bilit y in the long run. Journal of Applie d Ec onometrics, 6(2):

153–168, April–June 1991. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anderson:1992:GPS

[And92] Ric hard G. Anderson. The GA

USS programming system: A

review. Journal of Applie d Ec onometrics, 7(2):215–219, April–

June 1992. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Andrews:1993:BRA

[And93] Mart yn Andrews. Bo ok review: Applie d e c onometric te ch-

niques, K. Cuth b ertson, S. G. Hall, and M. P . T a ylor. Philip

Allan, Hemel Hempstead, 1992, ISBN 0-86003-084-9, £45 hard-

bac k. Journal of Applie d Ec onometrics, 8(4):423–424, Octob er–

Decem b er 1993. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anderson:2003:P A W

[And03] Gordon Anderson. P o v ert y in America 1970–1990: who did

gain ground? An application of sto c hastic dominance crite-

ria emplo ying sim ultaneous inequalit y tests in a partial panel.

Journal of Applie d Ec onometrics, 18(6):621–640, No v em b er–

Decem b er 2003. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anderson:2004:MIA

[And04] Gordon Anderson. Making inferences ab out the p olariza-

tion, w elfare and p o v ert y of nations: a study of 101 coun tries

1970–1995. Journal of Applie d Ec onometrics, 19(5):537–550,

Septem b er–Octob er 2004. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Andreasen:2013:NLD

[And13] Martin M. Andreasen. Non-linear DSGE mo dels and the cen-

tral difference Kalman filter. Journal of Applie d Ec onometrics,

28(6):929–955, Septem b er–Octob er 2013. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1986:CEa

[Ano86a] Anon ymous. Calendar of ev en ts. Journal of Applie d Ec ono-

metrics, 1(2):209–210, April 1986. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1986:CEb

[Ano86b] Anon ymous. Calendar of ev en ts. Journal of Applie d Ec ono-

metrics, 1(3):295–296, June 1986. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1986:CEc

[Ano86c] Anon ymous. Calender of ev en ts. Journal of Applie d Ec ono-

metrics, 1(4):366–367, Octob er 1986. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1986:CPJ

[Ano86d] Anon ymous. Call for pap er: Journal of forecasting: Sp ecial

issue on predicting saturation and logistic gro wth. Journal of

Applie d Ec onometrics, 1(3):296, June 1986. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1986:CP

[Ano86e] Anon ymous. Call for pap ers. Journal of Applie d Ec onometrics,

1(4):368, Octob er 1986. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1986:Ma

[Ano86f ] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 1

(1):fmi, Jan uary 1986. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1986:Mb

[Ano86g] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 1(2):

fmi, April 1986. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anon ymous:1986:Mc

[Ano86h] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 1(3):

fmi, June 1986. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anon ymous:1986:Md

[Ano86i] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 1

(4):fmi, Octob er 1986. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1987:Aa

[Ano87a] Anon ymous. Announcemen t. Journal of Applie d Ec onometrics,

2(2):i, April 1987. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anon ymous:1987:Ab

[Ano87b] Anon ymous. Announcemen t. Journal of Applie d Ec onometrics,

2(3):i, July 1987. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anon ymous:1987:Ac

[Ano87c] Anon ymous. Announcemen t. Journal of Applie d Ec onomet-

rics, 2(4):i, Octob er 1987. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1987:CEa

[Ano87d] Anon ymous. Calender of ev en ts. Journal of Applie d Ec ono-

metrics, 2(1):83–84, Jan uary 1987. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1987:CEb

[Ano87e] Anon ymous. Calender of ev en ts. Journal of Applie d Ec ono-

metrics, 2(2):169–170, April 1987. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1987:CEc

[Ano87f ] Anon ymous. Calender of ev en ts. Journal of Applie d Ec ono-

metrics, 2(3):257–258, July 1987. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1987:CEd

[Ano87g] Anon ymous. Calender of ev en ts. Journal of Applie d Ec ono-

metrics, 2(4):351–352, Octob er 1987. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1987:Ma

[Ano87h] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 2

(1):fmi, Jan uary 1987. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1987:Mb

[Ano87i] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 2(2):

fmi, April 1987. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anon ymous:1987:Mc

[Ano87j] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 2

(3):fmi, July 1987. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anon ymous:1987:Md

[Ano87k] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 2

(4):fmi, Octob er 1987. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1988:Ma

[Ano88a] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 3

(1):fmi, Jan uary 1988. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1988:Mb

[Ano88b] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 3(2):

fmi, April 1988. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anon ymous:1988:Mc

[Ano88c] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 3(3):

fmi, July–Septem b er 1988. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1988:Md

[Ano88d] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 3

(4):fmi, Octob er–Decem b er 1988. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1989:AR

[Ano89a] Anon ymous. Ac kno wledgemen t of referees. Journal of Applie d

Ec onometrics, 4(4):315, Octob er–Decem b er 1989. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1991:ICE

[Ano91b] Anon ymous. In ternational conference on: Econometric infer-

ence using sim ulation tec hniques. Journal of Applie d Ec ono-

metrics, 6(4):478, Octob er–Decem b er 1991. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1991:Ma

[Ano91c] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 6(1):

fmi, Jan uary–Marc h 1991. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1991:Mb

[Ano91d] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 6

(2):fmi, April–June 1991. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1991:Mc

[Ano91e] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 6(3):

fmi, July–Septem b er 1991. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1991:Md

[Ano91f ] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 6

(4):fmi, Octob er–Decem b er 1991. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1991:UP A

[Ano91g] Anon ymous. UCLA Program in Applied Econometrics Con-

ference on Nonlinear Dynamics and Econometrics. April 5–6,

1991. Journal of Applie d Ec onometrics, 6(4):475–477, Octob er–

Decem b er 1991. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anon ymous:1992:ARa

[Ano92a] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 7(1):3, Jan uary–Marc h 1992. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1992:ARb

[Ano92b] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 7(4):337, Octob er–Decem b er 1992. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1992:E

[Ano92c] Anon ymous. Erratum. Journal of Applie d Ec onometrics, 7(2):

211–213, April–June 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1992:SIC

[Ano92d] Anon ymous. F or a sp ecial issue on calibration tec hniques and

econometrics. Journal of Applie d Ec onometrics, 7(S1):S201,

Decem b er 1992. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anon ymous:1992:Ma

[Ano92e] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 7(1):

fmi, Jan uary–Marc h 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1992:Mb

[Ano92f ] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 7

(2):fmi, April–June 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1992:Mc

[Ano92g] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 7(3):

fmi, July–Septem b er 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1992:Md

[Ano92h] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 7

(4):fmi, Octob er–Decem b er 1992. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1992:Me

[Ano92i] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 7

(S1):fmi, Decem b er 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1992:TIJ

[Ano92j] Anon ymous. Tin b ergen Institute and Journal of Applie d

Ec onometrics Conference on: Econometric Inference using

Sim ulation T ec hniques. Erasm us Univ ersit y Rotterdam, The

Netherlands 5–6 June, 1992. Journal of Applie d Ec onometrics,

7(S1):S197–S199, Decem b er 1992. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1993:AR

[Ano93a] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 8(4):335, Octob er–Decem b er 1993. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1993:ASI

[Ano93b] Anon ymous. Announcemen t. A sp ecial issue on calibration

tec hniques tec hniques and econometric. Journal of Applie d

Ec onometrics, 8(S1):S175, Decem b er 1993. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1993:AJA

[Ano93c] Anon ymous. Announcemen t. Journal of Applie d Ec onometrics

FTP arc hiv e site. Journal of Applie d Ec onometrics, 8(4):339–

340, Octob er–Decem b er 1993. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:1993:CP

[Ano93d] Anon ymous. Call for pap ers. Journal of Applie d Ec onometrics,

8(S1):S177, Decem b er 1993. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:1993:F A

[Ano93e] Anon ymous. First announcemen t. Journal of Applie d Ec ono-

metrics, 8(3):333, July–Septem b er 1993. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1993:Ma

[Ano93f ] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 8(1):

fmi, Jan uary–Marc h 1993. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1993:Mb

[Ano93g] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 8

(2):fmi, April–June 1993. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1993:Mc

[Ano93h] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 8(3):

fmi, July–Septem b er 1993. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1993:Md

[Ano93i] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 8

(4):fmi, Octob er–Decem b er 1993. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1993:Me

[Ano93j] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 8

(S1):fmi, Decem b er 1993. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1994:AR

[Ano94a] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 9(4):349, Octob er–Decem b er 1994. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:A CP

[Ano94b] Anon ymous. Announcemen t and call for pap ers. Journal of Ap-

plie d Ec onometrics, 9(2):228, April–June 1994. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:A

[Ano94c] Anon ymous. Announcemen ts. Journal of Applie d Ec onomet-

rics, 9(4):483, Octob er–Decem b er 1994. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:CP a

[Ano94d] Anon ymous. Call for pap ers. Journal of Applie d Ec onometrics,

9(1):105, Jan uary–Marc h 1994. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:CPb

[Ano94e] Anon ymous. Conference programme. Journal of Applie d

Ec onometrics, 9(S1):S163, Decem b er 1994. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:FP a

[Ano94f ] Anon ymous. F orthcoming pap ers. Journal of Applie d Ec ono-

metrics, 9(2):227, April–June 1994. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:FPb

[Ano94g] Anon ymous. F orthcoming pap ers. Journal of Applie d Ec ono-

metrics, 9(3):345, July–Septem b er 1994. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:FPc

[Ano94h] Anon ymous. F orthcoming pap ers. Journal of Applie d Ec ono-

metrics, 9(4):348, Octob er–Decem b er 1994. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:GUa

[Ano94i] Anon ymous. Guidelines for users. Journal of Applie d Ec ono-

metrics, 9(1):106–107, Jan uary–Marc h 1994. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:GUb

[Ano94j] Anon ymous. Guidelines for users. Journal of Applie d Ec ono-

metrics, 9(2):229–230, April–June 1994. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:Ma

[Ano94k] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 9(1):

fmi, Jan uary–Marc h 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1994:Mb

[Ano94l] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 9

(2):fmi, April–June 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1994:Mc

[Ano94m] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 9(3):

fmi, July–Septem b er 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1994:Md

[Ano94n] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 9

(4):fmi, Octob er–Decem b er 1994. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1994:Me

[Ano94o] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 9

(S1):fmi, Decem b er 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1995:AR

[Ano95a] Anon ymous. Ac kno wledge to referees. Journal of Applie d

Ec onometrics, 10(4):481–482, Octob er–Decem b er 1995. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anon ymous:1995:A CP

[Ano95b] Anon ymous. Announcemen t and call for pap ers. Journal of

Applie d Ec onometrics, 10(1):96, Jan uary–Marc h 1995. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1995:JAEa

[Ano95c] Anon ymous. Journal of Applie d Ec onometrics Data Arc hiv e:

up dated information for users. Journal of Applie d Ec onomet-

rics, 10(3):342, July–Septem b er 1995. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1995:JAEb

[Ano95d] Anon ymous. Journal of Applie d Ec onometrics Data Arc hiv e:

Up dated information for users. Journal of Applie d Ec onomet-

rics, 10(4):484, Octob er–Decem b er 1995. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1995:FP a

[Ano95e] Anon ymous. F orthcoming pap ers. Journal of Applie d Ec ono-

metrics, 10(1):96, Jan uary–Marc h 1995. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1995:FPb

[Ano95f ] Anon ymous. F orthcoming pap ers. Journal of Applie d Ec ono-

metrics, 10(2):219, April–June 1995. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1995:FPc

[Ano95g] Anon ymous. F orthcoming pap ers. Journal of Applie d Ec ono-

metrics, 10(3):343, July–Septem b er 1995. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1995:FPd

[Ano95h] Anon ymous. F orthcoming pap ers. Journal of Applie d Ec ono-

metrics, 10(4):483, Octob er–Decem b er 1995. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1995:GUJ

[Ano95i] Anon ymous. Guidelines for users: Journal of Applie d Ec ono-

metrics Data Arc hiv e. Journal of Applie d Ec onometrics, 10(2):

217–218, April–June 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1995:Ma

[Ano95j] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 10

(1):fmi, Jan uary–Marc h 1995. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:1995:Mb

[Ano95k] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 10

(2):fmi, April–June 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Anon ymous:1995:Mc

[Ano95l] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 10

(3):fmi, July–Septem b er 1995. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:1995:Md

[Ano95m] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 10

(4):fmi, Octob er–Decem b er 1995. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:1995:Me

[Ano95n] Anon ymous. Masthead. Journal of Applie d Ec onometrics, 10

(S1):fmi, Decem b er 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

W alters. Journal of Applie d Ec onometrics, 18(2):249, Marc h–

April 2003. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic). See [GLUW03 ].

Anon ymous:2005:AR

[Ano05a] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 20(7):947–949, Decem b er 2005. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2005:A

[Ano05b] Anon ymous. Announcemen t. Journal of Applie d Ec onometrics,

20(7):943–944, Decem b er 2005. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:2006:JAE

[Ano06] Anon ymous. Journal of applied econometrics distinguished au-

thors. Journal of Applie d Ec onometrics, 21(2):273–274, Marc h

2006. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Anon ymous:2007:AR

[Ano07a] Anon ymous. Ac kno wledgemen t to referees. Journal of Ap-

plie d Ec onometrics, 22(7):1397–1398, Decem b er 2007. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2007:JAE

[Ano07b] Anon ymous. Journal of applied econometrics sc holars pro-

gramme. Journal of Applie d Ec onometrics, 22(3):702, April–

Ma y 2007. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Anon ymous:2008:AR

[Ano08a] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 23(5):697–698, August 2008. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2008:BRJ

[Ano08b] Anon ymous. Bo ok review: Journal of Applie d Ec onometrics:

Call for pap ers for sp ecial issue: “F orecast Uncertain t y in

Macro economics and Finance”. Journal of Applie d Ec onomet-

rics, 23(1):135, Jan uary–F ebruary 2008. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2009:ARa

[Ano09a] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 24(4):705–707, June–July 2009. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2009:ARb

[Ano09b] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 24(7):1215–1217, No v em b er–Decem b er 2009.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anon ymous:2009:E

[Ano09c] Anon ymous. Erratum. Journal of Applie d Ec onometrics, 24

(6):1055, Septem b er–Octob er 2009. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2009:EAR

[Ano09d] Anon ymous. Erratum: Ac kno wledgemen t to referees. Journal

of Applie d Ec onometrics, 24(5):867–869, August 2009. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2009:RNS

[Ano09e] Anon ymous. Replications in the ‘narro w sense’. Journal of

Applie d Ec onometrics, 24(6):1054, Septem b er–Octob er 2009.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anon ymous:2010:AR

[Ano10a] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 25(6):1069–1072, Septem b er–Octob er 2010. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anon ymous:2010:JAE

[Ano10b] Anon ymous. Journal of applied econometrics dissertation prize.

Journal of Applie d Ec onometrics, 25(3):507, April–Ma y 2010.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anon ymous:2011:JAE

[Ano11] Anon ymous. Journal of applied econometrics dissertation prize.

Journal of Applie d Ec onometrics, 26(3):547, April–Ma y 2011.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anon ymous:2012:AR

[Ano12a] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 27(4):700–703, June–July 2012. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2012:JAE

[Ano12b] Anon ymous. Journal of applied econometrics dissertation prize.

Journal of Applie d Ec onometrics, 27(3):523, April–Ma y 2012.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anon ymous:2012:RSP

[Ano12c] Anon ymous. The Ric hard stone prize in applied econometrics.

Journal of Applie d Ec onometrics, 27(7):1211–1212, No v em b er–

Decem b er 2012. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Anon ymous:2013:AR

[Ano13a] Anon ymous. Ac kno wledgemen t to referees. Journal of Applie d

Ec onometrics, 28(7):1231–1234, No v em b er–Decem b er 2013.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anon ymous:2013:JAE

[Ano13b] Anon ymous. Journal of applied econometrics dissertation prize.

Journal of Applie d Ec onometrics, 28(3):526, April–Ma y 2013.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Anon ymous:2016:CSD

[Ano16] Anon ymous. Cross-sectional Dep endence in P anel Data Mo d-

els: A Sp ecial Issue. Journal of Applie d Ec onometrics, 31(1):

1–3, Jan uary–F ebruary 2016. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:2018:I Ia

[Ano18a] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 33(1):i–iv, Jan uary–F ebruary 2018. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2018:I Ib

[Ano18b] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 33(2):i–iv, Marc h 2018. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:2018:I Ic

[Ano18c] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 33(3):i–iv, April–Ma y 2018. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2018:I Id

[Ano18d] Anon ymous. Issue information. Journal of Applie d Ec ono-

metrics, 33(4):i–iv, June–July 2018. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2018:I Ie

[Ano18e] Anon ymous. Issue information. Journal of Applie d Ec ono-

metrics, 33(5):i–iv, August 2018. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2018:I If

[Ano18f ] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 33(6):i–iv, Septem b er–Octob er 2018. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2018:I Ig

[Ano18g] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 33(7):i–iv, No v em b er–Decem b er 2018. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2019:I Ia

[Ano19a] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 34(1):i–iv, Jan uary–F ebruary 2019. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2019:I Ib

[Ano19b] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 34(2):i–iv, Marc h 2019. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:2019:I Ic

[Ano19c] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 34(3):i–iv, April–Ma y 2019. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2019:I Id

[Ano19d] Anon ymous. Issue information. Journal of Applie d Ec ono-

metrics, 34(4):i–iv, June–July 2019. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2019:I Ie

[Ano19e] Anon ymous. Issue information. Journal of Applie d Ec ono-

metrics, 34(5):i–iv, August 2019. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2019:I I

[Ano19f ] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 34(7):1–4, No v em b er–Decem b er 2019. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2020:I Ia

[Ano20a] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 35(1):i–iv, Jan uary–F ebruary 2020. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2020:I Ib

[Ano20b] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 35(2):i–iv, Marc h 2020. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:2020:I Ic

[Ano20c] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 35(3):i–iv, April–Ma y 2020. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2020:I Id

[Ano20d] Anon ymous. Issue information. Journal of Applie d Ec ono-

metrics, 35(4):i–iv, June–July 2020. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2020:I Ie

[Ano20e] Anon ymous. Issue information. Journal of Applie d Ec ono-

metrics, 35(5):i–iv, August 2020. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2020:I If

[Ano20f ] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 35(6):i–iv, Septem b er–Octob er 2020. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2020:I Ig

[Ano20g] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 35(7):i–iv, No v em b er–Decem b er 2020. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2021:I Ia

[Ano21a] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 36(1):1–4, Jan uary–F ebruary 2021. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2021:I Ib

[Ano21b] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 36(2):163, Marc h 2021. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:2021:I Ic

[Ano21c] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 36(3):271, April–Ma y 2021. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2021:I Id

[Ano21d] Anon ymous. Issue information. Journal of Applie d Ec ono-

metrics, 36(4):367, June–July 2021. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2021:I Ie

[Ano21e] Anon ymous. Issue information. Journal of Applie d Ec ono-

metrics, 36(5):493, August 2021. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2021:I If

[Ano21f ] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 36(6):637, Septem b er–Octob er 2021. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2021:I Ig

[Ano21g] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 36(7):859, No v em b er–Decem b er 2021. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2022:C

[Ano22a] Anon ymous. Correction. Journal of Applie d Ec onometrics, 37

(4):829–830, June–July 2022. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:2022:I Ia

[Ano22b] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 37(1):i–ii, Jan uary–F ebruary 2022. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2022:I Ib

[Ano22c] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 37(2):225, Marc h 2022. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Anon ymous:2022:I Ic

[Ano22d] Anon ymous. Issue information. Journal of Applie d Ec onomet-

rics, 37(3):459, April–Ma y 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2022:I Id

[Ano22e] Anon ymous. Issue information. Journal of Applie d Ec ono-

metrics, 37(4):665, June–July 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Anon ymous:2022:I Ie

[Ano22f ] Anon ymous. Issue information. Journal of Applie d Ec ono-

metrics, 37(5):841, August 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ec onometrics, 31(3):533–550, April–Ma y 2016. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Arman tier:2006:ECF

[AS06] Olivier Arman tier and Erw ann Sba

¨

I. Estimation and compar-

ison of [F renc h] T reasury auction formats when bidders are

asymmetric. Journal of Applie d Ec onometrics, 21(6):745–779,

Septem b er–Octob er 2006. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Abrev a y a:2014:ECP

[AS14] Jason Abrev a y a and Sh u Shen. Estimation of censored panel–

data mo dels with slop e heterogeneit y . Journal of Applie d

Ec onometrics, 29(4):523–548, June–July 2014. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ashley:2009:A CI

[Ash09] Ric hard Ashley

. Assessing the credibilit y of instrumen tal v ari-

ables inference with imp erfect instrumen ts via sensitivit y anal-

ysis. Journal of Applie d Ec onometrics, 24(2):325–337, Marc h

2009. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Anatoly ev:2021:HDF

[ASS21] Stanisla v Anatoly ev, Sergei Seleznev, and V eronik a Seleznev a.

Ho w do es the financial mark et up date b eliefs ab out the real

econom y? Evidence from the oil mark et. Journal of Ap-

plie d Ec onometrics, 36(7):938–961, No v em b er–Decem b er 2021.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Audrino:2006:EPM

[A T06] F rancesco Audrino and F abio T ro jani. Estimating and predict-

ing m ultiv ariate v olatilit y thresholds in global sto c k mark ets.

Journal of Applie d Ec onometrics, 21(3):345–369, April 2006.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Asdrubali:2019:HRA

[A TV19] Pierfederico Asdrubali, Simone T edesc hi, and Luigi V en tura.

Heterogeneit y in risk a v ersion and risk sharing regressions.

Journal of Applie d Ec onometrics, 34(5):827–835, August 2019.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Alfo:2008:TCH

[A TW08] Marco Alf` o, Gio v anni T ro v ato, and Rob ert J. W aldmann. T est-

ing for coun try heterogeneit y in gro wth mo dels using a fi-

nite mixture approac h. Journal of Applie d Ec onometrics, 23

(4):487–514, June 2008. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Austin:1994:SVR

[Aus94] G. Austin. SC v ersion 1.107: A review. Journal of Applie d

Ec onometrics, 9(2):219–223, April–June 1994. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Anderson:1997:CBI

[A V97] Heather M. Anderson and F arshid V ahid. On the corre-

sp ondence b et w een individual and aggregate fo o d consump-

tion functions: evidence from the USA and The Netherlands.

Journal of Applie d Ec onometrics, 12(5):477–507, Septem b er–

Octob er 1997. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Altissimo:2001:NLD

[A V01] Filipp o Altissimo and Gio v anni L. Violan te. The non-linear dy-

namics of output and unemplo ymen t in the U.S. Journal of Ap-

plie d Ec onometrics, 16(4):461–486, July–August 2001. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Amano:1996:MST

[A W96] Rob ert A. Amano and T on y S. Wirjan to. Money sto c k targeting

and money supply: A closer examination of the data. Journal

of Applie d Ec onometrics, 11(1):93–104, Jan uary 1996. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bhalotra:1998:IRA

[BA98] Sonia Bhalotra and Cliff A ttfield. In trahousehold resource al-

lo cation in rural P akistan: a semiparametric analysis. Journal

of Applie d Ec onometrics, 13(5):463–480, Septem b er–Octob er

1998. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Baillie:1989:FMR

[Bai89] Ric hard T. Baillie. F orecast master: A review. Journal

of Applie d Ec onometrics, 4(3):305–307, July–Septem b er 1989.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Bairam:1991:EST

[Bai91] Erkin Bairam. Elasticit y of substitution, tec hnical progress and

returns to scale in branc hes of So viet industry: A new CES pro-

duction function approac h. Journal of Applie d Ec onometrics,

6(1):91–96, Jan uary–Marc h 1991. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Baillie:1993:BRI

[Bai93] Ric hard T. Baillie. Bo ok review: Intr o duction to multiple

time series analysis, H. L

¨

UTKEPOHL. Springer-V erlag. Berlin

And New Y ork, 1991. ISBN 0-387-53194-7, cloth £31, pp. 1

+ 545. Journal of Applie d Ec onometrics, 8(3):325–326, July–

Septem b er 1993. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Baio cc hi:2003:MEP

[Bai03] Gio v anni Baio cc hi. Managing econometric pro jects using P erl.

Journal of Applie d Ec onometrics, 18(3):371–378, Ma y–June

2003. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Baio cc hi:2009:POO

[Bai09] Gio v anni Baio cc hi. PDL: an ob ject-orien ted programming en-

vironmen t for econometrics. Journal of Applie d Ec onometrics,

24(5):849–856, August 2009. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Baltagi:1999:AER

[Bal99] Badi H. Baltagi. Applied econometrics rankings: 1989–1995.

Journal of Applie d Ec onometrics, 14(4):423–441, July–August

1999. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Baltagi:2006:EEM

[Bal06] Badi H. Baltagi. Estimating an economic mo del of crime using

panel data from North Carolina. Journal of Applie d Ec onomet-

rics, 21(4):543–547, Ma y–June 2006. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Baltagi:2010:NRS

[Bal10] Badi H. Baltagi. Narro w replication of Serlenga and Shin (2007)

Gra vit y mo dels of in tra-EU trade: application of the CCEP–

HT estimation in heterogeneous panels with unobserv ed com-

mon time-sp ecific factors. Journal of Applie d Ec onometrics, 25

(3):505–506, April–Ma y 2010. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic). See [SS07].

Bark er:1995:BRM

[Bar95] T erry Bark er. Bo ok review: Macr o e c onomic mo del ling of the

long run, Colin Hargrea v es (ed.) Edw ard Elgar, Aldershot,

1992, ISBN 1-85278-657-4, pp. xv + 394. Price £49.95 (h b).

Journal of Applie d Ec onometrics, 10(2):211–212, April–June

1995. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Basistha:2009:HPC

[Bas09] Arabinda Basistha. Hours p er capita and pro ductivit y: evi-

dence from correlated unobserv ed comp onen ts mo dels. Jour-

nal of Applie d Ec onometrics, 24(1):187–206, Jan uary–F ebruary

2009. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Basu:2014:EPC

[Bas14] Anirban Basu. Estimating p erson-cen tered treatmen t (p et) ef-

fects using instrumen tal v ariables: an application to ev aluating

prostate cancer treatmen ts. Journal of Applie d Ec onometrics,

29(4):671–691, June–July 2014. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Barigozzi:2019:NNE

[BB19] Matteo Barigozzi and Christian Bro wnlees. NETS: Net w ork

estimation for time series. Journal of Applie d Ec onometrics, 34

(3):347–364, April–Ma y 2019. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Bulisk eria:2022:DRB

[BB22] Nino Bulisk eria and Jaromir Baxa. Do rural banks matter

that m uc h? Burgess and P ande (2005) reconsidered. Journal

of Applie d Ec onometrics, 37(6):1266–1274, Septem b er–Octob er

2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Bertoni:2020:WBP

[BBC20] Marco Bertoni, Giorgio Brunello, and Lorenzo Capp ellari.

Who b enefits from privileged p eers? Evidence from siblings

in sc ho ols. Journal of Applie d Ec onometrics, 35(7):893–916,

No v em b er–Decem b er 2020. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Bouc her:2014:DP A

[BBDF14] Vincen t Bouc her, Y ann Bramoull ´ e, Habiba Djebbari, and

Bernard F ortin. Do p eers affect studen t ac hiev emen t? Ev-

idence from Canada using group size v ariation. Journal of

Applie d Ec onometrics, 29(1):91–109, Jan uary–F ebruary 2014.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Baltagi:2015:HHP

[BBE15] Badi H. Baltagi, Georges Bresson, and Jean-Mic hel Etienne.

Hedonic housing prices in P aris: An un balanced spatial lag

pseudo-panel mo del with nested random effects. Journal of Ap-

plie d Ec onometrics, 30(3):509–528, April–Ma y 2015. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Burkhauser:2004:DPM

[BBG04] Ric hard V. Burkhauser, J. S. Butler, and Gulcin Gum us. Dy-

namic programming mo del estimates of so cial securit y disabil-

it y insurance application timing. Journal of Applie d Ec onomet-

rics, 19(6):671–685, 2004. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Babii:2024:PDN

[BBGS24] Andrii Babii, Ry an T. Ball, Eric Gh ysels, and Jonas Stri-

auk as. P anel data no w casting: The case of price-earnings ra-

tios. Journal of Applie d Ec onometrics, 39(2):292–307, Marc h

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Bro oks:2003:MGM

[BBP03] Chris Bro oks, Simon P

. Burk e, and Gita P ersand. Multiv ari-

ate GAR

CH mo dels: soft w are c hoice and estimation issues.

Journal of Applie d Ec onometrics, 18(6):725–734, No v em b er–

Decem b er 2003. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Baltagi:2007:PUR

[BBP07] Badi H. Baltagi, Georges Bresson, and Alain Pirotte. P anel

unit ro ot tests and spatial dep endence. Journal of Applie d

Ec onometrics, 22(2):339–360, Marc h 2007. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bearse:1997:EEM

[BBS97] P eter M. Bearse, Hamparsum Bozdogan, and Alan M.

Sc hlottmann. Empirical econometric mo delling of fo o d con-

sumption using a new informational complexit y approac h.

Journal of Applie d Ec onometrics, 12(5):563–592, Septem b er–

Octob er 1997. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Boswijk:2019:CD

[BBS19] H. P eter Boswijk, Maurice J. G. Bun, and Maarten Pieter

Sc hink el. Cartel dating. Journal of Applie d Ec onometrics, 34

(1):26–42, Jan uary–F ebruary 2019. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Barbarino:2024:SER

[BBS24a] Alessandro Barbarino, T ra vis J. Berge, and Andrea Stella. The

stabilit y and economic relev ance of output gap estimates. Jour-

nal of Applie d Ec onometrics, 39(6):1065–1081, Septem b er–

Octob er 2024. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bekh tiar:2024:R WP

[BBS24b] Karim Bekh tiar, Benjamin Bittsc hi, and Ric hard Sellner.

Rob ots at w ork? Pitfalls of industry-lev el data. Journal of

Applie d Ec onometrics, 39(6):1180–1189, Septem b er–Octob er

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Bo c k enholt:2009:DRR

[BBvdH09] Ulf B¨ oc k enholt, Sema Barlas, and P eter G. M. v an der Heijden.

Do randomized-resp onse designs eliminate resp onse biases? An

empirical study of non-compliance b eha vior. Journal of Applie d

Ec onometrics, 24(3):377–392, April–Ma y 2009. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bierens:2007:SNC

[BC07a] Herman J. Bierens and Jose R. Carv alho. Semi-nonparametric

comp eting risks analysis of recidivism. Journal of Applie d

Ec onometrics, 22(5):971–993, August 2007. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bro wning:2007:HHD

[BC07b] Martin Bro wning and M. Dolores Collado. Habits and hetero-

geneit y in demands: a panel data analysis. Journal of Applie d

Ec onometrics, 22(3):625–640, April–Ma y 2007. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bernardi:2019:SGA

[BC19] Mauro Bernardi and Leop oldo Catania. Switc hing generalized

autoregressiv e score copula mo dels with application to systemic

risk. Journal of Applie d Ec onometrics, 34(1):43–65, Jan uary–

F ebruary 2019. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bieten b ec k:2023:NEI

[BC23] Jan Bieten b ec k and Matthew Collins. New evidence on the

imp ortance of instruction time for studen t ac hiev emen t on in-

ternational assessmen ts. Journal of Applie d Ec onometrics, 38

(3):423–431, April–Ma y 2023. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Brew er:2024:ASS

[BC24] Dylan Brew er and Alyssa Carlson. Addressing sample selection

bias for mac hine learning metho ds. Journal of Applie d Ec ono-

metrics, 39(3):383–400, April–Ma y 2024. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bottasso:2015:RIK

[BCC15] Anna Bottasso, Carolina Castagnetti, and Maurizio Con ti.

R&D, inno v ation and kno wledge spillo v ers: A reappraisal of

Bottazzi and P eri (2007) in the presence of cross-sectional de-

p endence. Journal of Applie d Ec onometrics, 30(2):350–352,

Marc h 2015. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Bae:2007:MDF

[BdJ07] Y oungso o Bae and Rob ert M. de Jong. Money demand func-

tion estimation b y nonlinear coin tegration. Journal of Applie d

Ec onometrics, 22(4):767–793, June–July 2007. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bernard:2012:IR T

[BDKK12] Jean-Thomas Bernard, Jean-Marie Dufour, Lynda Khalaf, and

Maral Kic hian. An iden tification-robust test for time-v arying

parameters in the dynamics of energy prices. Journal of Ap-

plie d Ec onometrics, 27(4):603–624, June–July 2012. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Blume:2002:LCS

[BDNS02] Andreas Blume, Douglas V. DeJong, George R. Neumann,

and N. E. Sa vin. Learning and comm unication in sender-

receiv er games: an econometric in v estigation. Journal of Ap-

plie d Ec onometrics, 17(3):225–247, Ma y–June 2002. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Blundell:1998:SEC

[BDP98] Ric hard Blundell, Alan Duncan, and Krishna P endakur. Semi-

parametric estimation and consumer demand. Journal of Ap-

plie d Ec onometrics, 13(5):435–461, Septem b er–Octob er 1998.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Bee:2018:REQ

[BDT18] Marco Bee, Debbie J. Dupuis, and Luca T rapin. Realized ex-

treme quan tile: A join t mo del for conditional quan tiles and

measures of v olatilit y with EVT refinemen ts. Journal of Ap-

plie d Ec onometrics, 33(3):398–415, April–Ma y 2018. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bergstrom:1992:T AD

[BE92] R. Bergstr¨ om and P

.-A. Edin. Time aggregation and the distri-

butional shap e of unemplo ymen t duration. Journal of Applie d

Ec onometrics, 7(1):5–30, Jan uary–Marc h 1992. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bec k:2001:A CH

[Bec01] Stacie Bec k. Autoregressiv e conditional heteroscedasticit y in

commo dit y sp ot prices. Journal of Applie d Ec onometrics, 16

(2):115–132, Marc h–April 2001. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Bec k er:2004:GTT

[BEH04] Ralf Bec k er, W alter Enders, and Stan Hurn. A general test

for time dep endence in parameters. Journal of Applie d Ec ono-

metrics, 19(7):899–906, No v em b er–Decem b er 2004. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bekdac he:1999:TVB

[Bek99] Basma Bekdac he. The time-v arying b eha viour of real in terest

rates: a re-ev aluation of the recen t evidence. Journal of Ap-

plie d Ec onometrics, 14(2):171–190, Marc h–April 1999. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Behrens:2012:DGU

[BEK12] Kristian Behrens, Cem Ertur, and Wilfried Ko c h. ‘dual’ gra v-

it y: using spatial econometrics to con trol for m ultilateral resis-

tance. Journal of Applie d Ec onometrics, 27(5):773–794, August

2012. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Berlemann:2015:URB

[BEK15] Mic hael Berlemann, S¨ oren Enk elmann, and T orb en Kuh-

lenk asp er. Unra v eling the relationship b et w een Presiden tial

appro v al and the econom y: A m ultidimensional semiparamet-

ric approac h. Journal of Applie d Ec onometrics, 30(3):468–486,

April–Ma y 2015. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Baltagi:2016:FLP

[BEK16] Badi H. Baltagi, P eter H. Egger, and Mic haela Kesina. Firm-

lev el pro ductivit y spillo v ers in China’s c hemical industry: A

spatial Hausman–T a ylor approac h. Journal of Applie d Ec ono-

metrics, 31(1):214–248, Jan uary–F ebruary 2016. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Baltagi:2022:BEM

[BEK22] Badi H. Baltagi, P eter H. Egger, and Mic haela Kesina.

Ba y esian estimation of m ultiv ariate panel probits with higher-

order net w ork in terdep endence and an application to firms’

global mark et participation in Guangdong. Journal of Applie d

Ec onometrics, 37(7):1356–1378, No v em b er–Decem b er 2022.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Belzil:2001:UIS

[Bel01] Christian Belzil. Unemplo ymen t insurance and subsequen t

job duration: job matc hing v ersus unobserv ed heterogeneit y .

Journal of Applie d Ec onometrics, 16(5):619–636, Septem b er–

Octob er 2001. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bau w ens:2007:EIO

[BEL07] Luc Bau w ens, Alv aro Escribano, and Mic hel Lubrano. The

econometrics of industrial organization. Journal of Applie d

Ec onometrics, 22(7):1153–1156, Decem b er 2007. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bernstein:1989:EES

[Ber89] Jeffrey I. Bernstein. An examination of the equilibrium sp ecifi-

cation and structure of pro duction for Canadian telecomm uni-

cations. Journal of Applie d Ec onometrics, 4(3):265–282, July–

Septem b er 1989. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bergstrom:2001:SW A

[Ber01] A. R. Bergstrom. Stabilit y and w age acceleration in macro eco-

nomic mo dels of cyclical gro wth. Journal of Applie d Ec onomet-

rics, 16(3):327–340, Ma y–June 2001. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Berge:2014:FDE

[Ber14] T ra vis J. Berge. F orecasting disconnected exc hange rates.

Journal of Applie d Ec onometrics, 29(5):713–735, August 2014.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Besenhard:2024:ESD

[Bes24] P etra Besenhard. Exploring skill distribution tails through

sto c hastic dominance. Journal of Applie d Ec onometrics, 39(4):

714–720, June–July 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Bewley:1988:AR

[Bew88] Ronald Bewley

. Autob o x: A review. Journal of Applie d Ec ono-

metrics, 3(3):240–244, July–Septem b er 1988. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bey er:1998:MMD

[Bey98] Andreas Bey er. Mo delling money demand in German y . Jour-

nal of Applie d Ec onometrics, 13(1):57–76, Jan uary–F ebruary

1998. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Balk e:1994:LSS

[BF94] Nathan S. Balk e and Thomas B. F om b y . Large sho c ks, small

sho c ks, and economic fluctuations: Outliers in macro economic

time series. Journal of Applie d Ec onometrics, 9(2):181–200,

April–June 1994. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bacc hio cc hi:2005:TPP

[BF05] Eman uele Bacc hio cc hi and Luca F anelli. T esting the purc hasing

p o w er parit y through I(2) coin tegration tec hniques. Journal

of Applie d Ec onometrics, 20(6):749–770, Septem b er–Octob er

2005. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Balcom b e:2009:DCC

[BF09] Kelvin Balcom b e and Iain F raser. Dic hotomous-c hoice con tin-

gen t v aluation with ‘don t kno w’ resp onses and misrep orting.

Journal of Applie d Ec onometrics, 24(7):1137–1152, No v em b er–

Decem b er 2009. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Belaire-F ranc h:2002:HCB

[BF C02] Jorge Belaire-F ranc h and Dulce Con treras. Ho w to compute the

BDS test: a soft w are comparison. Journal of Applie d Ec ono-

metrics, 17(6):691–699, Decem b er 2002. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Baltagi:2019:SCH

[BFK19] Badi H. Baltagi, Qu F eng, and Chih w a Kao. Structural c hanges

in heterogeneous panels with endogenous regressors. Journal

of Applie d Ec onometrics, 34(6):883–892, Septem b er–Octob er

2019. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Balcom b e:2015:V AA

[BFM15] Kelvin Balcom b e, Iain F raser, and Eugene McSorley

. Visual

atten tion and attribute attendance in m ulti-attribute c hoice

exp erimen ts. Journal of Applie d Ec onometrics, 30(3):447–467,

April–Ma y 2015. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Butler:1998:DMC

[BFS98] J. S. Butler, T. Aldric h Finegan, and John J. Siegfried. Do es

more calculus impro v e studen t learning in in termediate micro-

and macro economic theory? Journal of Applie d Ec onometrics,

13(2):185–202, Marc h–April 1998. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Bergemann:2009:EDE

[BFS09] Annette Bergemann, Bernd Fitzen b erger, and Stefan Sp ec k esser.

Ev aluating the dynamic emplo ymen t effects of training pro-

grams in East German y using conditional difference-in-

differences. Journal of Applie d Ec onometrics, 24(5):797–823,

August 2009. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bonomo:1994:CWF

[BG94] M. Bonomo and R. Garcia. Can a w ell-fitted equilibrium asset-

pricing mo del pro duce mean rev ersion? Journal of Applie d

Ec onometrics, 9(1):19–29, Jan uary–Marc h 1994. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Blau:2006:HIR

[BG06] Da vid M. Blau and Donna B. Gilleskie. Health insurance and

retiremen t of married couples. Journal of Applie d Ec onomet-

rics, 21(7):935–953, No v em b er 2006. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Baltagi:2017:R UQ

[BG17] Badi H. Baltagi and P allab Kumar Ghosh. Replication of un-

conditional quan tile regressions b y Firp o, F ortin and Lemieux

(2009). Journal of Applie d Ec onometrics, 32(1):218–223,

Jan uary–F ebruary 2017. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Botosaru:2018:DD W

[BG18a] Irene Botosaru and F ederico H. Gutierrez. Difference-in-

differences when the treatmen t status is observ ed in only

one p erio d. Journal of Applie d Ec onometrics, 33(1):73–90,

Jan uary–F ebruary 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Bo v e:2018:GDT

[BG18b] Vincenzo Bo v e and Gunes Gokmen. Genetic distance, trade,

and the diffusion of dev elopmen t. Journal of Applie d Ec ono-

metrics, 33(4):617–623, June–July 2018. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bluhm:2021:F CE

[BGLS21] Ric hard Bluhm, Martin Gassebner, Sarah Langlotz, and P aul

Sc haudt. F ueling conflict? (De)escalation and bilateral aid.

Journal of Applie d Ec onometrics, 36(2):244–261, Marc h 2021.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Ban bura:2010:LBV

[BGR10] Marta Ba ´ nbura, Domenico Giannone, and Lucrezia Reic hlin.

Large Ba y esian v ector auto regressions. Journal of Applie d

Ec onometrics, 25(1):71–92, Jan uary–F ebruary 2010. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Baltagi:1998:ECP

[BGV98] Badi H. Baltagi, James M. Griffin, and Sharada R. V adali.

Excess capacit y: a p ermanen t c haracteristic of US airlines?

Journal of Applie d Ec onometrics, 13(6):645–657, No v em b er–

Decem b er 1998. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Belzil:2003:SEI

[BH03] Christian Belzil and J¨ orgen Hansen. Structural estimates of

the in tergenerational education correlation. Journal of Ap-

plie d Ec onometrics, 18(6):679–696, No v em b er–Decem b er 2003.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Burda:2013:PPF

[BH13] Martin Burda and Matthew Harding. P anel probit with flexible

correlated effects: quan tifying tec hnology spillo v ers in the pres-

ence of laten t heterogeneit y . Journal of Applie d Ec onometrics,

28(6):956–981, Septem b er–Octob er 2013. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bo cart:2015:VPI

[BH15] F abian Y. R. P

. Bo cart and Christian M. Hafner. V olatilit y of

price indices for heterogeneous go o ds with applications to the

fine art mark et. Journal of Applie d Ec onometrics, 30(2):291–

312, Marc h 2015. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bognanni:2018:SMC

[BH18] Mark Bognanni and Edw ard Herbst. A sequen tial Mon te Carlo

approac h to inference in m ultiple-equation Mark o v-switc hing

mo dels. Journal of Applie d Ec onometrics, 33(1):126–140,

Jan uary–F ebruary 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Belzil:2020:EUF

[BH20] Christian Belzil and J¨ orgen Hansen. The ev olution of the

US family income–sc ho oling relationship and educational se-

lectivit y . Journal of Applie d Ec onometrics, 35(7):841–859,

No v em b er–Decem b er 2020. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Bugni:2021:PTE

[BH21] F ederico A. Bugni and Jo el L. Horo witz. P erm utation tests

for equalit y of distributions of functional data. Journal of Ap-

plie d Ec onometrics, 36(7):861–877, No v em b er–Decem b er 2021.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Bec k er:2017:EEC

[BK17] Martin Bec k er and Stefan Kl¨ oßner. Estimating the eco-

nomic costs of organized crime b y syn thetic con trol metho ds.

Journal of Applie d Ec onometrics, 32(7):1367–1369, No v em b er–

Decem b er 2017. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Berger:2019:TTV

[BK19] Tino Berger and Bernd Kempa. T esting for time v ariation in

the natural rate of in terest. Journal of Applie d Ec onometrics,

34(5):836–842, August 2019. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Bey eler:2021:RFF

[BK21a] Simon Bey eler and Sylvia Kaufmann. Reduced-form factor aug-

men ted V

AR-Exploiting sparsit y to include meaningful factors.

Journal of Applie d Ec onometrics, 36(7):989–1012, No v em b er–

Decem b er 2021. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Breitung:2021:HF C

[BK21b] J¨ org Breitung and Malte Kn ¨ upp el. Ho w far can w e forecast?

Statistical tests of the predictiv e con ten t. Journal of Applie d

Ec onometrics, 36(4):369–392, June–July 2021. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bates:2024:EPE

[BK24a] Mic hael Bates and Seolah Kim. Estimating the price elastic-

it y of gasoline demand in correlated random co efficien t mo d-

els with endogeneit y . Journal of Applie d Ec onometrics, 39(4):

679–696, June–July 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Bates:2024:F C

[BK24b] Mic hael Bates and Seolah Kim. F eatured co v er. Journal of Ap-

plie d Ec onometrics, 39(4):??, June–July 2024. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Baltagi:1990:EEP

[BKA90] Badi H. Baltagi and Sophon Khan ti-Ak om. On efficien t esti-

mation with panel data: An empirical comparison of instru-

men tal v ariables estimators. Journal of Applie d Ec onometrics,

5(4):401–406, Septem b er–Decem b er 1990. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic). See replication

rep ort [DG03].

Blazejo wski:2020:MSV

[BKK20] Marcin B lazejo wski, P a w e l Kufel, and Jacek Kwiatk o wski.

Mo del simplification and v ariable selection: a replication of

the UK inflation mo del b y Hendry (2001). Journal of Applie d

Ec onometrics, 35(5):645–652, August 2020. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bau w ens:2015:CSB

[BKKR15] Luc Bau w ens, Gary Ko op, Dimitris Korobilis, and Jero en V. K.

Rom b outs. The con tribution of structural break mo dels to fore-

casting macro economic series. Journal of Applie d Ec onomet-

rics, 30(4):596–620, June–July 2015. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Bec kmann:2020:ERP

[BKKS20] Josc ha Bec kmann, Gary Ko op, Dimitris Korobilis, and

Rainer Alexander Sc h ¨ ussler. Exc hange rate predictabilit y and

dynamic Ba y esian learning. Journal of Applie d Ec onometrics,

35(4):410–421, June–July 2020. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Baumeister:2017:ICB

[BKL17] Christiane Baumeister, Lutz Kilian, and Thomas K. Lee. Inside

the crystal ball: New approac hes to predicting the gasoline

price at the pump. Journal of Applie d Ec onometrics, 32(2):

275–295, Marc h 2017. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Bo wlus:1995:EEW

[BKN95] Audra J. Bo wlus, Nic holas M. Kiefer, and George R. Neumann.

Estimation of equilibrium w age distributions with heterogene-

it y . Journal of Applie d Ec onometrics, 10(S1):S119–S131, De-

cem b er 1995. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Bailey:2016:ECS

[BKP16] Natalia Bailey

, George Kap etanios, and M. Hashem P esaran.

Exp onen t of cross-sectional dep endence: Estimation and in-

ference. Journal of Applie d Ec onometrics, 31(6):929–960,

Septem b er–Octob er 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Bailey:2021:MFS

[BKP21] Natalia Bailey

, George Kap etanios, and M. Hashem P esaran.

Measuremen t of factor strength: Theory and practice. Journal

of Applie d Ec onometrics, 36(5):587–613, August 2021. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bo c k erman:2018:KMY

[BKS18] P etri B¨ oc k erman, Oh to Kanninen, and Ilp o Suoniemi. A kink

that mak es y ou sic k: The effect of sic k pa y on absence. Jour-

nal of Applie d Ec onometrics, 33(4):568–579, June–July 2018.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Baccouc he:1991:DSP

[BL91] Rafiq Baccouc he and F ran¸ cois Laisney

. Describing the separa-

bilit y prop erties of empirical demand systems. Journal of Ap-

plie d Ec onometrics, 6(2):181–206, April–June 1991. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bruggemann:2006:SMS

[BL06] Ralf Br ¨ uggemann and Helm ut L ¨ utk ep ohl. A small monetary

system for the euro area based on German data. Journal of Ap-

plie d Ec onometrics, 21(6):683–702, Septem b er–Octob er 2006.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Baltagi:2014:FES

[BL14a] Badi H. Baltagi and Jing Li. F urther evidence on the spatio–

temp oral mo del of house prices in the United States. Jour-

nal of Applie d Ec onometrics, 29(3):515–522, April–Ma y 2014.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic). See replication rep ort [Mil15].

Benati:2014:SIR

[BL14b] Luca Benati and Thomas A. Lubik. Sales, in v en tories and

real in terest rates: a cen tury of st ylized facts. Journal of

Applie d Ec onometrics, 29(7):1210–1222, No v em b er–Decem b er

2014. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Bonev a:2017:DCM

[BL17] Lena Bonev a and Oliv er Lin ton. A discrete-c hoice mo del for

large heterogeneous panels with in teractiv e fixed effects with

an application to the determinan ts of corp orate b ond issuance.

Journal of Applie d Ec onometrics, 32(7):1226–1243, No v em b er–

Decem b er 2017. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Blac k:1995:RS

[Bla95] R. J. Blac k. Review of SIMPC 3.81. Journal of Applie d Ec ono-

metrics, 10(4):469–476, Octob er–Decem b er 1995. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Blatten b erger:1996:MDR

[Bla96] Gail Blatten b erger. Money demand revisited: An op erational

sub jectiv e approac h. Journal of Applie d Ec onometrics, 11(2):

153–168, Marc h 1996. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Blevins:2016:SMC

[Ble16] Jason R. Blevins. Sequen tial Mon te Carlo metho ds for estimat-

ing dynamic micro economic mo dels. Journal of Applie d Ec ono-

metrics, 31(5):773–804, August 2016. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Bao:2010:GIV

[BLM10] Y ong Bao, Melo dy Lo, and F ranklin G. Mixon, Jr. General-

in terest v ersus sp ecialt y journals: Using in tellectual influence

of econometrics researc h to rank economics journals and arti-

cles. Journal of Applie d Ec onometrics, 25(2):345–353, Marc h

2010. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Blough:1992:RBP

[Blo92] Stephen R. Blough. The relationship b et w een p o w er and lev el

for generic unit ro ot tests in finite samples. Journal of Applie d

Ec onometrics, 7(3):295–308, July–Septem b er 1992. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Blo emen:2002:RBW

[Blo02] Hans G. Blo emen. The relation b et w een w ealth and lab our

mark et transitions: an empirical study for the Netherlands.

Journal of Applie d Ec onometrics, 17(3):249–268, Ma y–June

2002. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Bau w ens:2006:MGM

[BLR06] Luc Bau w ens, S ´ ebastien Lauren t, and Jero en V. K. Rom b outs.

Multiv ariate GAR

CH mo dels: a surv ey . Journal of Applie d

Ec onometrics, 21(1):79–109, Jan uary–F ebruary 2006. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Battistin:2024:QGD

[BLR24] Eric h Battistin, Carlos Lamarc he, and Enrico Rettore. Quan-

tiles of the gain distribution of an early c hildho o d in ter-

v en tion. Journal of Applie d Ec onometrics, 39(6):1045–1064,

Septem b er–Octob er 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Bond:2010:CA G

[BLS10] Stev e Bond, Asli Leblebicio˘ glu, and F abio Sc hian tarelli. Capital

accum ulation and gro wth: a new lo ok at the empirical evidence.

Journal of Applie d Ec onometrics, 25(7):1073–1099, No v em b er–

Decem b er 2010. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bonev a:2016:EFT

[BL V16] Lena Bonev a, Oliv er Lin ton, and Mic hael V ogt. The Effect of

F ragmen tation in T rading on Mark et Qualit y in the UK Eq-

uit y Mark et. Journal of Applie d Ec onometrics, 31(1):192–213,

Jan uary–F ebruary 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Blundell:1986:SCM

[BM86] Ric hard Blundell and Costas Meghir. Selection criteria for a

micro econometric mo del of lab our supply

. Journal of Applie d

Ec onometrics, 1(1):55–80, Jan uary 1986. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Baillie:1991:BGE

[BM91] Ric hard T. Baillie and Rob ert J. My ers. Biv ariate GAR CH

estimation of the optimal commo dit y futures hedge. Jour-

nal of Applie d Ec onometrics, 6(2):109–124, April–June 1991.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Bidark ota:1998:OUI

[BM98] Prasad V. Bidark ota and J. Huston McCullo c h. Optimal

univ ariate inflation forecasting with symmetric stable sho c ks.

Journal of Applie d Ec onometrics, 13(6):659–670, No v em b er–

Decem b er 1998. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Banerjee:2006:RIL

[BM06] Anindy a Banerjee and P aul Mizen. A re-in terpretation of the

linear quadratic mo del when in v en tories and sales are p olyno-

mially coin tegrated. Journal of Applie d Ec onometrics, 21(8):

1249–1264, Decem b er 2006. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Bellemare:2011:IMA

[BM11] Charles Bellemare and Charles F. Manski. In tro duction: ‘mea-

suremen t and analysis of sub jectiv e exp ectations’. Journal of

Applie d Ec onometrics, 26(3):351, April–Ma y 2011. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bon temps:2012:TD A

[BM12] Christian Bon temps and Nour Meddahi. T esting distributional

assumptions: A GMM approac h. Journal of Applie d Ec ono-

metrics, 27(6):978–1012, Septem b er–Octob er 2012. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ban bura:2014:MLE

[BM14] Marta Ba ´ nbura and Mic hele Mo dugno. Maxim um lik eliho o d

estimation of factor mo dels on datasets with arbitrary pattern

of missing data. Journal of Applie d Ec onometrics, 29(1):133–

160, Jan uary–F ebruary 2014. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Barigozzi:2016:I IS

[BM16] Matteo Barigozzi and Alessio Moneta. Iden tifying the inde-

p enden t sources of consumption v ariation. Journal of Applie d

Ec onometrics, 31(2):420–449, Marc h 2016. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bertolotti:2019:TSH

[BM19] F abio Bertolotti and Massimiliano Marcellino. T ax sho c ks with

high and lo w uncertain t y . Journal of Applie d Ec onometrics,

34(6):972–993, Septem b er–Octob er 2019. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Banerjee:2017:SF C

[BMM17] Anindy a Banerjee, Massimiliano Marcellino, and Igor Mas-

ten. Structural FECM: Coin tegration in large-scale structural

F A V AR mo dels. Journal of Applie d Ec onometrics, 32(6):1069–

1086, Septem b er–Octob er 2017. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Bo er:2023:MIU

[BMR23] Luk as Bo er, Luk as Menkhoff, and Malte Rieth. The m ulti-

faceted impact of US trade p olicy on financial mark ets. Jour-

nal of Applie d Ec onometrics, 38(3):388–406, April–Ma y 2023.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Bro wn:1993:I

[BMV93] Bry an W. Bro wn, Alain Monfort, and Herman K. V an Dijk.

In tro duction. Journal of Applie d Ec onometrics, 8(S1):S1–S3,

Decem b er 1993. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bos:2000:DER

[BMV00] Charles S. Bos, Ronald J. Mahieu, and Herman K. V an Dijk.

Daily exc hange rate b eha viour and hedging of currency risk.

Journal of Applie d Ec onometrics, 15(6):671–696, No v em b er–

Decem b er 2000. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Blac k:1990:R CG

[BMW90a] Matthew Blac k, Rob ert Moffitt, and John W arner. Reply to

commen t b y Glenn Gotz on “The dynamics of job separation:

The case of federal emplo y ees”. Journal of Applie d Ec ono-

metrics, 5(3):269–272, July–Septem b er 1990. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic). See

[BMW90b, Got90 ].

Blac k:1990:DJS

[BMW90b] Matthew Blac k, Rob ert Moffitt, and John T. W arner. The dy-

namics of job separation: The case of federal emplo y ees. Jour-

nal of Applie d Ec onometrics, 5(3):245–262, July–Septem b er

Bollerslev:2016:DHP

[BPW16] Tim Bollerslev, Andrew J. P atton, and W enjing W ang. Daily

house price indices: Construction, mo deling, and longer-run

predictions. Journal of Applie d Ec onometrics, 31(6):1005–1025,

Septem b er–Octob er 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Blundell:1999:ELD

[BR99] Ric hard Blundell and Jean Marc Robin. Estimation in large

and disaggregated demand systems: an estimator for condi-

tionally linear systems. Journal of Applie d Ec onometrics, 14

(3):209–232, Ma y–June 1999. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Budnik:2023:ISV

[BR23] Katarzyna Budnik and Gerhard R ¨ unstler. Iden tifying struc-

tural V

ARs from sparse narrativ e instrumen ts: Dynamic effects

of US macropruden tial p olicies. Journal of Applie d Ec onomet-

rics, 38(2):186–201, Marc h 2023. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Brady:2011:MDH

[Bra11] Ry an R. Brady

. Measuring the diffusion of housing prices across

space and o v er time. Journal of Applie d Ec onometrics, 26(2):

213–231, Marc h 2011. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Brillet:1989:EMM

[Bri89] Jean-Louis Brillet. Econometric mo delling on micro computers:

A review of ma jor soft w are pac k ages. Journal of Applie d Ec ono-

metrics, 4(1):73–92, Jan uary–Marc h 1989. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Berenguer-Rico:2011:RSS

[BRiS11] V anessa Berenguer-Rico and Josep Llu ´ ıs Carrion i Silv estre.

Regime shifts in sto c k-flo w I(2)–I(1) systems: the case of US

fiscal sustainabilit y . Journal of Applie d Ec onometrics, 26(2):

298–321, Marc h 2011. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Bro wne:1987:SQA

[Bro87] F. X. Bro wne. Sluggish quan tit y adjustmen t in a non-clearing

mark et — a disequilibrium econometric application to the loan

mark et. Journal of Applie d Ec onometrics, 2(4):335–349, Octo-

b er 1987. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Bro wning:1994:BR U

[Bro94] Martin Bro wning. Bo ok review: Understanding c onsumption,

Angus Deaton, Oxford Univ ersit y Press, Oxford, 1992, ISBN

0-19-828759-3, £17.95, hard co v er, pp. 240. Journal of Applie d

Ec onometrics, 9(1):101–103, Jan uary–Marc h 1994. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Balb oa:2021:MFI

[BRR

T21] Marina Balb oa, P aulo M. M. Ro drigues, An tonio Rubia, and

A. M. Rob ert T a ylor. Multiv ariate fractional in tegration tests

allo wing for conditional heterosk edasticit y with an application

to return v olatilit y and trading v olume. Journal of Applie d

Ec onometrics, 36(5):544–565, August 2021. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bruc kner:2013:SP A

[Br ¨ u13] Markus Br ¨ uc kner. On the sim ultaneit y problem in the aid and

gro wth debate. Journal of Applie d Ec onometrics, 28(1):126–

150, Jan uary–F ebruary 2013. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Bruze:2018:IMN

[Bru18] Gustaf Bruze. In tergenerational mobilit y: New evidence from

consumption data. Journal of Applie d Ec onometrics, 33(4):

580–593, June–July 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Brzezinski:2015:RRA

[Brz15] Mic ha l Brzezinski. Relativ e risk a v ersion and p o w er-la w distri-

bution of macro economic disasters. Journal of Applie d Ec ono-

metrics, 30(1):170–175, Jan uary–F ebruary 2015. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bresla w:1995:SEM

[BS95] Jon A. Bresla w and J. Barry Smith. A simple and efficien t

metho d for estimating the magnitude and precision of w el-

fare c hanges. Journal of Applie d Ec onometrics, 10(3):313–327,

July–Septem b er 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Basistha:2004:WW C

[BS04] Arabinda Basistha and Ric hard Startz. Wh y w ere c hanges in

the federal funds rate smaller in the 1990s? Journal of Ap-

plie d Ec onometrics, 19(3):339–354, Ma y–June 2004. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Banzhaf:2007:MAM

[BS07] H. Sp encer Banzhaf and V. Kerry Smith. Meta-analysis in

mo del implemen tation: c hoice sets and the v aluation of air

qualit y impro v emen ts. Journal of Applie d Ec onometrics, 22

(6):1013–1031, Septem b er–Octob er 2007. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Barnett:2008:RMV

[BS08] William A. Barnett and Ousmane Sec k. Rotterdam mo del v er-

sus almost ideal demand system: will the b est sp ecification

please stand up? Journal of Applie d Ec onometrics, 23(6):795–

824, Septem b er–Octob er 2008. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Beare:2016:ETP

[BS16] Brendan K. Beare and La wrence D. W. Sc hmidt. An empirical

test of pricing k ernel monotonicit y . Journal of Applie d Ec ono-

metrics, 31(2):338–356, Marc h 2016. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Bjornland:2024:SOB

[BS24] Hilde C. Bjørnland and Julia Skretting. The shale oil b o om and

the US econom y: Spillo v ers and time-v arying effects. Journal

of Applie d Ec onometrics, 39(6):1000–1020, Septem b er–Octob er

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Bronsard:1986:CAD

[BSB86] Camille Bronsard and Lise Salv as-Bronsard. Commo dit y and

asset demands with and without quan tit y constrain ts in the

lab our mark et. Journal of Applie d Ec onometrics, 1(2):185–

208, April 1986. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Benitez-Silv a:2004:HLB

[BSBC

+

04] Hugo Ben ´ ıtez-Silv a, Moshe Buc hinsky

, Hiu Man Chan, Sofia

Cheidv asser, and John Rust. Ho w large is the bias in self-

rep orted disabilit y? Journal of Applie d Ec onometrics, 19(6):

649–670, 2004. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bon temps:2008:SHP

[BSS08] Christophe Bon temps, Mic hel Simioni, and Yv es Surry

. Semi-

parametric hedonic price mo dels: assessing the effects of agri-

cultural nonp oin t source p ollution. Journal of Applie d Ec ono-

metrics, 23(6):825–842, Septem b er–Octob er 2008. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bellemare:2011:MWP

[BSS11] Charles Bellemare, Alexander Sebald, and Martin Strob el.

Measuring the willingness to pa y to a v oid guilt: estimation

using equilibrium and stated b elief mo dels. Journal of Applie d

Ec onometrics, 26(3):437–453, April–Ma y 2011. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Bo ero:2015:MCP

[BSW15] Gianna Bo ero, Jerem y Smith, and Kenneth F. W allis. The

measuremen t and c haracteristics of professional forecasters’ un-

certain t y . Journal of Applie d Ec onometrics, 30(7):1029–1046,

No v em b er–Decem b er 2015. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Bi:2014:EFL

[BT14] Huixin Bi and Nora T raum. Estimating fiscal limits: the case

of Greece. Journal of Applie d Ec onometrics, 29(7):1053–1072,

No v em b er–Decem b er 2014. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Bjornland:2019:CPF

[BT19] Hilde C. Bjørnland and Leif Anders Thorsrud. Commo d-

it y prices and fiscal p olicy design: Pro cyclical despite a rule.

Journal of Applie d Ec onometrics, 34(2):161–180, Marc h 2019.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Bieten b ec k:2023:REG

[BT23] Jan Bieten b ec k and P etra Thiemann. Revisiting the effect of

gro wing up in a recession on attitudes to w ards redistribution.

Journal of Applie d Ec onometrics, 38(5):786–794, August 2023.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Buc hinsky:1998:DCF

[Buc98] Moshe Buc hinsky

. The dynamics of c hanges in the female w age

distribution in the USA: a quan tile regression approac h. Jour-

nal of Applie d Ec onometrics, 13(1):1–30, Jan uary–F ebruary

1998. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Burgess:1992:NDS

[Bur92] S. M. Burgess. Nonlinear dynamics in a structural mo del of

emplo ymen t. Journal of Applie d Ec onometrics, 7(S1):S101–

S118, Decem b er 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Busetti:2006:TSI

[Bus06] F abio Busetti. T ests of seasonal in tegration and coin tegration

in m ultiv ariate unobserv ed comp onen t mo dels. Journal of Ap-

plie d Ec onometrics, 21(4):419–438, Ma y–June 2006. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Benoit:2012:BQR

[BV12] Dries F. Benoit and Dirk V an den P o el. Binary quan tile regres-

sion: a Ba y esian approac h based on the asymmetric Laplace

distribution. Journal of Applie d Ec onometrics, 27(7):1174–

1188, No v em b er–Decem b er 2012. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Benoit:2016:ORB

[BVV16] Dries F. Benoit, Stefan V an Aelst, and Dirk V an den P o el.

Outlier-robust Ba y esian m ultinomial c hoice mo deling. Jour-

nal of Applie d Ec onometrics, 31(7):1445–1466, No v em b er–

Decem b er 2016. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Balk e:2009:MFV

[BW09] Nathan S. Balk e and Mark E. W ohar. Mark et fundamen tals

v ersus rational bubbles in sto c k prices: a Ba y esian p ersp ec-

tiv e. Journal of Applie d Ec onometrics, 24(1):35–75, Jan uary–

F ebruary 2009. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bai:2011:CMC

[BW11] Jushan Bai and P eng W ang. Conditional Mark o v c hain and its

application in economic time series analysis. Journal of Applie d

Ec onometrics, 26(5):715–734, August 2011. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Byron:1987:SR

[Byr87] R. P

. Byron. Shazam: A review. Journal of Applie d Ec ono-

metrics, 2(1):79–82, Jan uary 1987. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Byron:1992:P A C

[Byr92] R. P

. Byron. P olynomial appro ximations in cross-sectional

mo dels. Journal of Applie d Ec onometrics, 7(3):309–322, July–

Septem b er 1992. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Bianc hi:1998:UPD

[BZ98] Marco Bianc hi and Gylfi Zo ega. Unemplo ymen t p ersistence:

do es the size of the sho c k matter? Journal of Applie d Ec ono-

metrics, 13(3):283–304, Ma y–June 1998. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Camp olieti:2001:BSE

[Cam01] Mic hele Camp olieti. Ba y esian semiparametric estimation of

discrete duration mo dels: an application of the Diric hlet

pro cess prior. Journal of Applie d Ec onometrics, 16(1):1–22,

Jan uary–F ebruary 2001. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Campb ell:2011:CLM

[Cam11] Jeffrey R. Campb ell. Comp etition in large mark ets. Journal of

Applie d Ec onometrics, 26(7):1113–1136, No v em b er–Decem b er

2011. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Cano v a:1994:SIC

[Can94] F abio Cano v a. Statistical inference in calibrated mo dels. Jour-

nal of Applie d Ec onometrics, 9(S1):S123–S144, Decem b er 1994.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Cano v a:2005:TUS

[Can05] F abio Cano v a. The transmission of US sho c ks to Latin Amer-

ica. Journal of Applie d Ec onometrics, 20(2):229–251, 2005.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Cano v a:2024:SWT

[Can24] F abio Cano v a. Should w e trust cross-sectional m ultiplier es-

timates? Journal of Applie d Ec onometrics, 39(4):589–606,

June–July 2024. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Carlucci:1988:BRE

[Car88] F rancesco Carlucci. Bo ok review: Ec onometric Metho ds, third

edition, By J. Johnston. (McGra w-Hill, New Y ork, 1984, pp. vii

+ 568, ISBN 0-07-032685, $28.95). Journal of Applie d Ec ono-

metrics, 3(3):249–254, July–Septem b er 1988. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Carlucci:1992:BRS

[Car92] F rancesco Carlucci. Bo ok review: State-Sp ac e Mo deling of

Time Series, Masanao Aoki. Springer V erlag, Berlin, 1987.

ISBN 3-540-17257-2, pap erbac k, DM 49.80, pp. xi + 314. Jour-

nal of Applie d Ec onometrics, 7(1):109–110, Jan uary–Marc h

1992. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Cimadomo:2016:CTV

[CD16] Jacop o Cimadomo and An tonello D’Agostino. Com bining time

v ariation and mixed frequencies: an analysis of go v ernmen t

sp ending m ultipliers in Italy. Journal of Applie d Ec onometrics,

31(7):1276–1290, No v em b er–Decem b er 2016. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Chang:2018:GFI

[CD18] Minsu Chang and F rancis J. DiT raglia. A generalized fo cused

information criterion for GMM. Journal of Applie d Ec onomet-

rics, 33(3):378–397, April–Ma y 2018. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Carlino:2020:RSL

[CD20] Gerald Carlino and Thorsten Drautzburg. The role of star-

tups for lo cal lab or mark ets. Journal of Applie d Ec onometrics,

35(6):751–775, Septem b er–Octob er 2020. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Curdia:2014:RSG

[CDG14] V asco C ´ urdia, Marco Del Negro, and Daniel L. Green w ald.

Rare sho c ks, great recessions. Journal of Applie d Ec onometrics,

29(7):1031–1052, No v em b er–Decem b er 2014. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Coglianese:2017:A T A

[CDKS17] John Coglianese, Lucas W. Da vis, Lutz Kilian, and James H.

Sto c k. An ticipation, tax a v oidance, and the price elasticit y of

gasoline demand. Journal of Applie d Ec onometrics, 32(1):1–15,

Jan uary–F ebruary 2017. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Chan:2017:EEB

[CE17] Josh ua C. C. Chan and Eric Eisenstat. Efficien t estimation of

Ba y esian V

ARMAs with time-v arying co efficien ts. Journal of

Applie d Ec onometrics, 32(7):1277–1297, No v em b er–Decem b er

2017. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Chan:2018:BMC

[CE18] Josh ua C. C. Chan and Eric Eisenstat. Ba y esian mo del compar-

ison for time-v arying parameter V

ARs with sto c hastic v olatil-

it y . Journal of Applie d Ec onometrics, 33(4):509–532, June–July

2018. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Czarnitzki:2007:RBR

[CEF07] Dirk Czarnitzki, Bernd Eb ersb erger, and Andreas Fier. The

relationship b et w een R&D collab oration, subsidies and R&D

p erformance: Empirical evidence from Finland and German y.

Journal of Applie d Ec onometrics, 22(7):1347–1366, Decem b er

2007. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Cip ollini:2013:SVM

[CEG13] F abrizio Cip ollini, Rob ert F. Engle, and Giampiero M. Gallo.

Semiparametric v ector mem. Journal of Applie d Ec onometrics,

28(7):1067–1086, No v em b er–Decem b er 2013. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Choi:2022:GBS

[CEG22] Jinho Choi, Juan Carlos Escanciano, and Junjie Guo. Gen-

eralized band sp ectrum estimation with an application to the

New Keynesian Phillips curv e. Journal of Applie d Ec onomet-

rics, 37(5):1055–1078, August 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Chan:2020:CLM

[CEHK20] Josh ua C. C. Chan, Eric Eisenstat, Chenghan Hou, and Gary

Ko op. Comp osite lik eliho o d metho ds for large Ba y esian V ARs

with sto c hastic v olatilit y . Journal of Applie d Ec onometrics,

35(6):692–711, Septem b er–Octob er 2020. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ching:2009:PCM

[CEK09] Andrew Ching, T ¨ ulin Erdem, and Mic hael Keane. The price

consideration mo del of brand c hoice. Journal of Applie d Ec ono-

metrics, 24(3):393–420, April–Ma y 2009. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Chirink o:1994:EFM

[CF94] R. S. Chirink o and S. M. F azzari. Economic fluctuations, mar-

k et p o w er, and returns to scale: Evidence from firm-lev el data.

Journal of Applie d Ec onometrics, 9(1):47–69, Jan uary–Marc h

1994. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Cuaresma:2013:SFM

[CF13] Jes ´ us Cresp o Cuaresma and Martin F eldkirc her. Spatial filter-

ing, mo del uncertain t y and the sp eed of income con v ergence

in Europ e. Journal of Applie d Ec onometrics, 28(4):720–741,

June–July 2013. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Casteln uo v o:2015:MPI

[CF15] Efrem Casteln uo v o and Luca F anelli. Monetary p olicy indeter-

minacy and iden tification failures in the U.S.: Results from a

robust test. Journal of Applie d Ec onometrics, 30(6):924–947,

Septem b er–Octob er 2015. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ca v aliere:2008:IDR

[CF G08] Giusepp e Ca v aliere, Luca F anelli, and A ttilio Gardini. In terna-

tional dynamic risk sharing. Journal of Applie d Ec onometrics,

23(1):1–16, Jan uary–F ebruary 2008. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Chiaie:2022:CF C

[CF G22] Simona Delle Chiaie, Lauren t F errara, and Domenico Gian-

none. Common factors of commo dit y prices. Journal of Ap-

plie d Ec onometrics, 37(3):461–476, April–Ma y 2022. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Cuaresma:2016:F GV

[CFH16] Jes ´ us Cresp o Cuaresma, Martin F eldkirc her, and Florian Hu-

b er. F orecasting with global v ector autoregressiv e mo dels:

a Ba y esian approac h. Journal of Applie d Ec onometrics, 31

(7):1371–1391, No v em b er–Decem b er 2016. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Crep on:2018:ISE

[CFJvdB18] Bruno Cr ´ ep on, Marc F erracci, Gregory Joliv et, and Gerard J.

v an den Berg. Information sho c ks and the empirical ev alua-

tion of training programs during unemplo ymen t sp ells. Jour-

nal of Applie d Ec onometrics, 33(4):594–616, June–July 2018.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Caudill:1995:CNR

[CFK95] Stev en B. Caudill, Jon M. F ord, and Da vid L. Kaserman.

Certificate-of-need regulation and the diffusion of inno v ations:

A random co efficien t mo del. Journal of Applie d Ec onometrics,

10(1):73–78, Jan uary–Marc h 1995. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Collard:2002:SMU

[CFLP02] F abrice Collard, P atric k F ` ev e, F ran¸ cois Langot, and Corinne

P erraudin. A structural mo del of US aggregate job flo ws. Jour-

nal of Applie d Ec onometrics, 17(3):197–223, Ma y–June 2002.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Cano v a:2014:CVE

[CFM14] F abio Cano v a, Filipp o F erroni, and Christian Matthes. Cho os-

ing the v ariables to estimate singular DSGE mo dels. Journal of

Applie d Ec onometrics, 29(7):1099–1117, No v em b er–Decem b er

2014. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Chin tagun ta:2009:ISI

[CFP09] Pradeep Chin tagun ta, Philip Hans F ranses, and Ric hard P aap.

In tro duction to the sp ecial issue on new econometric mo dels

in mark eting. Journal of Applie d Ec onometrics, 24(3):375–376,

April–Ma y 2009. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Clemen ts:2009:FUO

[CG09] Mic hael P

. Clemen ts and Ana Beatriz Galv~ ao. F orecasting US

output gro wth using leading indicators: an appraisal using MI-

D AS mo dels. Journal of Applie d Ec onometrics, 24(7):1187–

1206, No v em b er–Decem b er 2009. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Clemen ts:2013:R TF

[CG13] Mic hael P

. Clemen ts and Ana Beatriz Galv~ ao. Real-time fore-

casting of inflation and output gro wth with autoregressiv e mo d-

els in the presence of data revisions. Journal of Applie d Ec ono-

metrics, 28(3):458–477, April–Ma y 2013. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Chaudh uri:2016:GMM

[CG16] Sarasw ata Chaudh uri and Da vid K. Guilk ey . GMM with m ulti-

ple missing v ariables. Journal of Applie d Ec onometrics, 31(4):

678–706, June–July 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Clemen ts:2023:DFB

[CG23] Mic hael P

. Clemen ts and Ana Beatriz Galv~ ao. Densit y forecast-

ing with Ba y esian V ector Autoregressiv e mo dels under macro e-

conomic data uncertain t y . Journal of Applie d Ec onometrics, 38

(2):164–185, Marc h 2023. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Camp olieti:2014:TVD

[CGK14] Mic hele Camp olieti, Deb orah Gefang, and Gary Ko op. Time

v ariation in the dynamics of w ork er flo ws: evidence from North

America and Europ e. Journal of Applie d Ec onometrics, 29(2):

265–290, Marc h 2014. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Cati:1999:URP

[CGP99] Regina Celia Cati, Marcio G. P

. Garcia, and Pierre P erron.

Unit ro ots in the presence of abrupt go v ernmen tal in terv en-

tions with an application to Brazilian data. Journal of Applie d

Ec onometrics, 14(1):27–56, Jan uary–F ebruary 1999. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Casas:2021:TVI

[CGPX21] Isab el Casas, Jiti Gao, Bin P eng, and Shangyu Xie. Time-

v arying income elasticities of healthcare exp enditure for the

OECD and Eurozone. Journal of Applie d Ec onometrics, 36(3):

328–345, April–Ma y 2021. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Christensen:2004:SIE

[CGR04] Ben t Jesp er Christensen, Nabanita Datta Gupta, and John

Rust. Sp ecial issue on the econometrics of so cial insurance.

Journal of Applie d Ec onometrics, 19(6):647–648, 2004. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Choi:2018:WIR

[CGS18] Jaerim Choi, Jia ying Gu, and Sh u Shen. W eak-instrumen t ro-

bust inference for t w o-sample instrumen tal v ariables regression.

Journal of Applie d Ec onometrics, 33(1):109–125, Jan uary–

F ebruary 2018. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Cronin:2019:MED

[CGS19] Christopher J. Cronin, Da vid K. Guilk ey , and Ilene S. Sp eizer.

Measuremen t error in discrete health facilit y c hoice mo dels:

An example from urban Senegal. Journal of Applie d Ec ono-

metrics, 34(7):1102–1120, No v em b er–Decem b er 2019. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Clemen ts:1995:F CS

[CH95] Mic hael P

. Clemen ts and Da vid F. Hendry . F orecasting in coin-

tegrated systems. Journal of Applie d Ec onometrics, 10(2):127–

146, April–June 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Clemen ts:1996:ICS

[CH96] Mic hael P

. Clemen ts and Da vid F. Hendry

. In tercept correc-

tions and structural c hange. Journal of Applie d Ec onomet-

rics, 11(5):475–494, Septem b er 1996. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Carv alho:2005:CTC

[CH05] V asco M. Carv alho and Andrew C. Harv ey . Con v ergence in

the trends and cycles of Euro-zone income. Journal of Applie d

Ec onometrics, 20(2):275–289, 2005. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ch ung:2007:MFE

[CH07] Jaeh un Ch ung and Y ongmiao Hong. Mo del-free ev aluation of

directional predictabilit y in foreign exc hange mark ets. Journal

of Applie d Ec onometrics, 22(5):855–889, August 2007. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ciccarelli:2010:FUS

[CH10a] Matteo Ciccarelli and Kirstin Hubric h. F orecast uncertain t y:

sources, measuremen t and ev aluation. Journal of Applie d

Ec onometrics, 25(4):509–513, June–July 2010. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Clemen ts:2010:FET

[CH10b] Mic hael P

. Clemen ts and Da vid I. Harv ey . F orecast encompass-

ing tests and probabilit y forecasts. Journal of Applie d Ec ono-

metrics, 25(6):1028–1062, Septem b er–Octob er 2010. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Cop eland:2011:RPS

[CH11] Adam Cop eland and George Hall. The resp onse of prices, sales,

and output to temp orary c hanges in demand. Journal of Ap-

plie d Ec onometrics, 26(2):232–269, Marc h 2011. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Cham b ers:1992:ECT

[Cha92] Marcus J. Cham b ers. Estimation of a con tin uous-time dynamic

demand system. Journal of Applie d Ec onometrics, 7(1):53–

64, Jan uary–Marc h 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Cham b erlain:2000:EAM

[Cha00] Gary Cham b erlain. Econometric applications of maxmin ex-

p ected utilit y . Journal of Applie d Ec onometrics, 15(6):625–644,

No v em b er–Decem b er 2000. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Chattopadh y a y:2002:D AH

[Cha02] Sudip Chattopadh y a y . Div ergence in alternativ e Hic ksian w el-

fare measures: the case of rev ealed preference for public ameni-

ties. Journal of Applie d Ec onometrics, 17(6):641–666, Decem-

b er 2002. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Chan:2005:RRL

[Cha05] Josh ua C. C. Chan. Replication of the results in ‘learning

ab out heterogeneit y in returns to sc ho oling’. Journal of Ap-

plie d Ec onometrics, 20(3):439–443, Marc h–April 2005. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Chang:2011:SET

[Cha11] Sheng-Kai Chang. Sim ulation estimation of t w o-tiered dynamic

panel tobit mo dels with an application to the lab or supply of

Capp ellari:2004:MLI

[CJ04] Lorenzo Capp ellari and Stephen P

. Jenkins. Mo delling lo w

income transitions. Journal of Applie d Ec onometrics, 19(5):

593–610, Septem b er–Octob er 2004. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Chib:2016:BFR

[CJ16] Siddhartha Chib and Liana Jacobi. Ba y esian fuzzy re-

gression discon tin uit y analysis and returns to compulsory

sc ho oling. Journal of Applie d Ec onometrics, 31(6):1026–1047,

Septem b er–Octob er 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Choi:2020:D VN

[CJ20] In Choi and Han bat Jeong. Differencing v ersus nondifferencing

in factor-based forecasting. Journal of Applie d Ec onometrics,

35(6):728–750, Septem b er–Octob er 2020. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Carlson:2024:SSL

[CJ24] Alyssa Carlson and Riju Joshi. Sample selection in linear panel

data mo dels with heterogeneous co efficien ts. Journal of Applie d

Ec onometrics, 39(2):237–255, Marc h 2024. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Choi:2024:NAS

[CJPY24] Sangyup Choi, Jaeh un Jeong, Doh y eon P ark, and Dongho on

Y o o. News or animal spirits? Consumer confidence and eco-

nomic activit y: Redux. Journal of Applie d Ec onometrics, 39

(5):960–966, August 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Con to y annis:2004:DHB

[CJR04] P aul Con to y annis, Andrew M. Jones, and Nigel Rice. The dy-

namics of health in the British household panel surv ey . Jour-

nal of Applie d Ec onometrics, 19(4):473–503, July–August 2004.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Clemen ts:2007:EFF

[CJS07] Mic hael P

. Clemen ts, F red Joutz, and Herman O. Stekler. An

ev aluation of the forecasts of the federal reserv e: a p o oled

approac h. Journal of Applie d Ec onometrics, 22(1):121–136,

Jan uary–F ebruary 2007. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Corradi:2023:RFS

[CJS23] V alen tina Corradi, Sainan Jin, and Norman R. Sw anson. Ro-

bust forecast sup eriorit y testing with an application to assess-

ing p o ols of exp ert forecasters. Journal of Applie d Ec onomet-

rics, 38(4):596–622, June–July 2023. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Chan:2022:APR

[CJZ22] Josh ua C. C. Chan, Liana Jacobi, and Dan Zh u. An automated

prior robustness analysis in Ba y esian mo del comparison. Jour-

nal of Applie d Ec onometrics, 37(3):583–602, April–Ma y 2022.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Chen:2002:TIE

[CK02] Yi-Ting Chen and Ch ung-Ming Kuan. Time irrev ersibilit y and

EGAR

CH effects in US sto c k index returns. Journal of Ap-

plie d Ec onometrics, 17(5):565–578, Septem b er–Octob er 2002.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Chortareas:2013:HPP

[CK13] Georgios Chortareas and George Kap etanios. Ho w puzzling

is the PPP puzzle? An alternativ e half-life measure of con v er-

gence to PPP. Journal of Applie d Ec onometrics, 28(3):435–457,

April–Ma y 2013. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Chen:2014:SPE

[CK14] Stacey H. Chen and Shak eeb Khan. Semi-parametric esti-

mation of program impacts on disp ersion of p oten tial w ages.

Journal of Applie d Ec onometrics, 29(6):901–919, Septem b er–

Octob er 2014. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Conrad:2020:I

[CK20] Christian Conrad and Onno Kleen. Tw o are b etter than one:

V olatilit y forecasting using m ultiplicativ e comp onen t GAR CH–

MID AS mo de. Journal of Applie d Ec onometrics, 35(1):19–45,

Jan uary–F ebruary 2020. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Choi:2018:MFM

[CKKK18] In Choi, Dukpa Kim, Y un Jung Kim, and Noh-Sun Kw ark. A

m ultilev el factor mo del: Iden tification, asymptotic theory and

applications. Journal of Applie d Ec onometrics, 33(3):355–377,

April–Ma y 2018. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Creal:2013:GAS

[CKL13] Drew Creal, Siem Jan Ko opman, and Andr ´ e Lucas. General-

ized autoregressiv e score mo dels with applications. Journal of

Applie d Ec onometrics, 28(5):777–795, August 2013. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Carriero:2011:FLD

[CKM11] Andrea Carriero, George Kap etanios, and Massimiliano Mar-

cellino. F orecasting large datasets with Ba y esian reduced rank

m ultiv ariate mo dels. Journal of Applie d Ec onometrics, 26(5):

735–761, August 2011. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Callot:2017:MFL

[CKM17] Lauren t A. F. Callot, Anders B. Ko c k, and Marcelo C.

Medeiros. Mo deling and forecasting large realized co v ariance

matrices and p ortfolio c hoice. Journal of Applie d Ec onomet-

rics, 32(1):140–158, Jan uary–F ebruary 2017. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Chan:2016:BMT

[CKP16] Josh ua C. C. Chan, Gary Ko op, and Simon M. P otter. A

b ounded mo del of time v ariation in trend inflation, Nairu and

the Phillips Curv e. Journal of Applie d Ec onometrics, 31(3):

551–565, April–Ma y 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Caetano:2019:TCE

[CKT19] Gregorio Caetano, Josh Kinsler, and Hao T eng. T o w ards causal

estimates of c hildren’s time allo cation on skill dev elopmen t.

Journal of Applie d Ec onometrics, 34(4):588–605, June–July

2019. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Creal:2010:ER U

[CKZ10] Drew Creal, Siem Jan Ko opman, and Eric Ziv ot. Extracting

a robust US business cycle using a time-v arying m ultiv ariate

mo del-based bandpass filter. Journal of Applie d Ec onometrics,

25(4):695–719, June–July 2010. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Caggiano:2009:IOC

[CL09a] Gio v anni Caggiano and Leone Leonida. In ternational out-

put con v ergence: evidence from an auto correlation function

approac h. Journal of Applie d Ec onometrics, 24(1):139–162,

Jan uary–F ebruary 2009. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Chen:2009:LAE

[CL09b] Xiaohong Chen and Sydney C. Ludvigson. Land of addicts?

An empirical in v estigation of habit-based asset pricing mo dels.

Journal of Applie d Ec onometrics, 24(7):1057–1093, No v em b er–

Decem b er 2009. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Chang:2011:MLM

[CL11] Jae Bong Chang and Ja yson L. Lusk. Mixed logit mo dels: accu-

racy and soft w are c hoice. Journal of Applie d Ec onometrics, 26

(1):167–172, Jan uary–F ebruary 2011. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Conrad:2015:AL T

[CL15] Christian Conrad and Karin Lo c h. An ticipating long-term

sto c k mark et v olatilit y . Journal of Applie d Ec onometrics, 30

(7):1090–1114, No v em b er–Decem b er 2015. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Chen:2018:ECG

[CL18] Le-Y u Chen and Sokbae Lee. Exact computation of GMM

estimators for instrumen tal v ariable quan tile regression mo d-

els. Journal of Applie d Ec onometrics, 33(4):553–567, June–July

2018. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Chang:2023:RLH

[CL23] Andrew C. Chang and T race J. Levinson. Raiders of the lost

high-frequency forecasts: New data and evidence on the effi-

ciency of the F ed’s forecasting. Journal of Applie d Ec onomet-

rics, 38(1):88–104, Jan uary–F ebruary 2023. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Clark:2006:DEP

[Cla06] T o dd E. Clark. Disaggregate evidence on the p ersistence of

consumer price inflation. Journal of Applie d Ec onometrics, 21

(5):563–587, July–August 2006. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Clemen ts:1994:BRN

[Cle94] Mic hael P

. Clemen ts. Bo ok review: New dir e ctions in e c ono-

metric pr actic e, W. W. Charemza and D. F. Deadman, Edw ard

Elgar Publishing. Aldershot, 1992. ISBN 1-85278-461-x, hard-

co v er, £45.00, pp. 370. Journal of Applie d Ec onometrics, 9

(1):99–101, Jan uary–Marc h 1994. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Clemen ts:2022:IFP

[Cle22] Mic hael P

. Clemen ts. Individual forecaster p erceptions of the

p ersistence of sho c ks to GDP. Journal of Applie d Ec onomet-

rics, 37(3):640–656, April–Ma y 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Chou:2004:HIS

[CLH04] Shin-Yi Chou, Jin-T an Liu, and Cliff J. Huang. Health insur-

ance and sa vings o v er the life cycle — a semiparametric smo oth

co efficien t estimation. Journal of Applie d Ec onometrics, 19(3):

295–322, Ma y–June 2004. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Co:2006:ISD

[CLL

Y06] Catherine Y. Co, John S. Landon-Lane, and My eong-Su Y un.

In ter-state dynamics of in v en tion activities, 1930–2000. Jour-

nal of Applie d Ec onometrics, 21(8):1111–1134, Decem b er 2006.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Crafts:1989:CL V

[CLM89] N. F. R. Crafts, S. J. Leyb ourne, and T. C. Mills. The climac-

teric in Late Victorian Britain and F rance: A reappraisal of

the evidence. Journal of Applie d Ec onometrics, 4(2):103–117,

April–June 1989. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Creedy:1996:NLM

[CLM96] John Creedy

, Jenn y Ly e, and V ance L. Martin. A non-linear

mo del of the real US/UK exc hange rate. Journal of Applie d

Ec onometrics, 11(6):669–686, No v em b er 1996. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Chang:2018:CCC

[CLM18] Andrew C. Chang, Phillip Li, and Sha wn M. Martin. Compar-

ing cross-coun try estimates of Lorenz curv es using a Diric hlet

distribution across estimators and datasets. Journal of Applie d

Ec onometrics, 33(3):473–478, April–Ma y 2018. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Crossley:2022:RID

[CLP22] Thomas F. Crossley , P eter Lev ell, and Sta vros P oupakis. Re-

gression with an imputed dep enden t v ariable. Journal of

Applie d Ec onometrics, 37(7):1277–1294, No v em b er–Decem b er

2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Chicoine:2021:IHA

[CLS21] Luk e Chicoine, Emily Ly ons, and Alexia Sah ue. The impact

of HIV/AIDS on h uman capital in v estmen t in Sub-Saharan

Africa: New evidence. Journal of Applie d Ec onometrics, 36(6):

842–852, Septem b er–Octob er 2021. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Cano v a:2010:ETS

[CLSM10] F abio Cano v a, Da vid Lop ez-Salido, and Claudio Mic helacci.

The effects of tec hnology sho c ks on hours and output: a ro-

bustness analysis. Journal of Applie d Ec onometrics, 25(5):755–

773, August 2010. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Coulom b e:2022:HML

[CLSS22] Philipp e Goulet Coulom b e, Maxime Leroux, Dalib or Ste-

v ano vic, and St ´ ephane Surprenan t. Ho w is mac hine learning

useful for macro economic forecasting? Journal of Applie d

Ec onometrics, 37(5):920–964, August 2022. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Carneiro:2017:AMR

[CLU17] P edro Carneiro, Mic hael Lokshin, and Nithin Umapathi. Av-

erage and marginal returns to upp er secondary sc ho oling in

Indonesia. Journal of Applie d Ec onometrics, 32(1):16–36,

Jan uary–F ebruary 2017. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Cameron:2001:EUH

[CM01] Ga vin Cameron and John Muellbauer. Earnings, unemplo y-

men t, and housing in Britain. Journal of Applie d Ec onomet-

rics, 16(3):203–220, Ma y–June 2001. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Chan:2002:MLE

[CM02] F elix Chan and Mic hael McAleer. Maxim um lik eliho o d estima-

tion of ST

AR and ST

AR–GAR

CH mo dels: theory and Mon te

Carlo evidence. Journal of Applie d Ec onometrics, 17(5):509–

534, Septem b er–Octob er 2002. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Carro:2006:DMC

[CM06] Jes ´ us M. Carro and P edro Mira. A dynamic mo del of con tra-

ceptiv e c hoice of Spanish couples. Journal of Applie d Ec ono-

metrics, 21(7):955–980, No v em b er 2006. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Christo doulakis:2009:APE

[CM09] G. A. Christo doulakis and E. C. Mamatzakis. Assessing the

prudence of economic forecasts in the EU. Journal of Applie d

Ec onometrics, 24(4):583–606, June–July 2009. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Clark:2010:AFV

[CM10] T o dd E. Clark and Mic hael W. McCrac k en. Av eraging forecasts

from V

ARs with uncertain instabilities. Journal of Applie d

Cribari-Neto:1999:R Y A

[CNZ99] F rancisco Cribari-Neto and Sp yros G. Zark os. R: y et another

econometric programming en vironmen t. Journal of Applie d

Ec onometrics, 14(3):319–329, Ma y–June 1999. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Corbae:1989:R WT

[CO89] Dean Corbae and Sam Ouliaris. A random w alk through the

Gibson parado x. Journal of Applie d Ec onometrics, 4(3):295–

303, July–Septem b er 1989. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Co oley:1996:TSA

[CO96] Thomas F. Co oley and Masao Ogaki. A time series analysis of

real w ages, consumption and asset returns. Journal of Applie d

Ec onometrics, 11(2):119–134, Marc h 1996. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Co elli:1996:MTF

[Co e96] T. J. Co elli. Measuremen t of total factor pro ductivit y gro wth

and biases in tec hnological c hange in W estern Australian agri-

culture. Journal of Applie d Ec onometrics, 11(1):77–91, Jan-

uary 1996. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Coleman:1992:BR C

[Col92] William Coleman. Bo ok review: Conc eptual anomalies in Ec o-

nomics and Statistics. L essons fr om the So cial Exp eriment, L.

G. Neub erg, first edition, Cam bridge Univ ersit y Press, New

Y ork, 1989, ISBN 0521-30444X, Hardco v er, $54.40. Pp. xiv

+ 365. Journal of Applie d Ec onometrics, 7(3):333–334, July–

Septem b er 1992. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Co ok:2009:RES

[Co o09] Stev en Co ok. A re-examination of the stationarit y of in-

flation. Journal of Applie d Ec onometrics, 24(6):1047–1053,

Septem b er–Octob er 2009. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Clark e:2019:DSB

[COQD19] Damian Clark e, Sonia Oreffice, and Climen t Quin tana-

Domeque. The demand for season of birth. Journal of Applie d

Ec onometrics, 34(5):707–723, August 2019. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Correa:2012:ICU

[Cor12] Juan A. Correa. Inno v ation and comp etition: An unstable

relationship. Journal of Applie d Ec onometrics, 27(1):160–166,

Jan uary–F ebruary 2012. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Coulom b e:2024:MRF

[Cou24] Philipp e Goulet Coulom b e. The macro econom y as a random

forest. Journal of Applie d Ec onometrics, 39(3):401–421, April–

Ma y 2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Cotterman:1992:CAA

[CP92] R. Cotterman and F. P eracc hi. Classification and aggregation:

An application to industrial classification in CPS data. Jour-

nal of Applie d Ec onometrics, 7(1):31–51, Jan uary–Marc h 1992.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Culv er:1997:TUR

[CP97] Sarah E. Culv er and Da vid H. P ap ell. Is there a unit ro ot in the

inflation rate? Evidence from sequen tial break and panel data

mo dels. Journal of Applie d Ec onometrics, 12(4):435–444, July

1997. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Cho:2018:STP

[CP18] Jin Seo Cho and P eter C. B. Phillips. Sequen tially test-

ing p olynomial mo del h yp otheses using p o w er transforms of

regressors. Journal of Applie d Ec onometrics, 33(1):141–159,

Jan uary–F ebruary 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Corsi:2015:MAK

[CP A15] F ulvio Corsi, Stefano P eluso, and F rancesco Audrino. Miss-

ing in async hronicit y: A Kalman-em approac h for m ultiv ariate

realized co v ariance estimation. Journal of Applie d Ec onomet-

rics, 30(3):377–397, April–Ma y 2015. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Co c kx:2019:MEG

[CPB19] Bart Co c kx, Matteo Picc hio, and Stijn Baert. Mo deling the

effects of grade reten tion in high sc ho ol. Journal of Applie d

Ec onometrics, 34(3):403–424, April–Ma y 2019. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Champagne:2020:IBC

[CPBS20] Julien Champagne, Guillaume P oulin-Bellisle, and Ro drigo

Sekk el. In tro ducing the Bank of Canada staff economic pro-

jections database. Journal of Applie d Ec onometrics, 35(1):

114–129, Jan uary–F ebruary 2020. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Camac ho:2002:WLI

[CPQ02] Maximo Camac ho and Gabriel P erez-Quiros. This is what the

leading indicators lead. Journal of Applie d Ec onometrics, 17

(1):61–80, Jan uary–F ebruary 2002. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Camac ho:2010:IES

[CPQ10] Maximo Camac ho and Gabriel P erez-Quiros. In tro ducing the

euro-sting: Short-term indicator of euro area gro wth. Jour-

nal of Applie d Ec onometrics, 25(4):663–694, June–July 2010.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Camac ho:2015:ENS

[CPQP15] Maximo Camac ho, Gabriel P erez-Quiros, and Pilar P oncela.

Extracting nonlinear signals from sev eral economic indicators.

Journal of Applie d Ec onometrics, 30(7):1073–1089, No v em b er–

Decem b er 2015. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Cen torrino:2024:BET

[CPUBUW24] Sam uele Cen torrino, Mar ´ ıa P ´ erez-Urdiales, Boris Bra v o-Ureta,

and Alan W all. Binary endogenous treatmen t in sto c hastic

fron tier mo dels with an application to soil conserv ation in El

Salv ador. Journal of Applie d Ec onometrics, 39(3):365–382,

April–Ma y 2024. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Camp o:2003:AFP

[CPV03] Sandra Camp o, Isab elle P errigne, and Quang V uong. Asymme-

try in first-price auctions with affiliated priv ate v alues. Jour-

nal of Applie d Ec onometrics, 18(2):179–207, Marc h–April 2003.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Ch udik:2018:HPJ

[CPY18] Alexander Ch udik, M. Hashem P esaran, and Jui-Ch ung Y ang.

Half-panel jac kknife fixed-effects estimation of linear panels

with w eakly exogenous regressors. Journal of Applie d Ec ono-

metrics, 33(6):816–836, Septem b er–Octob er 2018. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Corn w ell:1988:EEP

[CR88] Christopher Corn w ell and P eter Rup ert. Efficien t estimation

with panel data: An empirical comparison of instrumen tal v ari-

ables estimators. Journal of Applie d Ec onometrics, 3(2):149–

155, April 1988. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Castagnetti:2013:ECB

[CR13] Carolina Castagnetti and Eduardo Rossi. Euro corp orate b ond

risk factors. Journal of Applie d Ec onometrics, 28(3):372–391,

April–Ma y 2013. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Clark:2015:MFP

[CR15] T o dd E. Clark and F rancesco Ra v azzolo. Macro economic fore-

casting p erformance under alternativ e sp ecifications of time-

v arying v olatilit y . Journal of Applie d Ec onometrics, 30(4):

551–575, June–July 2015. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Cygan-Rehm:2022:TNW

[CR22] Kamila Cygan-Rehm. Are there no w age returns to com-

pulsory sc ho oling in German y? A reassessmen t. Journal of

Applie d Ec onometrics, 37(1):218–223, Jan uary–F ebruary 2022.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Cho:2024:R GV

[CR24] Do o y eon Cho and Seungh w a Rho. Reassessing gro wth vul-

nerabilit y . Journal of Applie d Ec onometrics, 39(1):225–234,

Jan uary–F ebruary 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Crafts:1987:CS

[Cra87] N. F. R. Crafts. Cliometrics, 1971–1986: A surv ey . Journal

of Applie d Ec onometrics, 2(3):171–192, July 1987. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Creel:2007:RFM

[Cre07] Mic hael Creel. I ran four million probits last nigh t: HPC clus-

tering with P arallelKnoppix. Journal of Applie d Ec onomet-

rics, 22(1):215–223, Jan uary–F ebruary 2007. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Conrad:1991:DDN

[CS91] K. Conrad and M. Sc hr¨ oder. Demand for durable and

nondurable go o ds, en vironmen tal p olicy and consumer w el-

fare. Journal of Applie d Ec onometrics, 6(3):271–286, July–

Septem b er 1991. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Clemen ts:1999:MCS

[CS99] Mic hael P

. Clemen ts and Jerem y Smith. A Mon te Carlo study

of the forecasting p erformance of empirical SET

AR mo dels.

Journal of Applie d Ec onometrics, 14(2):123–141, Marc h–April

1999. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Choirat:2009:EP

[CS09] Christine Choirat and Raffello Seri. Econometrics with Python.

Journal of Applie d Ec onometrics, 24(4):698–704, June–July

2009. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Chang:2014:DGE

[CS14] Dongfeng Chang and Ap ostolos Serletis. The demand for gaso-

line: evidence from household surv ey data. Journal of Applie d

Ec onometrics, 29(2):291–313, Marc h 2014. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Cano v a:2015:EMP

[CS15] F abio Cano v a and Alain Sc hlaepfer. Has the Euro–

Mediterranean partnership affected Mediterranean business cy-

cles? Journal of Applie d Ec onometrics, 30(2):241–262, Marc h

2015. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Canen:2021:CA U

[CS21a] Nathan Canen and Kyungc h ul Song. Coun terfactual analy-

sis under partial iden tification using lo cally robust refinemen t.

Journal of Applie d Ec onometrics, 36(4):416–436, June–July

2021. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Chou:2021:WTU

[CS21b] Cheng Chou and Ruo y ao Shi. What time use surv eys can (and

cannot) tell us ab out lab or supply

. Journal of Applie d Ec ono-

metrics, 36(7):917–937, No v em b er–Decem b er 2021. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Christiansen:2012:CLF

[CSS12] Charlotte Christiansen, Maik Sc hmeling, and Andreas Sc hrimpf.

A comprehensiv e lo ok at financial v olatilit y prediction b y eco-

nomic v ariables. Journal of Applie d Ec onometrics, 27(6):956–

977, Septem b er–Octob er 2012. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Cano v a:2014:IRA

[CSvD14] F abio Cano v a, F rank Sc horfheide, and Herman v an Dijk. In-

tro duction to recen t adv ances in metho ds and applications for

DSGE mo dels. Journal of Applie d Ec onometrics, 29(7):1029–

1030, No v em b er–Decem b er 2014. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Cameron:1986:EMB

[CT86a] A. Colin Cameron and Pra vin K. T riv edi. Econometric mo dels

based on coun t data. Comparisons and applications of some

estimators and tests. Journal of Applie d Ec onometrics, 1(1):29–

53, Jan uary 1986. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Cuth b ertson:1986:MAD

[CT86b] Keith Cuth b ertson and Mark P . T a ylor. Monetary an ticipation

and the demand for money in the U.K.: T esting rationalit y in

the sho c k-absorb er h yp othesis. Journal of Applie d Ec onomet-

rics, 1(4):355–365, Octob er 1986. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Cao:1992:NTS

[CT92] C. Q. Cao and R. S. Tsa y . Nonlinear time-series analysis

of sto c k v olatilities. Journal of Applie d Ec onometrics, 7(S1):

S165–S185, Decem b er 1992. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Conley:2002:SED

[CT02] Timoth y G. Conley and Giorgio T opa. So cio-economic dis-

tance and spatial patterns in unemplo ymen t. Journal of Ap-

plie d Ec onometrics, 17(4):303–327, July–August 2002. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Clemen ts:2003:EIF

[CT03a] Mic hael P

. Clemen ts and Nic k T a ylor. Ev aluating in terv al

forecasts of high-frequency financial data. Journal of Ap-

plie d Ec onometrics, 18(4):445–456, July–August 2003. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Conley:2003:ILI

[CT03b] Timoth y G. Conley and Giorgio T opa. Iden tification of lo-

cal in teraction mo dels with imp erfect lo cation data. Journal

of Applie d Ec onometrics, 18(5):605–618, Septem b er–Octob er

2003. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Carro:2014:SDH

[CT14] Jesus M. Carro and Alejandra T raferri. State dep endence and

heterogeneit y in health using a bias–corrected fixed–effects esti-

mator. Journal of Applie d Ec onometrics, 29(2):181–207, Marc h

2014. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Chan:2015:PPC

[CT15] Josh ua C. C. Chan and Justin L. T obias. Priors and p oste-

rior computation in linear endogenous v ariable mo dels with

Desjardins:2023:HRE

[DDL23b] Denise Desjardins, Georges Dionne, and Y ang Lu. Hierarc hi-

cal random-effects mo del for the insurance pricing of v ehicles

b elonging to a fleet. Journal of Applie d Ec onometrics, 38(2):

242–259, Marc h 2023. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Demirer:2018:EGB

[DDL

Y18] Mert Demirer, F rancis X. Dieb old, Laura Liu, and Kamil Yil-

maz. Estimating global bank net w ork connectedness. Journal

of Applie d Ec onometrics, 33(1):1–15, Jan uary–F ebruary 2018.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Dees:2007:EIL

[DdMPS07] Stephane Dees, Filipp o di Mauro, M. Hashem P esaran, and

L. V anessa Smith. Exploring the in ternational link ages of the

euro area: a global V

AR analysis. Journal of Applie d Ec ono-

metrics, 22(1):1–38, Jan uary–F ebruary 2007. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

DeArcangelis:1992:BRS

[De 92] Giusepp e De Arcangelis. Bo ok review: Statistic al analysis

and for e c asting of e c onomic structur al change. P. Hack (e d.)

Springer-V erlag, Berlin, Heidelb erg, New Y ork, London, P aris,

T oky o, Hong Kong, 1989, pp. xix + 488. ISBN 0-387-51454-

6; hardb ound. Journal of Applie d Ec onometrics, 7(4):435–436,

Octob er–Decem b er 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

DeArcangelis:1993:BRS

[De 93] Giusepp e De Arcangelis. Bo ok review: Structur al Equations

with L atent V ariables, Kenneth A. Bollen. John Wiley and

Sons, Inc., New Y ork, Chic hester, Brisbane, T oron to, Singa-

p ore, 1989, ISBN 0-471-01171-1, £39.90 hardb ound, pp. xiv +

514. Journal of Applie d Ec onometrics, 8(1):111–113, Jan uary–

Marc h 1993. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

DeJong:1994:UAE

[De 94] F. De Jong. A univ ariate analysis of EMS exc hange rates using

a target zone mo del. Journal of Applie d Ec onometrics, 9(1):31–

45, Jan uary–Marc h 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Douc h:2022:BTE

[DE22] Mustapha Douc h and T erence Hu w Edw ards. The bilateral

trade effects of announcemen t sho c ks: Brexit as a natural field

exp erimen t. Journal of Applie d Ec onometrics, 37(2):305–329,

Marc h 2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Dejong:1993:BIL

[Dej93] D. N. Dejong. Ba y esian inference in limited dep enden t v ariable

mo dels. An application to measuring strik e duration. Jour-

nal of Applie d Ec onometrics, 8(2):115–128, April–June 1993.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Demetriades:1989:RBL

[Dem89] P anik os O. Demetriades. The relationship b et w een the lev el

and v ariabilit y of inflation: Theory and evidence. Journal

of Applie d Ec onometrics, 4(3):239–250, July–Septem b er 1989.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Dennis:2006:PPU

[Den06] Ric hard Dennis. The p olicy preferences of the US F ederal re-

serv e. Journal of Applie d Ec onometrics, 21(1):55–77, Jan uary–

F ebruary 2006. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Depalo:2018:I IP

[Dep18] Domenico Depalo. Iden tification issues in the public/priv ate

w age gap, with an application to Italy. Journal of Applie d

Ec onometrics, 33(3):435–456, April–Ma y 2018. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Desc hamps:1993:JTR

[Des93] P

. J. Desc hamps. Join t tests for regularit y and auto correlation

in allo cation systems. Journal of Applie d Ec onometrics, 8(2):

195–211, April–June 1993. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Desc hamps:2003:TVI

[Des03] Philipp e J. Desc hamps. Time-v arying in tercepts and equilib-

rium analysis: an extension of the dynamic almost ideal de-

mand mo del. Journal of Applie d Ec onometrics, 18(2):209–236,

Marc h–April 2003. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Desc hamps:2008:CST

[Des08] Philipp e J. Desc hamps. Comparing smo oth transition and

Mark o v switc hing autoregressiv e mo dels of US unemplo ymen t.

Journal of Applie d Ec onometrics, 23(4):435–462, June 2008.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Dev ereux:2007:SSB

[Dev07] P aul J. Dev ereux. Small-sample bias in syn thetic cohort mo d-

els of lab or supply

. Journal of Applie d Ec onometrics, 22(4):

839–848, June–July 2007. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Da vis:1997:FSU

[DF97] E. Philip Da vis and Gabriel F agan. Are financial spreads use-

ful indicators of future inflation and output gro wth in EU

coun tries? Journal of Applie d Ec onometrics, 12(6):701–714,

No v em b er–Decem b er 1997. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Dardanoni:2012:SMI

[DFF12] V alen tino Dardanoni, Mario Fiorini, and An tonio F orcina.

Sto c hastic monotonicit y in in tergenerational mobilit y tables.

Journal of Applie d Ec onometrics, 27(1):85–107, Jan uary–

F ebruary 2012. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Duv al:2021:RPE

[DFM21] Romain Duv al, Da vide F urceri, and Jak ob Miethe. Robust

p olitical econom y correlates of ma jor pro duct and lab or mark et

reforms in adv anced economies: Evidence from BAMLE for

logit mo dels. Journal of Applie d Ec onometrics, 36(1):98–124,

Jan uary–F ebruary 2021. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Dec hert:1992:LEN

[DG92] W. D. Dec hert and R. Genca y . Ly apuno v exp onen ts as a non-

parametric diagnostic for stabilit y analysis. Journal of Applie d

Ec onometrics, 7(S1):S41–S60, Decem b er 1992. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Drukk er:2003:RRE

[DG03] Da vid M. Drukk er and W eih ua Guan. “Replicating the results

in ‘On efficien t estimation with panel data: an empirical com-

parison of instrumen tal v ariables estimators’ ”: b y Baltagi, B.

H. and Khan ti-Ak om, S. (1990), Journal of Applied Economet-

rics, V ol 5, pages 401–406. Journal of Applie d Ec onometrics,

18(1):119, Jan uary–F ebruary 2003. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic). See [BKA90 ].

DiezDeLosRios:2011:A VN

[DG11] An tonio Diez De Los Rios and Ren ´ e Garcia. Assessing and

v aluing the nonlinear structure of hedge fund returns. Journal

of Applie d Ec onometrics, 26(2):193–212, Marc h 2011. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

deGendre:2024:RER

[dGFS24] Alexandra de Gendre, Jan F eld, and Nicol´ as Salamanca. Re-

examining the relationship b et w een patience, risk-taking, and

h uman capital in v estmen t across coun tries. Journal of Applie d

Ec onometrics, 39(4):705–713, June–July 2024. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

D Agostino:2013:MFS

[DGG13] An tonello D’Agostino, Luca Gam b etti, and Domenico Gian-

none. Macro economic forecasting and structural c hange. Jour-

nal of Applie d Ec onometrics, 28(1):82–101, Jan uary–F ebruary

2013. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Do v ern:2024:TDS

[DGK24] Jonas Do v ern, Alexander Glas, and Geoff Kenn y . T esting for

differences in surv ey-based densit y exp ectations: a comp osi-

tional data approac h. Journal of Applie d Ec onometrics, 39(6):

1104–1122, Septem b er–Octob er 2024. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Dolado:2003:LRD

[DGM03] Juan J. Dolado, Jes ´ us Gonzalo, and Laura Ma y oral. Long-

range dep endence in Spanish p olitical opinion p oll series. Jour-

nal of Applie d Ec onometrics, 18(2):137–155, Marc h–April 2003.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Dela v ande:2011:EPE

[DGM11] Adeline Dela v ande, Xa vier Gin ´ e, and Da vid McKenzie. Elic-

iting probabilistic exp ectations with visual aids in dev eloping

coun tries: ho w sensitiv e are answ ers to v ariations in elicita-

tion design? Journal of Applie d Ec onometrics, 26(3):479–497,

April–Ma y 2011. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Domo witz:1990:IEC

[DH90] Ian Domo witz and Craig S. Hakkio. In terpreting an error cor-

rection mo del: P artial adjustmen t, forw ard-lo oking b eha viour,

and dynamic in ternational money demand. Journal of Applie d

Ec onometrics, 5(1):29–46, Jan uary–Marc h 1990. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Douglas:2010:W GP

[DH10] Christopher Douglas and Ana Mar ´ ıa Herrera. Wh y are gasoline

prices stic ky? A test of alternativ e mo dels of price adjustmen t.

Journal of Applie d Ec onometrics, 25(6):903–928, Septem b er–

Octob er 2010. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Demetrescu:2016:DTN

[DH16] Matei Demetrescu and Ulric h Homm. Directed tests of no cross-

sectional correlation in large-N panel data mo dels. Journal

of Applie d Ec onometrics, 31(1):4–31, Jan uary–F ebruary 2016.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Demetrescu:2022:RIU

[DHKB22] Matei Demetrescu, Christoph Hanc k, and Robinson Kruse-

Bec her. Robust inference under time-v arying v olatilit y: a real-

time ev aluation of professional forecasters. Journal of Applie d

Ec onometrics, 37(5):1010–1030, August 2022. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Dagsvik:2011:ERS

[DHR11] John K. Dagsvik, T orb jørn Hægeland, and Arvid Raknerud.

Estimating the returns to sc ho oling: a lik eliho o d approac h

based on normal mixtures. Journal of Applie d Ec onometrics,

26(4):613–640, June–July 2011. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

deHaan:2022:IPL

[dHW22] Jak ob de Haan and Rasm us Wiese. The impact of pro duct and

lab our mark et reform on gro wth: Evidence for OECD coun tries

based on lo cal pro jections. Journal of Applie d Ec onometrics,

37(4):746–770, June–July 2022. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Dieb old:1989:STS

[Die89] F rancis X. Dieb old. Structural time series analysis and mo d-

elling pac k age: A review. Journal of Applie d Ec onometrics, 4

(2):195–204, April–June 1989. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Dew ac h ter:2014:IYC

[DIL14] Hans Dew ac h ter, Leonardo Iania, and Marco Lyrio. Informa-

tion in the yield curv e: a macro–finance approac h. Journal

of Applie d Ec onometrics, 29(1):42–64, Jan uary–F ebruary 2014.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Dub ois:2008:ISI

[DIM08] Pierre Dub ois, Marc Iv aldi, and Thierry Magnac. In tro duction

to the sp ecial issue on the econometrics of auctions. Journal

of Applie d Ec onometrics, 23(7):867–869, No v em b er–Decem b er

2008. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Dineen:1991:PEM

[Din91] Chris Dineen. Progressiv e econometric mo delling (PERM): A

review. Journal of Applie d Ec onometrics, 6(2):213–217, April–

June 1991. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

DeJong:2000:KIV

[DIW00] Da vid N. DeJong, Beth F. Ingram, and Charles H. Whiteman.

Keynesian impulses v ersus Solo w residuals: iden tifying sources

of business cycle fluctuations. Journal of Applie d Ec onometrics,

15(3):311–329, Ma y–June 2000. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Durlauf:1995:MR C

[DJ95] Stev en N. Durlauf and P aul A. Johnson. Multiple regimes and

cross-coun try gro wth b eha viour. Journal of Applie d Ec onomet-

rics, 10(4):365–384, Octob er–Decem b er 1995. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Dahlb erg:2000:EDB

[DJ00] Matz Dahlb erg and Ev a Johansson. An examination of the dy-

namic b eha viour of lo cal go v ernmen ts using GMM b o otstrap-

ping metho ds. Journal of Applie d Ec onometrics, 15(4):401–

416, July–August 2000. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Dagsvik:2016:LSC

[DJ16] John K. Dagsvik and Zhiy ang Jia. Lab or supply as a c hoice

among laten t jobs: Unobserv ed heterogeneit y and iden tifica-

tion. Journal of Applie d Ec onometrics, 31(3):487–506, April–

Ma y 2016. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Dynarski:2018:HIF

[DJK18] Susan Dynarski, Brian Jacob, and Daniel Kreisman. Ho w

imp ortan t are fixed effects and time trends in estimating re-

turns to sc ho oling? Evidence from a replication of Jacobson,

Lalonde, and Sulliv an, 2005. Journal of Applie d Ec onometrics,

33(7):1098–1108, No v em b er–Decem b er 2018. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Djogb enou:2020:CRA

[Djo20] An toine A. Djogb enou. Como v emen ts in the real activit y of de-

v elop ed and emerging economies: A test of global v ersus sp e-

cific in ternational factors. Journal of Applie d Ec onometrics, 35

(3):344–370, April–Ma y 2020. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Delgado:1998:TNN

[DM98] Miguel A. Delgado and Juan Mora. T esting non-nested semi-

parametric mo dels: an application to Engel curv es sp ecifica-

tion. Journal of Applie d Ec onometrics, 13(2):145–162, Marc h–

April 1998. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Durlauf:2003:SIE

[DM03] Stev en N. Durlauf and Rob ert A. Moffitt. Sp ecial issue on

empirical analysis of so cial in teractions. Journal of Applie d

Ec onometrics, 18(5):499, Septem b er–Octob er 2003. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Da vidson:2006:CAJ

[DM06a] Russell Da vidson and James G. MacKinnon. The case

against JIVE. Journal of Applie d Ec onometrics, 21(6):827–833,

Septem b er–Octob er 2006. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic). See [AD06, BD06] and reply

[DM06b].

Da vidson:2006:RAD

[DM06b] Russell Da vidson and James G. MacKinnon. Reply to Ac k er-

b erg and Dev ereux and Blomquist and Dahlb erg on ‘The case

against JIVE’. Journal of Applie d Ec onometrics, 21(6):843–

844, Septem b er–Octob er 2006. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Dungey:2007:UFM

[DM07] Mardi Dungey and V ance L. Martin. Unra v elling financial mar-

k et link ages during crises. Journal of Applie d Ec onometrics, 22

(1):89–119, Jan uary–F ebruary 2007. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Dominitz:2011:MIE

[DM11] Jeff Dominitz and Charles F. Manski. Measuring and in terpret-

ing exp ectations of equit y returns. Journal of Applie d Ec ono-

metrics, 26(3):352–370, April–Ma y 2011. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Dobb elaere:2013:PDE

[DM13] Sabien Dobb elaere and Jacques Mairesse. P anel data esti-

mates of the pro duction function and pro duct and lab or mark et

imp erfections. Journal of Applie d Ec onometrics, 28(1):1–46,

Jan uary–F ebruary 2013. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Donni:2018:CDH

[DM18] Olivier Donni and Eleonora Matteazzi. Collectiv e decisions,

household pro duction, and lab or force participation. Journal of

Applie d Ec onometrics, 33(7):1064–1080, No v em b er–Decem b er

2018. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Do v ern:2020:OIT

[DM20] Jonas Do v ern and Hans Manner. Order-in v arian t tests for

prop er calibration of m ultiv ariate densit y forecasts. Jour-

nal of Applie d Ec onometrics, 35(4):440–456, June–July 2020.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Das:2005:WWE

[DMM05] Sanghamitra Das, Charles F. Manski, and Mark D. Man uszak.

W alk or w ait? An empirical analysis of street crossing deci-

sions. Journal of Applie d Ec onometrics, 20(4):529–548, Ma y–

June 2005. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Dungey:2000:MLF

[DMP00] Mardi Dungey , V ance L. Martin, and Adrian R. P agan. A

m ultiv ariate laten t factor decomp osition of in ternational b ond

yield spreads. Journal of Applie d Ec onometrics, 15(6):697–715,

No v em b er–Decem b er 2000. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Deij:2021:WIG

[DMP21] Sabine Deij, Jak ob B. Madsen, and Laura Puzzello. When are

instrumen ts generated from geographic c haracteristics in bilat-

eral relationships in v alid? Journal of Applie d Ec onometrics, 36

(4):437–452, June–July 2021. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Dewitte:2024:GTD

[DMR24] Rub en Dewitte, Bruno Merlev ede, and Glenn Ra yp. Gains from

trade: Demand, supply

, and idiosyncratic sho c ks. Journal of

Applie d Ec onometrics, 39(5):870–886, August 2024. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Deb:2006:BA T

[DMT06] P artha Deb, Murat K. Munkin, and Pra vin K. T riv edi.

Ba y esian analysis of the t w o-part mo del with endogeneit y: ap-

plication to health care exp enditure. Journal of Applie d Ec ono-

metrics, 21(7):1081–1099, No v em b er 2006. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

DeBruin:2011:MCU

[DMTvdK11] W¨ andi Bruine De Bruin, Charles F. Manski, Giorgio T opa,

and Wilb ert v an der Klaau w. Measuring consumer uncertain t y

ab out future inflation. Journal of Applie d Ec onometrics, 26(3):

454–478, April–Ma y 2011. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Duernec k er:2022:TOG

[DMVR22] Georg Duernec k er, Moritz Mey er, and F ernando V ega-

Redondo. T rade op enness and gro wth: a net w ork-based ap-

proac h. Journal of Applie d Ec onometrics, 37(6):1182–1203,

Septem b er–Octob er 2022. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Da vidson:1994:MUG

[DMW94] J. Da vidson, G. Madonia, and P . W esta w a y . Mo delling the UK

gilt-edged mark et. Journal of Applie d Ec onometrics, 9(3):231–

253, July–Septem b er 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Dieb old:1989:DER

[DN89] F rancis X. Dieb old and Marc Nerlo v e. The dynamics of ex-

c hange rate v olatilit y: A m ultiv ariate laten t factor AR CH

mo del. Journal of Applie d Ec onometrics, 4(1):1–21, Jan uary–

Marc h 1989. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Doser:2023:IEN

[DNRS23] Alexander Doser, Ricardo Nunes, Nikhil Rao, and Viac hesla v

Sheremiro v. Inflation exp ectations and nonlinearities in the

Phillips curv e. Journal of Applie d Ec onometrics, 38(4):453–

471, June–July 2023. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Dungey:2014:MLO

[DO14] Mardi Dungey and Denise R. Osb orn. Mo delling large op en

economies with in ternational link ages: the USA and euro area.

Journal of Applie d Ec onometrics, 29(3):377–393, April–Ma y

2014. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Doh:2013:LRR

[Doh13] T aey oung Doh. Long-run risks in the term structure of in terest

rates: estimation. Journal of Applie d Ec onometrics, 28(3):478–

497, April–Ma y 2013. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Dong:2015:RD A

[Don15] Yingying Dong. Regression discon tin uit y applications with

rounding errors in the running v ariable. Journal of Applie d

Ec onometrics, 30(3):422–446, April–Ma y 2015. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Do v onon:2013:CHF

[Do v13] Prosp er Do v onon. Conditionally heterosk edastic factor mo dels

with sk ewness and lev erage effects. Journal of Applie d Ec ono-

metrics, 28(7):1110–1137, No v em b er–Decem b er 2013. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

DeHaan:2011:EIS

[DP11] Monique De Haan and Erik Plug. Estimating in tergenera-

tional sc ho oling mobilit y on censored samples: consequences

and remedies. Journal of Applie d Ec onometrics, 26(1):151–166,

Jan uary–F ebruary 2011. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

DeLuca:2012:EEC

[DP12] Giusepp e De Luca and F ranco P eracc hi. Estimating En-

gel curv es under unit and item nonresp onse. Journal of

Applie d Ec onometrics, 27(7):1076–1099, No v em b er–Decem b er

2012. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Delgado:2013:EEE

[DP13] Mic hael S. Delgado and Christopher F. P armeter. Em barrass-

ingly easy em barrassingly parallel pro cessing in R. Journal of

Applie d Ec onometrics, 28(7):1224–1230, No v em b er–Decem b er

2013. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Donk ers:2006:DTS

[DPJF06] Bas Donk ers, Ric hard P aap, Jedid-Jah Jonk er, and Philip Hans

F ranses. Deriving target selection rules from endogenously se-

lected samples. Journal of Applie d Ec onometrics, 21(5):549–

562, July–August 2006. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Donald:2006:EMM

[DPR06] Stephen G. Donald, Harry J. P aarsc h, and Jacques Rob ert. An

empirical mo del of the m ulti-unit, sequen tial, clo c k auction.

Journal of Applie d Ec onometrics, 21(8):1221–1247, Decem b er

2006. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

DeCrom brugghe:1997:SDF

[DPU97] Denis De Crom brugghe, F ranz C. P alm, and Jean-Pierre Ur-

bain. Statistical demand functions for fo o d in the USA and the

Netherlands. Journal of Applie d Ec onometrics, 12(5):615–645,

Septem b er–Octob er 1997. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Danielsson:1993:A GI

[DR93] J. Danielsson and J.-F. Ric hard. Accelerated Gaussian im-

p ortance sampler with application to dynamic laten t v ariable

mo dels. Journal of Applie d Ec onometrics, 8(S1):S153–S173,

Decem b er 1993. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Dela v ande:2011:IUA

[DR11] Adeline Dela v ande and Susann Roh w edder. Individuals’ uncer-

tain t y ab out future so cial securit y b enefits and p ortfolio c hoice.

Journal of Applie d Ec onometrics, 26(3):498–519, April–Ma y

2011. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

DiP orto:2013:TLR

[DR13] Edoardo Di P orto and F ederico Rev elli. T ax–limited reaction

functions. Journal of Applie d Ec onometrics, 28(5):823–839,

August 2013. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Dungey:2018:IC

[DR18] Mardi Dungey and Eric Renault. Iden tifying con tagion. Jour-

nal of Applie d Ec onometrics, 33(2):227–250, Marc h 2018. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

deRo os:2010:DMU

[dRS10] Nicolas de Ro os and Yianis Sarafidis. Decision making under

risk in deal or no deal. Journal of Applie d Ec onometrics, 25(6):

987–1027, Septem b er–Octob er 2010. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Demetrescu:2021:RPE

[DR T21] Matei Demetrescu, Christoph Roling, and Anna Tito v a.

Reev aluating the prudence of economic forecasts in the EU:

The role of instrumen t p ersistence. Journal of Applie d Ec ono-

metrics, 36(1):151–161, Jan uary–F ebruary 2021. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Delgado:1990:KR

[DS90] Miguel A. Delgado and Thanasis Stengos. N-k ernel: A re-

view. Journal of Applie d Ec onometrics, 5(3):299–304, July–

Septem b er 1990. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Den ton:1991:R TS

[DS91] F. T. Den ton and B. G. Sp encer. Resampling a time-series

pro cess: A metho d of estimating the probabilities asso ciated

with alternativ e plans for protecting p ensions against infla-

tion. Journal of Applie d Ec onometrics, 6(3):303–314, July–

Septem b er 1991. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Das:2004:PPR

[DS04] Sanghamitra Das and Ramprasad Sengupta. Pro jection pursuit

regression and disaggregate pro ductivit y effects: the case of the

Indian blast furnaces. Journal of Applie d Ec onometrics, 19(3):

397–418, Ma y–June 2004. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Dagsvik:2006:SLS

[DS06a] John K. Dagsvik and Steinar StrØm. Sectoral lab our sup-

ply , c hoice restrictions and functional form. Journal of Ap-

plie d Ec onometrics, 21(6):803–826, Septem b er–Octob er 2006.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Dominitz:2006:IEB

[DS06b] Jeff Dominitz and Rob ert P

. Sherman. Iden tification and es-

timation of b ounds on sc ho ol p erformance measures: a non-

parametric analysis of a mixture mo del with v erification. Jour-

nal of Applie d Ec onometrics, 21(8):1295–1326, Decem b er 2006.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Dhaene:2012:STM

[DS12] Geert Dhaene and J. M. C. San tos Silv a. Sp ecification and

testing of mo dels estimated b y quadrature. Journal of Applie d

Ec onometrics, 27(2):322–332, Marc h 2012. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

DeP aula:2014:HBA

[DST14]

´

Aureo De P aula, Gil Shapira, and P etra E. T o dd. Ho w b eliefs

ab out HIV status affect risky b eha viors: evidence from Mala wi.

Journal of Applie d Ec onometrics, 29(6):944–964, Septem b er–

Octob er 2014. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Dutta:2001:IDI

[DSW01] Ja y asri Dutta, J. A. Sefton, and M. R. W eale. Income distri-

bution and income dynamics in the United Kingdom. Journal

of Applie d Ec onometrics, 16(5):599–617, Septem b er–Octob er

2001. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Da vies:1994:RS

[DT94] N. Da vies and A. R. T rema yne. Review of statgraphics. Journal

of Applie d Ec onometrics, 9(3):335–341, July–Septem b er 1994.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Eddelbuttel:2000:EO

[Edd00] Dirk Eddelb ¨ uttel. Econometrics with Octa v e. Journal of Ap-

plie d Ec onometrics, 15(5):531–542, Septem b er–Octob er 2000.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Edw ards:2021:DPP

[Edw21] Jerem y Edw ards. Did Protestan tism promote prosp erit y via

higher h uman capital? Replicating the Bec k er–W o essmann

(2009) results. Journal of Applie d Ec onometrics, 36(6):853–

858, Septem b er–Octob er 2021. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Ermisc h:2013:EPE

[EF13] John Ermisc h and Marco F rancesconi. The effect of paren tal

emplo ymen t on c hild sc ho oling. Journal of Applie d Ec onomet-

rics, 28(5):796–822, August 2013. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ehrmann:2011:SBM

[EFR11] Mic hael Ehrmann, Marcel F ratzsc her, and Rob erto Rigob on.

Sto c ks, b onds, money mark ets and exc hange rates: measuring

in ternational financial transmission. Journal of Applie d Ec ono-

metrics, 26(6):948–974, Septem b er–Octob er 2011. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Elder:2015:IRI

[EGH15] T o dd E. Elder, John H. Go ddeeris, and Stev en J. Haider. Isolat-

ing the roles of individual co v ariates in rew eigh ting estimation.

Journal of Applie d Ec onometrics, 30(7):1169–1191, No v em b er–

Decem b er 2015. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

El-Gamal:2005:IHT

[EGI05] Mahmoud A. El-Gamal and Hulusi Inanoglu. Inefficiency and

heterogeneit y in T urkish banking: 1990–2000. Journal of Ap-

plie d Ec onometrics, 20(5):641–664, July–August 2005. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ec kstein:2011:JWM

[EGP11] Zvi Ec kstein, Suqin Ge, and Barbara P etrongolo. Job and w age

mobilit y with minim um w ages and imp erfect compliance. Jour-

nal of Applie d Ec onometrics, 26(4):580–612, June–July 2011.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Engsted:1994:LQA

[EH94] T om Engsted and Niels Haldrup. The linear quadratic adjust-

men t cost mo del and the demand for lab our. Journal of Ap-

plie d Ec onometrics, 9(S1):S145–S159, Decem b er 1994. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Engsted:1999:ELM

[EH99] T om Engsted and Niels Haldrup. Estimating the LQA

C mo del

with I(2) v ariables. Journal of Applie d Ec onometrics, 14(2):

155–170, Marc h–April 1999. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Eic her:2012:TCD

[EHP12] Theo S. Eic her, Christian Henn, and Chris P apageorgiou.

T rade creation and div ersion revisited: Accoun ting for mo del

uncertain t y and natural trading partner effects. Journal of Ap-

plie d Ec onometrics, 27(2):296–321, Marc h 2012. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Engers:2009:AMD

[EHS09] Maxim Engers, Monica Hartmann, and Stev en Stern. Ann ual

miles driv e used car prices. Journal of Applie d Ec onometrics,

24(1):1–33, Jan uary–F ebruary 2009. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Elhorst:2017:TDM

[EHSJ17] J. P aul Elhorst, Pim Heijnen, Anna Samarina, and Jan P

. A. M.

Jacobs. T ransitions at differen t momen ts in time: A spatial

probit approac h. Journal of Applie d Ec onometrics, 32(2):422–

439, Marc h 2017. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Eggink:1994:SAL

[EHV94] E. Eggink, J. P

. Hop, and B. M. S. V an Praag. A symmetric

approac h to the lab our mark et with the household as the unit

of observ ation. Journal of Applie d Ec onometrics, 9(2):133–161,

April–June 1994. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Eic kmeier:2009:CHE

[Eic09] Sandra Eic kmeier. Como v emen ts and heterogeneit y in the

euro area analyzed in a non-stationary dynamic factor mo del.

Journal of Applie d Ec onometrics, 24(6):933–959, Septem b er–

Octob er 2009. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Eisenhauer:2019:ASF

[Eis19] Philipp Eisenhauer. The appro ximate solution of finite-horizon

discrete-c hoice dynamic programming mo dels. Journal of Ap-

plie d Ec onometrics, 34(1):149–154, Jan uary–F ebruary 2019.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Ericsson:2001:OIL

[EIT01] Neil R. Ericsson, John S. Irons, and Ralph W. T ry on. Output

and inflation in the long run. Journal of Applie d Ec onometrics,

16(3):241–253, Ma y–June 2001. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Ejrnaes:2020:FPL

[EJ20] Mette Ejrnæs and Thomas H. Jørgensen. F amily planning in

a life-cycle mo del with income risk. Journal of Applie d Ec ono-

metrics, 35(5):567–586, August 2020. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Edison:1987:QRP

[EK87] Hali J. Edison and Jan T ore Klo vland. A quan titativ e reassess-

men t of the purc hasing p o w er parit y h yp othesis: Evidence from

Norw a y and the United Kingdom. Journal of Applie d Ec ono-

metrics, 2(4):309–333, Octob er 1987. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ertur:2007:GTI

[EK07] Cem Ertur and Wilfried Ko c h. Gro wth, tec hnological in terde-

p endence and spatial externalities: theory and evidence. Jour-

nal of Applie d Ec onometrics, 22(6):1033–1062, Septem b er–

Octob er 2007. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Edge:2010:CFP

[EKL10] Ro c helle M. Edge, Mic hael T. Kiley

, and Jean-Philipp e Laforte.

A comparison of forecast p erformance b et w een federal re-

serv e staff forecasts, simple reduced-form mo dels, and a DSGE

mo del. Journal of Applie d Ec onometrics, 25(4):720–754, June–

July 2010. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Ericsson:1991:UPG

[EL91] Neil R. Ericsson and Heidi Lyss. An up date to PC-giv e: V ersion

6.01. Journal of Applie d Ec onometrics, 6(3):321–325, July–

Septem b er 1991. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ellingsen:2022:NMV

[EL T22] Jon Ellingsen, V egard H. Larsen, and Leif Anders Thorsrud.

News media v ersus FRED-MD for macro economic forecast-

ing. Journal of Applie d Ec onometrics, 37(1):63–81, Jan uary–

F ebruary 2022. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Edge:2010:WMM

[EL W10] Ro c helle M. Edge, Thomas Laubac h, and John C. Williams.

W elfare-maximizing monetary p olicy under parameter un-

certain t y . Journal of Applie d Ec onometrics, 25(1):129–143,

Jan uary–F ebruary 2010. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ertur:2017:WSC

[EM17] Cem Ertur and An tonio Musolesi. W eak and strong cross-

sectional dep endence: A panel data analysis of in ternational

tec hnology diffusion. Journal of Applie d Ec onometrics, 32(3):

477–503, April–Ma y 2017. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Esfahani:2014:EGM

[EMP14] Hadi Salehi Esfahani, Kamiar Mohaddes, and M. Hashem P e-

saran. An empirical gro wth mo del for ma jor oil exp orters. Jour-

nal of Applie d Ec onometrics, 29(1):1–21, Jan uary–F ebruary

2014. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Eu w als:1998:TPV

[EMvS98] Rob Eu w als, Bertrand Melen b erg, and Arth ur v an So est. T est-

ing the predictiv e v alue of sub jectiv e lab our supply data.

Journal of Applie d Ec onometrics, 13(5):567–585, Septem b er–

Octob er 1998. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Engelb erg:2011:A TV

[EMW11] Joseph Engelb erg, Charles F. Manski, and Jared Williams. As-

sessing the temp oral v ariation of macro economic forecasts b y

a panel of c hanging comp osition. Journal of Applie d Ec ono-

metrics, 26(7):1059–1078, No v em b er–Decem b er 2011. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Engle:2002:NF A

[Eng02] Rob ert Engle. New fron tiers for AR

CH mo dels. Journal of Ap-

plie d Ec onometrics, 17(5):425–446, Septem b er–Octob er 2002.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Eren:2014:WBJ

[EO14] Ozk an Eren and Serk an Ozb eklik. Who b enefits from job corps?

A distributional analysis of an activ e lab or mark et program.

Journal of Applie d Ec onometrics, 29(4):586–611, June–July

2014. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Egger:2004:DTF

[EP04] P eter Egger and Mic hael Pfafferma yr. Distance, trade and FDI:

a Hausman–T a ylor SUR approac h. Journal of Applie d Ec ono-

metrics, 19(2):227–246, Marc h–April 2004. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ev eraert:2014:P A C

[EP14] Gerdie Ev eraert and Lorenzo P ozzi. The predictabilit y of

aggregate consumption gro wth in OECD coun tries: a panel

data analysis. Journal of Applie d Ec onometrics, 29(3):431–453,

April–Ma y 2014. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ev eraert:2022:EMI

[EP22] Gerdie Ev eraert and Lorenzo P ozzi. Encompassing measures of

in ternational consumption risk sharing and their link with trade

and financial globalization. Journal of Applie d Ec onometrics,

37(2):433–449, Marc h 2022. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Eic her:2011:DPP

[EPR11] Theo S. Eic her, Chris P apageorgiou, and Adrian E. Raftery .

Default priors and predictiv e p erformance in Ba y esian mo del

a v eraging, with application to gro wth determinan ts. Journal

of Applie d Ec onometrics, 26(1):30–55, Jan uary–F ebruary 2011.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Ev eraert:2017:SES

[EPS17] Gerdie Ev eraert, Lorenzo P ozzi, and Rub en Sc ho onac k ers. On

the stabilit y of the excess sensitivit y of aggregate consumption

gro wth in the USA. Journal of Applie d Ec onometrics, 32(4):

819–840, June–July 2017. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Egger:2007:SAE

[EPW07] P eter Egger, Mic hael Pfafferma yr, and Andrea W eb er. Sec-

toral adjustmen t of emplo ymen t to shifts in outsourcing and

trade: evidence from a dynamic fixed effects m ultinomial logit

mo del. Journal of Applie d Ec onometrics, 22(3):559–580, April–

Ma y 2007. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Engel:1989:TIC

[ER89] Charles Engel and An thon y P . Ro drigues. T ests of in terna-

tional CAPM with time-v arying co v ariances. Journal of Ap-

plie d Ec onometrics, 4(2):119–138, April–June 1989. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Epple:2003:PEF

[ERS03] Dennis Epple, Ric hard Romano, and Holger Sieg. P eer effects,

financial aid and selection of studen ts in to colleges and univ er-

sities: an empirical analysis. Journal of Applie d Ec onometrics,

18(5):501–525, Septem b er–Octob er 2003. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Eisenstat:2016:MIV

[ES16] Eric Eisenstat and Ro dney W. Strac han. Mo delling inflation

v olatilit y . Journal of Applie d Ec onometrics, 31(5):805–820, Au-

gust 2016. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Escribano:1995:PPR

[Esc95] Alv aro Escribano. PCgiv e professional 8: A review. Journal

of Applie d Ec onometrics, 10(1):79–86, Jan uary–Marc h 1995.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Eo:2023:UTI

[EUW23] Y unjong Eo, Luis Uzeda, and Benjamin W ong. Understanding

trend inflation through the lens of the go o ds and services sec-

tors. Journal of Applie d Ec onometrics, 38(5):751–766, August

2023. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Ev eraert:2016:DBC

[EV16] Gerdie Ev eraert and Hauk e Vierk e. Demographics and busi-

ness cycle v olatilit y: A spurious relationship? Journal of

Applie d Ec onometrics, 31(7):1467–1477, No v em b er–Decem b er

2016. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Ev ans:1989:OUD

[Ev a89] George W. Ev ans. Output and unemplo ymen t dynamics in the

United States: 1950–1985. Journal of Applie d Ec onometrics, 4

(3):213–237, July–Septem b er 1989. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ebb es:2009:FIA

[EWB09] P eter Ebb es, Mic hel W edel, and Ulf B¨ oc k enholt. F rugal IV al-

ternativ es to iden tify the parameter for an endogenous regres-

sor. Journal of Applie d Ec onometrics, 24(3):446–468, April–

Ma y 2009. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Esk andari:2023:HR C

[EZ23] Ruhollah Esk andari and Morteza Zamanian. Heterogeneous

resp onses to corp orate marginal tax rates: Evidence from small

F orni:2018:DFM

[F GLS18] Mario F orni, Alessandro Gio v annelli, Marco Lippi, and Stefano

So ccorsi. Dynamic factor mo del with infinite-dimensional fac-

tor space: F orecasting. Journal of Applie d Ec onometrics, 33

(5):625–642, August 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

F orni:2019:SVN

[F GS19] Mario F orni, Luca Gam b etti, and Luca Sala. Structural V ARs

and nonin v ertible macro economic mo dels. Journal of Applie d

Ec onometrics, 34(2):221–246, Marc h 2019. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F arbmac her:2018:ICT

[F GV18] Helm ut F arbmac her, Raphael Gub er, and Johan Vikstr¨ om. In-

creasing the credibilit y of the t win birth instrumen t. Jour-

nal of Applie d Ec onometrics, 33(3):457–472, April–Ma y 2018.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

F eng:2012:A TE

[FH12] Qu F eng and William C. Horrace. Alternativ e tec hnical ef-

ficiency measures: Sk ew, bias and scale. Journal of Applie d

Ec onometrics, 27(2):253–268, Marc h 2012. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F ell:2013:SCC

[FH13] Harrison F ell and Alan C. Ha ynie. Spatial comp etition with

c hanging mark et institutions. Journal of Applie d Ec onometrics,

28(4):702–719, June–July 2013. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Fisc her:2023:GBT

[FHHP23] Manfred M. Fisc her, Nik o Hauzen b erger, Florian Hub er, and

Mic hael Pfarrhofer. General Ba y esian time-v arying param-

eter v ector autoregressions for mo deling go v ernmen t b ond

yields. Journal of Applie d Ec onometrics, 38(1):69–87, Jan uary–

F ebruary 2023. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Fisc her:2022:RSC

[FHKN22] Martin Fisc her, Ga w ain Hec kley

, Martin Karlsson, and Therese

Nilsson. Revisiting Sw eden’s comprehensiv e sc ho ol reform: Ef-

fects on education and earnings. Journal of Applie d Ec onomet-

rics, 37(4):811–819, June–July 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

F rolic h:2004:MER

[FHL04] Markus F r¨ olic h, Almas Heshmati, and Mic hael Lec hner. A mi-

cro econometric ev aluation of rehabilitation of long-term sic k-

ness in Sw eden. Journal of Applie d Ec onometrics, 19(3):375–

396, Ma y–June 2004. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Fisher:2016:EMM

[FHP16] Lance A. Fisher, Hy eon-Seung Huh, and Adrian R. P agan.

Econometric metho ds for mo delling systems with a mixture of

i (1) and i (0) v ariables. Journal of Applie d Ec onometrics, 31

(5):892–911, August 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Fiebig:1996:BRB

[Fie96] Denzil G. Fiebig. Bo ok review: Bo ok r eview: Bayesian analy-

sis in statistics and e c onometrics: Essays in honor of A rnold

Zel lner. Edite d by Donald A. Berry, Kathryn M. Challoner and

John Gew ek e. John Wiley

, New Y ork, 1996, ISBN 0-471-11856-

7, hardb ound, £90, pp.xxii + 577. Journal of Applie d Ec ono-

metrics, 11(6):695–697, No v em b er 1996. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F om b y:2013:GAN

[FIL13] Thomas F om b y , Y uki Ik eda, and Norman V. Loa yza. The

gro wth aftermath of natural disasters. Journal of Applie d

Ec onometrics, 28(3):412–434, April–Ma y 2013. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F uertes:2005:GTT

[FIM05] Ana-Maria F uertes, Marw an Izzeldin, and An thon y Murph y . A

guided tour of TSMo d 4.03. Journal of Applie d Ec onometrics,

20(5):691–698, July–August 2005. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Finger:2010:RRS

[Fin10] Rob ert Finger. Review of ‘robustbase’ soft w are for R. Jour-

nal of Applie d Ec onometrics, 25(7):1205–1210, No v em b er–

Decem b er 2010. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Fiorini:2012:FEE

[Fio12] Mario Fiorini. F ostering educational enrolmen t through subsi-

dies: the issue of timing. Journal of Applie d Ec onometrics, 27

(5):741–772, August 2012. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Fisher:1994:A TT

[Fis94] Stephen J. Fisher. Asset trading, transaction costs and the eq-

uit y premium. Journal of Applie d Ec onometrics, 9(S1):S71–

S94, Decem b er 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

F renc h:2004:DDH

[FJ04] Eric F renc h and John Bailey Jones. On the distribution and

dynamics of health care costs. Journal of Applie d Ec onomet-

rics, 19(6):705–721, 2004. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

F ortin:2021:LSS

[FJS21] Bernard F ortin, Nicolas Jacquemet, and Bruce Shearer. Lab our

supply

, service in tensit y , and con tracts: Theory and evidence

on ph ysicians. Journal of Applie d Ec onometrics, 36(6):686–702,

Septem b er–Octob er 2021. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

F ougere:2003:BIM

[FK03] Denis F oug ` ere and Thierry Kamionk a. Ba y esian inference for

the mo v er-sta y er mo del in con tin uous time with an application

to lab our mark et transition data. Journal of Applie d Ec ono-

metrics, 18(6):697–723, No v em b er–Decem b er 2003. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F ev e:1994:RMT

[FL94] P atric k F ´ ev e and F ran¸ cois Langot. The RBC mo dels through

statistical inference: An application with F renc h data. Jour-

nal of Applie d Ec onometrics, 9(S1):S11–S35, Decem b er 1994.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Flores-Lagunes:2007:FSE

[FL07] Alfonso Flores-Lagunes. Finite sample evidence of IV estima-

tors under w eak instrumen ts. Journal of Applie d Ec onomet-

rics, 22(3):677–694, April–Ma y 2007. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

F rolic h:2015:CMN

[FL15] Markus F r¨ olic h and Mic hael Lec hner. Com bining matc hing and

nonparametric instrumen tal v ariable estimation: Theory and

an application to the ev aluation of activ e lab our mark et p oli-

cies. Journal of Applie d Ec onometrics, 30(5):718–738, August

2015. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Fleissig:1997:DLF

[Fle97] Adrian R. Fleissig. The dynamic Lauren t flexible form and the

demand for money

. Journal of Applie d Ec onometrics, 12(6):

687–699, No v em b er–Decem b er 1997. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Flores-Lagunes:2007:ITE

[FLHS07] Alfonso Flores-Lagunes, William C. Horrace, and Kurt E.

Sc hnier. Iden tifying tec hnically efficien t fishing v essels: a non-

empt y , minimal subset approac h. Journal of Applie d Ec ono-

metrics, 22(4):729–745, June–July 2007. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F agan:2013:W GS

[FLM13] Gabriel F agan, James R. Lothian, and P aul D. Mcnelis. W as

the gold standard really destabilizing? Journal of Applie d

Ec onometrics, 28(2):231–249, Marc h 2013. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F ernandez:2001:MUC

[FLS01] Carmen F ern´ andez, Eduardo Ley

, and Mark F. J. Steel. Mo del

uncertain t y in cross-coun try gro wth regressions. Journal of Ap-

plie d Ec onometrics, 16(5):563–576, Septem b er–Octob er 2001.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Flores-Lagunes:2012:ESS

[FLS12] Alfonso Flores-Lagunes and Kurt Erik Sc hnier. Estimation of

sample selection mo dels with spatial dep endence. Journal of

Applie d Ec onometrics, 27(2):173–204, Marc h 2012. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F esselmey er:2022:DDR

[FLS22] Eric F esselmey er, Haoming Liu, and Alb erto Salv o. Declining

discoun t rates in Singap ore’s mark et for priv ately dev elop ed

apartmen ts. Journal of Applie d Ec onometrics, 37(2):330–350,

Marc h 2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Lee:2016:ISD

[fL Y16] Lung fei Lee and Jihai Y u. Iden tification of Spatial Durbin

P anel Mo dels. Journal of Applie d Ec onometrics, 31(1):133–162,

Jan uary–F ebruary 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

F ornari:1997:SVS

[FM97] F abio F ornari and An tonio Mele. Sign- and v olatilit y-switc hing

AR CH mo dels: theory and applications to in ternational sto c k

mark ets. Journal of Applie d Ec onometrics, 12(1):49–65, Jan-

uary 1997. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

F ranses:2002:FVI

[FM02] Philip Hans F ranses and Mic hael McAleer. Financial v olatilit y:

an in tro duction. Journal of Applie d Ec onometrics, 17(5):419–

424, Septem b er–Octob er 2002. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

F oroni:2014:MFS

[FM14] Claudia F oroni and Massimiliano Marcellino. Mixed-frequency

structural mo dels: iden tification, estimation, and p olicy anal-

ysis. Journal of Applie d Ec onometrics, 29(7):1118–1144,

No v em b er–Decem b er 2014. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

F rey:2016:FBV

[FM16] Christoph F rey and F rieder Mokinski. F orecasting with

Ba y esian v ector autoregressions estimated using professional

forecasts. Journal of Applie d Ec onometrics, 31(6):1083–1099,

Septem b er–Octob er 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Finla y:2019:T A W

[FM19] Keith Finla y and Leandro M. Magn usson. Tw o applications

of wild b o otstrap metho ds to impro v e inference in cluster-

IV mo dels. Journal of Applie d Ec onometrics, 34(6):911–933,

Septem b er–Octob er 2019. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

F ries:2018:NNR

[FMMR18] S ´ ebastien F ries, Jean-St ´ ephane M ´ esonnier, Sarah Mouabbi, and

Jean-P aul Renne. National natural rates of in terest and the sin-

gle monetary p olicy in the euro area. Journal of Applie d Ec ono-

metrics, 33(6):763–779, Septem b er–Octob er 2018. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F a v ero:2005:PCW

[FMN05] Carlo A. F a v ero, Massimiliano Marcellino, and F rancesca

Neglia. Principal comp onen ts at w ork: the empirical analysis of

monetary p olicy with large data sets. Journal of Applie d Ec ono-

metrics, 20(5):603–620, July–August 2005. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F oroni:2019:MFM

[FMS19] Claudia F oroni, Massimiliano Marcellino, and Dalib or Ste-

v ano vic. Mixed-frequency mo dels with mo ving-a v erage comp o-

nen ts. Journal of Applie d Ec onometrics, 34(5):688–706, August

2019. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

F rancesconi:2006:IMS

[FN06] Marco F rancesconi and Cheti Nicoletti. In tergenerational mo-

bilit y and sample selection in short panels. Journal of Ap-

plie d Ec onometrics, 21(8):1265–1293, Decem b er 2006. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F osten:2023:NCS

[FN23] Jac k F osten and Shaoni Nandi. No w casting from cross-

sectionally dep enden t panels. Journal of Applie d Ec onometrics,

38(6):898–919, Septem b er–Octob er 2023. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F agiolo:2008:OGR

[FNR08] Giorgio F agiolo, Mauro Nap oletano, and Andrea Ro v en tini.

Are output gro wth-rate distributions fat-tailed? Some evidence

from OECD coun tries. Journal of Applie d Ec onometrics, 23

(5):639–669, August 2008. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

F ong:1995:STM

[F O95] W ai Mun F ong and Sam Ouliaris. Sp ectral tests of the martin-

gale h yp othesis for exc hange rates. Journal of Applie d Ec ono-

metrics, 10(3):255–271, July–Septem b er 1995. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F eunou:2018:RNM

[F O18] Bruno F eunou and C ´ edric Ok ou. Risk-neutral momen t-based

estimation of affine option pricing mo dels*. Journal of Applie d

Ec onometrics, 33(7):1007–1025, No v em b er–Decem b er 2018.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

F ortin:1995:HBD

[F or95] Nicole M. F ortin. Heterogeneit y biases, distributional effects,

and aggregate consumption: An empirical analysis using strat-

ified micro data. Journal of Applie d Ec onometrics, 10(3):287–

311, July–Septem b er 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

F osten:2017:MSE

[F os17a] Jac k F osten. Mo del selection with estimated factors and id-

iosyncratic comp onen ts. Journal of Applie d Ec onometrics, 32

(6):1087–1106, Septem b er–Octob er 2017. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F rancis:2017:ECF

[F OS17b] Neville F rancis, Mic hael T. Owy ang, and Ozge Sa v ascin. An

endogenously clustered factor approac h to in ternational busi-

ness cycles. Journal of Applie d Ec onometrics, 32(7):1261–1276,

No v em b er–Decem b er 2017. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

F air:1990:FIE

[FT90] Ra y C. F air and John B. T a ylor. F ull information estimation

and sto c hastic sim ulation of mo dels with rational exp ectations.

Journal of Applie d Ec onometrics, 5(4):381–392, Septem b er–

Decem b er 1990. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

F u:2019:BCR

[F u19] Bo w en F u. Bubbles and crises: Replicating the An undsen et

al. (2016) results. Journal of Applie d Ec onometrics, 34(5):822–

826, August 2019. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

F ujita:2011:D WF

[F uj11] Shigeru F ujita. Dynamics of w ork er flo ws and v acancies: evi-

dence from the sign restriction approac h. Journal of Applie d

Ec onometrics, 26(1):89–121, Jan uary–F ebruary 2011. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

F ukuda:2006:APC

[F uk06] Kosei F ukuda. Age-p erio d-cohort decomp osition of aggregate

data: an application to US and Japanese household sa ving

rates. Journal of Applie d Ec onometrics, 21(7):981–998, No v em-

b er 2006. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

F ok:2005:MLP

[FvDF05] Dennis F ok, Dic k v an Dijk, and Philip Hans F ranses. A m ulti-

lev el panel ST

AR mo del for US man ufacturing sectors. Journal

of Applie d Ec onometrics, 20(6):811–827, Septem b er–Octob er

2005. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

F ranses:2002:MFL

[FVP02] Philip Hans F ranses, Marco V an Der Leij, and Ric hard P aap.

Mo delling and forecasting lev el shifts in absolute returns.

Journal of Applie d Ec onometrics, 17(5):601–616, Septem b er–

Octob er 2002. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

F ernandez-Villa v erde:2005:EDE

[FVRR05] Jes ´ us F ern´ andez-Villa v erde and Juan F. Rubio-Ram ´ ırez. Esti-

mating dynamic equilibrium economies: linear v ersus nonlinear

lik eliho o d. Journal of Applie d Ec onometrics, 20(7):891–910,

Decem b er 2005. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

F ernandez-V al:2024:HWU

[FVvVVP24] Iv´ an F ern´ andez-V al, Aico v an V uuren, F rancis V ella, and

F ranco P eracc hi. Hours w ork ed and the US distribution of

real ann ual earnings 1976–2019. Journal of Applie d Ec onomet-

rics, 39(4):659–678, June–July 2024. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

F alk:2003:TLR

[FW03] Barry F alk and Ch un-Hsuan W ang. T esting long-run PPP with

infinite-v ariance returns. Journal of Applie d Ec onometrics, 18

(4):471–484, July–August 2003. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

F eldkirc her:2012:IDR

[FZ12] Martin F eldkirc her and Stefan Zeugner. The impact of data

revisions on the robustness of gro wth determinan ts — a note

on ‘determinan ts of economic gro wth: Will data tell?’. Jour-

nal of Applie d Ec onometrics, 27(4):686–694, June–July 2012.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Gew ek e:2011:HMN

[GA11] John Gew ek e and Gianni Amisano. Hierarc hical Mark o v nor-

mal mixture mo dels with applications to financial asset re-

turns. Journal of Applie d Ec onometrics, 26(1):1–29, Jan uary–

F ebruary 2011. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Gonzalez-Astudillo:2019:EUO

[GA19] Man uel Gonz´ alez-Astudillo. Estimating the U.S. output gap

with state-lev el data. Journal of Applie d Ec onometrics, 34(5):

795–810, August 2019. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Goldstein:1989:SAS

[GAA

+

89] Ric hard Goldstein, Jennifer Anderson, Arlene Ash, Ben Craig,

Da vid Harrington, and Marcello P agano. Surviv al analysis soft-

w are on MS/PC–DOS computers. Journal of Applie d Ec ono-

metrics, 4(4):393–414, Octob er–Decem b er 1989. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Galeotti:1988:TMQ

[Gal88] Marzio Galeotti. T obin’s marginal ‘ q ’ and tests of the firm’s

dynamic equilibrium. Journal of Applie d Ec onometrics, 3(4):

267–277, Octob er–Decem b er 1988. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Galbraith:1996:CR T

[Gal96] John W. Galbraith. Credit rationing and threshold effects in

the relation b et w een money and output. Journal of Applie d

Ec onometrics, 11(4):419–429, July 1996. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Galv ao:2006:SBT

[Gal06] Ana Beatriz C. Galv~ ao. Structural break threshold V

ARs for

predicting US recessions using the spread. Journal of Applie d

Ec onometrics, 21(4):463–487, Ma y–June 2006. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Gallan t:2020:CBM

[Gal20] A. Ronald Gallan t. Complemen tary Ba y esian metho d of mo-

men ts strategies. Journal of Applie d Ec onometrics, 35(4):422–

439, June–July 2020. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Gandolfo:1988:A

[Gan88a] Giancarlo Gandolfo. Announcemen t. Journal of Applie d

Ec onometrics, 3(1):81, Jan uary 1988. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Gandolfo:1988:BRS

[Gan88b] Giancarlo Gandolfo. Bo ok review: Sour c es of international

c omp ar ative advantage: The ory and evidenc e. By E. E. Leamer.

(Cam bridge, Massac h usetts: MIT Press, 1984. Pp. xxi + 353.

$60.75 cloth; $16.95 pap er). Journal of Applie d Ec onometrics,

3(1):83–85, Jan uary 1988. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Gandolfo:1992:BR O

[Gan92] Giancarlo Gandolfo. Bo ok review: Optimal c ontr ol, exp ecta-

tions and uncertain t y , S. Holly and A. Hughes Hallett. Cam-

bridge Univ ersit y Press, Cam bridge and New Y ork, 1989. ISBN

0-521-2644-8, cloth, £25. Pp. i-ix + 244. Journal of Applie d

Ec onometrics, 7(1):110–114, Jan uary–Marc h 1992. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Garratt:2001:BRA

[Gar01a] An thon y Garratt. Bo ok review: Applie d macr o e c onometrics,

Carlo A. F a v ero, Oxford Univ ersit y Press, Oxford, 2001, ISBN

0-19-877583-0 (hardbac k), pp. xi + 282, £40.00. Journal of Ap-

plie d Ec onometrics, 16(5):647–652, Septem b er–Octob er 2001.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Gil-Alana:2001:TSF

[GAR01b] L. A. Gil-Ala ~ na and P

. M. Robinson. T esting of seasonal frac-

tional in tegration in UK and Japanese consumption and in-

come. Journal of Applie d Ec onometrics, 16(2):95–114, Marc h–

April 2001. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Gyimah-Bremp ong:1989:PPS

[GB89] Kw ab ena Gyimah-Bremp ong. Pro duction of public safet y:

Are so cio economic c haracteristics of lo cal comm unities imp or-

tan t factors? Journal of Applie d Ec onometrics, 4(1):57–71,

Jan uary–Marc h 1989. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Grogger:1991:MTC

[GC91] J. T. Grogger and R. T. Carson. Mo dels for truncated

coun ts. Journal of Applie d Ec onometrics, 6(3):225–238, July–

Septem b er 1991. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Geroski:1988:PMP

[Ger88] P

. A. Geroski. In pursuit of monop oly p o w er: Recen t quan tita-

tiv e w ork in industrial: Economics. Journal of Applie d Ec ono-

metrics, 3(2):107–123, April 1988. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Gerfin:1996:PSP

[Ger96] Mic hael Gerfin. P arametric and semi-parametric estimation

of the binary resp onse mo del of lab our mark et participation.

Journal of Applie d Ec onometrics, 11(3):321–339, Ma y 1996.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Gew ek e:1986:EI I

[Gew86] John Gew ek e. Exact inference in the inequalit y constrained

normal linear regression mo del. Journal of Applie d Ec onomet-

rics, 1(2):127–141, April 1986. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Gew ek e:1993:BTI

[Gew93] J. Gew ek e. Ba y esian treatmen t of the indep enden t studen t- t

linear mo del. Journal of Applie d Ec onometrics, 8(S1):S19–S40,

Decem b er 1993. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Gallizo:2008:MP A

[GGS08] Jose Luis Gallizo, Pilar Gargallo, and Man uel Salv ador. Mul-

tiv ariate partial adjustmen t of financial ratios: a Ba y esian hi-

erarc hical approac h. Journal of Applie d Ec onometrics, 23(1):

43–64, Jan uary–F ebruary 2008. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Garratt:1996:MUE

[GH96] An thon y Garratt and Stephen G. Hall. Measuring underlying

economic activit y . Journal of Applie d Ec onometrics, 11(2):135–

151, Marc h 1996. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Gouret:2011:WKM

[GH11] F abian Gouret and Guillaume Hollard. When Kahneman meets

Manski: Using dual systems of reasoning to in terpret sub jectiv e

exp ectations of equit y returns. Journal of Applie d Ec onomet-

rics, 26(3):371–392, April–Ma y 2011. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Go o dhart:1993:NEH

[GHHP93] C. A. E. Go o dhart, S. G. Hall, S. G. B. Henry

, and B. P e-

saran. News effects in a high-frequency mo del of the sterling-

dollar exc hange rate. Journal of Applie d Ec onometrics, 8(1):

1–13, Jan uary–Marc h 1993. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Guerrieri:2020:I

[GHK20] Luca Guerrieri, Dale Henderson, and Jinill Kim. In terpret-

ing sho c ks to the relativ e price of in v estmen t with a t w o-

sector mo del. Journal of Applie d Ec onometrics, 35(1):82–98,

Jan uary–F ebruary 2020. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Gregory:2004:MSA

[GHL04] Allan W. Gregory

, Alfred A. Haug, and Nicoletta Lom uto.

Mixed signals among tests for coin tegration. Journal of Applie d

Ec onometrics, 19(1):89–98, Jan uary–F ebruary 2004. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Grier:2004:AEU

[GHOS04] Kevin B. Grier,

´

Olan T. Henry

, Nilss Olek alns, and Kalvin-

der Shields. The asymmetric effects of uncertain t y on inflation

and output gro wth. Journal of Applie d Ec onometrics, 19(5):

551–565, Septem b er–Octob er 2004. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic). See replication re-

p ort [Sa v16 ].

Grammig:2005:DCM

[GHS05] Joac him Grammig, Reinhard Hujer, and Mic hael Sc heidler.

Discrete c hoice mo delling in airline net w ork managemen t. Jour-

nal of Applie d Ec onometrics, 20(4):467–486, Ma y–June 2005.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Giannoni:2007:R OM

[Gia07] Marc P

. Giannoni. Robust optimal monetary p olicy in a

forw ard-lo oking mo del with parameter and sho c k uncertain t y .

Journal of Applie d Ec onometrics, 22(1):179–213, Jan uary–

F ebruary 2007. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Gill:1988:CES

[Gil88] Andrew M. Gill. Choice of emplo ymen t status and the w ages of

emplo y ees and the self-emplo y ed: Some further evidence. Jour-

nal of Applie d Ec onometrics, 3(3):229–234, July–Septem b er

1988. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Gill:1993:BR C

[Gil93] Leonard Gill. Bo ok review: A c ourse in e c onometrics, b y A.

S. Goldb erger, Harv ard Univ ersit y Press, 1991, ISBN 0-674-

17544-1, XYP19.95 hardb ound. pp. 405. Journal of Applie d

Ec onometrics, 8(2):229–230, April–June 1993. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Gilb ert:1995:MMF

[Gil95] Christopher L. Gilb ert. Mo delling mark et fundamen tals: A

mo del of the aluminium mark et. Journal of Applie d Ec onomet-

rics, 10(4):385–410, Octob er–Decem b er 1995. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Gio v annetti:1989:BRL

[Gio89] Giorgia Gio v annetti. Bo ok review: The line ar r e gr ession mo del

under test, b y W. Kr¨ amer and H. Sonn b erger. Ph ysica V erlag,

Heidelb erg, 1986, ISBN 3-7908-0356-1 cloth, D.M. 98.00, pp.

i–ix + 189. Journal of Applie d Ec onometrics, 4(2):209–211,

April–June 1989. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Giustinelli:2011:NPB

[Giu11] P amela Giustinelli. Non-parametric b ounds on quan tiles under

monotonicit y assumptions: with an application to the Italian

education returns. Journal of Applie d Ec onometrics, 26(5):783–

824, August 2011. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Goto:2023:ERN

[GJSvN23] Eiji Goto, Jan P

. A. M. Jacobs, T ara M. Sinclair, and Simon v an

Norden. Emplo ymen t reconciliation and no w casting. Journal of

Applie d Ec onometrics, 38(7):1007–1017, No v em b er–Decem b er

2023. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Gam b etti:2017:LSS

[GM17] Luca Gam b etti and Alb erto Musso. Loan supply sho c ks and

the business cycle. Journal of Applie d Ec onometrics, 32(4):

764–782, June–July 2017. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Gillitzer:2019:DGI

[GM19] Christian Gillitzer and Martin McCarth y . Do es global inflation

help forecast inflation in industrialized coun tries? Journal of

Applie d Ec onometrics, 34(5):850–857, August 2019. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Glass:1995:EPU

[GMH95] J. C. Glass, D. G. McKillop, and N. Hyndman. Efficiency in

the pro vision of univ ersit y teac hing and researc h: An empirical

analysis of UK univ ersities. Journal of Applie d Ec onometrics,

10(1):61–72, Jan uary–Marc h 1995. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Gramacy:2014:ERF

[GMH14] Rob ert Gramacy

, Sam uel W. Malone, and Enrique T er Horst.

Exc hange rate fundamen tals, forecasting, and sp eculation:

Ba y esian mo dels in blac k mark ets. Journal of Applie d Ec ono-

metrics, 29(1):22–41, Jan uary–F ebruary 2014. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Gourieroux:1993:I I

[GMR93] C. Gourieroux, A. Monfort, and E. Renault. Indirect inference.

Journal of Applie d Ec onometrics, 8(S1):S85–S118, Decem b er

1993. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Galv ao:2019:T AP

[GMR

O19] An tonio F. Galv ao, Gabriel Mon tes-Ro jas, and Jose Olmo.

T ests of asset pricing with time-v arying factor loads. Journal of

Applie d Ec onometrics, 34(5):762–778, August 2019. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Geil:1997:EIH

[GMRZ97] P eter Geil, Andreas Million, Ralph Rotte, and Klaus F. Zim-

mermann. Economic incen tiv es and hospitalization in Ger-

man y . Journal of Applie d Ec onometrics, 12(3):295–311, Ma y

1997. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Gobillon:2011:ELF

[GMS11] Lauren t Gobillon, Thierry Magnac, and Harris Selo d. The ef-

fect of lo cation on finding a job in the P aris region. Journal of

Applie d Ec onometrics, 26(7):1079–1112, No v em b er–Decem b er

2011. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Gregory:2024:UFP

[GMS24] Allan W. Gregory

, James McNeil, and Gregor W. Smith. US

fiscal p olicy sho c ks: Pro xy-SV

AR o v eriden tification via GMM.

Journal of Applie d Ec onometrics, 39(4):607–619, June–July

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Gh ysels:1998:BIP

[GMT98] Eric Gh ysels, Rob ert E. McCullo c h, and Ruey S. Tsa y .

Ba y esian inference for p erio dic regime-switc hing mo dels. Jour-

nal of Applie d Ec onometrics, 13(2):129–143, Marc h–April 1998.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Gagne:2000:CTS

[GN00] Rob ert Gagn ´ e and Carmine Nappi. The cost and tec hnologi-

cal structure of aluminium smelters w orldwide. Journal of Ap-

plie d Ec onometrics, 15(4):417–432, July–August 2000. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Green w o o d-Nimmo:2012:PF O

[GNNS12] Matthew Green w o o d-Nimmo, Viet Hoang Nguy en, and

Y ongc heol Shin. Probabilistic forecasting of output gro wth,

inflation and the balance of trade in a GV

AR framew ork. Jour-

nal of Applie d Ec onometrics, 27(4):554–573, June–July 2012.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Grassi:2017:FSS

[GNS17] Stefano Grassi, Nima Nonejad, and P aolo San tucci De Mag-

istris. F orecasting with the standardized self-p erturb ed Kalman

filter. Journal of Applie d Ec onometrics, 32(2):318–341, Marc h

2017. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Galv ao:2022:FLF

[GO22] Ana Beatriz Galv~ ao and Mic hael Owy ang. F orecasting lo w-

frequency macro economic ev en ts with high-frequency data.

Journal of Applie d Ec onometrics, 37(7):1314–1333, No v em b er–

Decem b er 2022. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Gonzalez:2005:NBR

[Gon05] Lib ertad Gonz´ alez. Nonparametric b ounds on the returns to

language skills. Journal of Applie d Ec onometrics, 20(6):771–

795, Septem b er–Octob er 2005. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Gordon:1997:STD

[Gor97] Stephen Gordon. Sto c hastic trends, deterministic trends, and

business cycle turning p oin ts. Journal of Applie d Ec onometrics,

12(4):411–434, July 1997. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Gotz:1990:CDJ

[Got90] Glenn A. Gotz. Commen t on ‘The dynamics of job separation:

The case of federal emplo y ees’. Journal of Applie d Ec onomet-

rics, 5(3):263–268, July–Septem b er 1990. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic). See [BMW90b]

and reply [BMW90a ].

Gouv ea:2022:LDI

[Gou22] Raphael Gouv ^ ea. Large dev aluations and inflation inequalit y:

Replicating Cra vino and Lev c henk o (2017) with evidence from

Brazil. Journal of Applie d Ec onometrics, 37(3):657–664, April–

Ma y 2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Green b erg:1997:P AM

[GP97] Edw ard Green b erg and Rob ert P . P arks. A predictiv e approac h

to mo del selection and m ulticollinearit y . Journal of Applie d

Ec onometrics, 12(1):67–75, Jan uary 1997. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Grier:2000:ERN

[GP00] Kevin B. Grier and Mark J. P erry

. The effects of real and nomi-

nal uncertain t y on inflation and output gro wth: some GAR CH-

M evidence. Journal of Applie d Ec onometrics, 15(1):45–58,

Jan uary–F ebruary 2000. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Garcia-P erez:2006:JSN

[GP06] J. Ignacio Garc ´ ıa-P ´ erez. Job separation in a non-stationary

searc h mo del: a structural estimation to ev aluate alternativ e

unemplo ymen t insurance systems. Journal of Applie d Ec ono-

metrics, 21(2):245–272, Marc h 2006. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Gomes:2011:NR Y

[GP11] F´ abio Augusto Reis Gomes and Louren¸ co S. P az. Narro w repli-

cation of y ogo (2004) estimating the elasticit y of in tertem-

p oral substitution when instrumen ts are w eak. Journal of

Applie d Ec onometrics, 26(7):1215–1216, No v em b er–Decem b er

2011. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Gardb erg:2022:A CW

[GP22a] Malin Gardb erg and Lorenzo P ozzi. Aggregate consumption

and w ealth in the long run: The impact of financial lib er-

alization. Journal of Applie d Ec onometrics, 37(1):161–186,

Jan uary–F ebruary 2022. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Garratt:2022:CPI

[GP22b] An thon y Garratt and Iv an P etrella. Commo dit y prices and

inflation risk. Journal of Applie d Ec onometrics, 37(2):392–414,

Marc h 2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Green b erg:1989:SPD

[GP A89] E. Green b erg, W. A. P ollard, and W. T. Alp ert. Statistical

prop erties of data stretc hing. Journal of Applie d Ec onomet-

rics, 4(4):383–391, Octob er–Decem b er 1989. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Gerritsen:2017:TQS

[GPW17] Sander Gerritsen, Erik Plug, and Dinand W ebbink. T eac her

qualit y and studen t ac hiev emen t: Evidence from a sample of

Dutc h t wins. Journal of Applie d Ec onometrics, 32(3):643–660,

April–Ma y 2017. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Guerron-Quin tana:2010:WYM

[GQ10] P ablo A. Guerron-Quin tana. What y ou matc h do es matter:

the effects of data on DSGE estimation. Journal of Applie d

Ec onometrics, 25(5):774–804, August 2010. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Guerro on-Quin tana:2023:MFT

[GQZ23] P ablo Guerr´ oon-Quin tana and Molin Zhong. Macro economic

forecasting in times of crises. Journal of Applie d Ec onomet-

rics, 38(3):295–320, April–Ma y 2023. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Gorgens:2008:BAS

[GR08] T ue Gørgens and Chris Ry an. A b ounds analysis of sc ho ol com-

pletion rates in Australia. Journal of Applie d Ec onometrics, 23

(3):287–304, April 2008. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Giacomini:2010:F CU

[GR10] Raffaella Giacomini and Barbara Rossi. F orecast comparisons

in unstable en vironmen ts. Journal of Applie d Ec onometrics, 25

(4):595–620, June–July 2010. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Granger:1996:CWI

[Gra96] Cliv e W. J. Granger. Can w e impro v e the p erceiv ed qualit y of

economic forecasts? Journal of Applie d Ec onometrics, 11(5):

455–473, Septem b er 1996. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Granger:2002:SCR

[Gra02] Cliv e W. J. Granger. Some commen ts on risk. Journal of Ap-

plie d Ec onometrics, 17(5):447–456, Septem b er–Octob er 2002.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Gran t:2017:EMS

[Gra17] Angelia L. Gran t. The early millennium slo wdo wn: Replicating

the P eersman (2005) results. Journal of Applie d Ec onomet-

rics, 32(1):224–232, Jan uary–F ebruary 2017. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Greasley:1992:SBE

[Gre92] D. Greasley

. The stationarit y of British economic and pro duc-

tivit y gro wth 1856–1913. Journal of Applie d Ec onometrics, 7

(2):203–209, April–June 1992. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Greene:1993:BR C

[Gre93] William Greene. Bo ok review: Computational e c onomics and

e c onometrics, (pap ers presen ted at the ann ual meeting of the

So ciet y F or Economic Dynamics and Con trol, Minneap olis,

Minnesota, USA, June, 1990), Edited By H. Amman, D. Bel-

sley

, and L. P au. Klu w er Academic Publishers, Boston, USA,

1992, ISBN 0-7923-1287-2, hardbac k, pp. viii + 171. Journal

of Applie d Ec onometrics, 8(3):328–330, July–Septem b er 1993.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Gonzalez-Riv era:2008:JCS

[GRLM08] Gloria Gonz´ alez-Riv era, T ae-Hwy Lee, and San tosh Mishra.

Jumps in cross-sectional rank and exp ected returns: a mixture

mo del. Journal of Applie d Ec onometrics, 23(5):585–606, Au-

gust 2008. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Gonzalez-Riv era:2020:PRI

[GRLR20] Gloria Gonzalez-Riv era, Y un Luo, and Esther Ruiz. Predic-

tion regions for in terv al-v alued time series. Journal of Applie d

Ec onometrics, 35(4):373–390, June–July 2020. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Gonzalez-Riv era:2024:EUS

[GRR

CR24] Gloria Gonz´ alez-Riv era, C. Vladimir Ro dr ´ ıguez-Caballero, and

Esther Ruiz. Exp ecting the unexp ected: Stressed scenarios for

economic gro wth. Journal of Applie d Ec onometrics, 39(5):926–

942, August 2024. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Gew ek e:2000:I ID

[GR V00] John Gew ek e, John Rust, and Herman K. V an Dijk. In tro duc-

tion: inference and decision making. Journal of Applie d Ec ono-

metrics, 15(6):545–546, No v em b er–Decem b er 2000. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Garratt:2006:PVT

[GR W06] An thon y Garratt, Donald Rob ertson, and Stephen W righ t. P er-

manen t vs transitory comp onen ts and economic fundamen tals.

Journal of Applie d Ec onometrics, 21(4):521–542, Ma y–June

2006. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Gustman:2004:SSP

[GS04] Alan L. Gustman and Thomas L. Steinmeier. So cial securit y ,

p ensions and retiremen t b eha viour within the family

. Journal

of Applie d Ec onometrics, 19(6):723–737, 2004. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Getac hew:2007:PER

[GS07] Lullit Getac hew and Robin C. Sic kles. The p olicy en vironmen t

and relativ e price efficiency of Egyptian priv ate sector man u-

facturing: 1987/88–1995/96. Journal of Applie d Ec onometrics,

22(4):703–728, June–July 2007. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Gross:2020:I

[GS20] Christian Gross and Pierre L. Siklos. Analyzing credit risk

transmission to the nonfinancial sector in Europ e: A net-

w ork approac h. Journal of Applie d Ec onometrics, 35(1):61–81,

Jan uary–F ebruary 2020. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Galic hon:2024:ESM

[GS24] Alfred Galic hon and Bernard Salani ´ e. Estimating separable

matc hing mo dels. Journal of Applie d Ec onometrics, 39(6):

1021–1044, Septem b er–Octob er 2024. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Gong:2020:P A O

[GSS20] Yifan Gong, T o dd Stinebric kner, and Ralph Stinebric kner. P er-

ceiv ed and actual option v alues of college enrollmen t. Journal

Hamilton:2021:MGE

[Ham21] James D. Hamilton. Measuring global economic activit y . Jour-

nal of Applie d Ec onometrics, 36(3):293–303, April–Ma y 2021.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Hansen:1992:LR T

[Han92] B. E. Hansen. The lik eliho o d ratio test under nonstandard con-

ditions: T esting the Mark o v switc hing mo del of GNP. Jour-

nal of Applie d Ec onometrics, 7(S1):S61–S82, Decem b er 1992.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Hanse:1993:CSB

[Han93] G. D. Hanse. The cyclical and secular b eha viour of the lab our

input: Comparing efficiency units and hours w ork ed. Jour-

nal of Applie d Ec onometrics, 8(1):71–80, Jan uary–Marc h 1993.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Hansen:1996:ELR

[Han96] Bruce E. Hansen. Erratum: The lik eliho o d ratio test under

nonstandard conditions: T esting the Mark o v switc hing mo del

of GNP. Journal of Applie d Ec onometrics, 11(2):195–198,

Marc h 1996. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Harrison:1993:GR

[Har93] A. Harrison. Gaim 1.1: A review. Journal of Applie d Ec ono-

metrics, 8(1):101–107, Jan uary–Marc h 1993. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Harrison:2008:SRR

[Har08] T eresa D. Harrison. Soft w are review: Review of np soft-

w are for R. Journal of Applie d Ec onometrics, 23(6):861–865,

Septem b er–Octob er 2008. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ha y o:2004:RP

[Ha y04] Bernd Ha y o. Review of PcGiv e 10. Journal of Applie d Ec ono-

metrics, 19(4):525–531, July–August 2004. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hsiao:2012:PD A

[HCW12] Cheng Hsiao, H. Stev e Ching, and Sh ui Ki W an. A panel data

approac h for program ev aluation: measuring the b enefits of p o-

litical and economic in tegration of Hong Kong with Mainland

China. Journal of Applie d Ec onometrics, 27(5):705–740, Au-

gust 2012. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Hols:1991:LDE

[HD91] Martien C. A. B. Hols and Casp er G. De V ries. The limit-

ing distribution of extremal exc hange rate returns. Journal

of Applie d Ec onometrics, 6(3):287–302, July–Septem b er 1991.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Heiss:2008:SNI

[Hei08] Florian Heiss. Sequen tial n umerical in tegration in nonlinear

state space mo dels for micro econometric panel data. Journal

of Applie d Ec onometrics, 23(3):373–389, April 2008. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Heinemann:2017:EEF

[Hei17] Alexander Heinemann. Efficien t estimation of factor mo dels

with time and cross-sectional dep endence. Journal of Applie d

Ec onometrics, 32(6):1107–1122, Septem b er–Octob er 2017. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Hellstrom:2006:BCD

[Hel06] J¨ orgen Hellstr¨ om. A biv ariate coun t data mo del for household

tourism demand. Journal of Applie d Ec onometrics, 21(2):213–

226, Marc h 2006. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Henry:1993:BRS

[Hen93] S. G. B. Henry

. Bo ok reviews: Se asonal adjustment as a pr ac-

tic al pr oblem, F. A. G. Den Butter and M. M. G. F ase. North-

Holland, 1991, ISBN 90-267-1264-3, US $94.50/DFL 165, pp.

226. Mo del ling Se asonality, Edited b y S. Hylleb erg. Oxford Uni-

v ersit y Press, 1992, ISBN 0-19-877317, $45, pp. 476. Journal of

Applie d Ec onometrics, 8(4):421–423, Octob er–Decem b er 1993.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Hendry:2001:MUI

[Hen01] Da vid F. Hendry

. Mo delling UK inflation, 1875–1991. Jour-

nal of Applie d Ec onometrics, 16(3):255–275, Ma y–June 2001.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Hensher:2006:HDR

[Hen06] Da vid A. Hensher. Ho w do resp onden ts pro cess stated c hoice

exp erimen ts? A ttribute consideration under v arying informa-

tion load. Journal of Applie d Ec onometrics, 21(6):861–878,

Septem b er–Octob er 2006. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Henderson:2010:TMR

[Hen10] Daniel J. Henderson. A test for m ultimo dalit y of regression

deriv ativ es with application to nonparametric gro wth regres-

sions. Journal of Applie d Ec onometrics, 25(3):458–480, April–

Ma y 2010. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Herw artz:2019:LRN

[Her19] Helm ut Herw artz. Long-run neutralit y of demand sho c ks: Re-

visiting Blanc hard and Quah (1989) with indep enden t struc-

tural sho c ks. Journal of Applie d Ec onometrics, 34(5):811–819,

August 2019. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Hollo w a y:2008:BED

[HET08] Garth Hollo w a y , Simeon Eh ui, and Amare T eklu. Ba y es es-

timates of distance-to-mark et: transactions costs, co op era-

tiv es and milk-mark et dev elopmen t in the Ethiopian highlands.

Journal of Applie d Ec onometrics, 23(5):683–696, August 2008.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Heyma:2004:SD A

[Hey04] Arjan Heyma. A structural dynamic analysis of retiremen t

b eha viour in the Netherlands. Journal of Applie d Ec onomet-

rics, 19(6):739–759, 2004. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Hobijn:2000:APR

[HF00] Bart Hobijn and Philip Hans F ranses. Asymptotically p erfect

and relativ e con v ergence of pro ductivit y . Journal of Applie d

Ec onometrics, 15(1):59–81, Jan uary–F ebruary 2000. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ham buc k ers:2018:UED

[HGK18] Julien Ham buc k ers, Andreas Groll, and Thomas Kneib. Un-

derstanding the economic determinan ts of the sev erit y of op-

erational losses: A regularized generalized P areto regression

approac h. Journal of Applie d Ec onometrics, 33(6):898–935,

Septem b er–Octob er 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Hevia:2015:EFY

[HGRSS15] Constan tino Hevia, Martin Gonzalez-Rozada, Martin Sola, and

F abio Spagnolo. Estimating and forecasting the yield curv e

using a Mark o v switc hing dynamic Nelson and Siegel mo del.

Journal of Applie d Ec onometrics, 30(6):987–1009, Septem b er–

Octob er 2015. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Han:1990:FPE

[HH90] Aaron Han and Jerry A. Hausman. Flexible parametric estima-

tion of duration and comp eting risk mo dels. Journal of Applie d

Ec onometrics, 5(1):1–28, Jan uary–Marc h 1990. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hutton:1995:MCA

[HH95] John Hutton and James Hutton. The Maple computer algebra

system: A review. Journal of Applie d Ec onometrics, 10(3):329–

337, July–Septem b er 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Haigh:2002:CSH

[HH02] Mic hael S. Haigh and Matthew T. Holt. Crac k spread hedg-

ing: accoun ting for time-v arying v olatilit y spillo v ers in the en-

ergy futures mark ets. Journal of Applie d Ec onometrics, 17(3):

269–289, Ma y–June 2002. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Hic kman:2015:RST

[HH15] Bren t R. Hic kman and Timoth y P . Hubbard. Replacing sample

trimming with b oundary correction in nonparametric estima-

tion of first-price auctions. Journal of Applie d Ec onometrics, 30

(5):739–762, August 2015. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Hautsc h:2020:MDI

[HH20] Nik olaus Hautsc h and Ro drigo Herrera. Multiv ariate dynamic

in tensit y p eaks-o v er-threshold mo dels. Journal of Applie d

Ec onometrics, 35(2):248–272, Marc h 2020. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hall:1986:FEM

[HHJ86] S. G. Hall, S. G. B. Henry

, and C. B. Johns. F orecasting with

an econometric mo del: Some recen t results using the national

institute mo del. Journal of Applie d Ec onometrics, 1(2):163–

183, April 1986. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ho:2011:NPP

[HHJC11] Anson T. Y. Ho, Kim P

. Huynh, and Da vid T. Jac ho-Ch´ av ez.

npRmpi: A pac k age for parallel distributed k ernel estimation

in R. Journal of Applie d Ec onometrics, 26(2):344–349, Marc h

2011. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Ho:2014:CPN

[HHJC14] Anson T. Y. Ho, Kim P

. Huynh, and Da vid T. Jac ho-Ch´ av ez.

CRS: a pac k age for nonparametric spline estimation in R.

Journal of Applie d Ec onometrics, 29(2):348–352, Marc h 2014.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Ho:2016:FEC

[HHJC16] Anson T. Y. Ho, Kim P

. Huynh, and Da vid T. Jac ho-Ch´ av ez.

Flexible estimation of copulas: An application to the US hous-

ing crisis. Journal of Applie d Ec onometrics, 31(3):603–610,

April–Ma y 2016. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Hub er:2020:DIE

[HHLL20] Martin Hub er, Y u-Chin Hsu, Ying-Ying Lee, and La y al Let-

try . Direct and indirect effects of con tin uous treatmen ts based

on generalized prop ensit y score w eigh ting. Journal of Ap-

plie d Ec onometrics, 35(7):814–840, No v em b er–Decem b er 2020.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Hardle:2015:LAM

[HHM15] W olfgang K. H¨ ardle, Nik olaus Hautsc h, and Andrija Miho ci.

Lo cal adaptiv e m ultiplicativ e error mo dels for high-frequency

forecasts. Journal of Applie d Ec onometrics, 30(4):529–550,

June–July 2015. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Hauzen b erger:2021:CSS

[HHO21] Nik o Hauzen b erger, Florian Hub er, and Luca Onoran te. Com-

bining shrink age and sparsit y in conjugate v ector autoregres-

siv e mo dels. Journal of Applie d Ec onometrics, 36(3):304–327,

April–Ma y 2021. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Hall:1992:TDS

[HHP92] S. G. Hall, S. G. B. Henry

, and M. P em b erton. T esting a dis-

crete switc hing disequilibrium mo del of the UK lab our mark et.

Journal of Applie d Ec onometrics, 7(1):83–91, Jan uary–Marc h

1992. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Hansen:2012:R GJ

[HHS12] P eter Reinhard Hansen, Zh uo Huang, and Ho w ard Ho w an

Shek. Realized GAR

CH: a join t mo del for returns and real-

ized measures of v olatilit y . Journal of Applie d Ec onometrics,

27(6):877–906, Septem b er–Octob er 2012. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ha jiv assiliou:2007:ULC

[HI07] V assilis A. Ha jiv assiliou and Y annis M. Ioannides. Unemplo y-

men t and liquidit y constrain ts. Journal of Applie d Ec onomet-

rics, 22(3):479–510, April–Ma y 2007. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Hirose:2016:ZLB

[HI16] Y asuo Hirose and A tsushi Inoue. The zero lo w er b ound and

parameter bias in an estimated DSGE mo del. Journal of Ap-

plie d Ec onometrics, 31(4):630–651, June–July 2016. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hill:2006:WDR

[Hil06] Daniel H. Hill. W ealth dynamics: reducing noise in panel data.

Journal of Applie d Ec onometrics, 21(6):845–860, Septem b er–

Octob er 2006. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Hill:2007:ETL

[Hil07] Jonathan B. Hill. Efficien t tests of long-run causation in triv ari-

ate V

AR pro cesses with a rolling windo w study of the money-

income relationship. Journal of Applie d Ec onometrics, 22(4):

747–765, June–July 2007. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Hecq:2020:MCN

[HIT20] Alain Hecq, Joao Victor Issler, and Sean T elg. Mixed causal-

noncausal autoregressions with exogenous regressors. Jour-

nal of Applie d Ec onometrics, 35(3):328–343, April–Ma y 2020.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Harv ey:1993:DSF

[HJ93] A. C. Harv ey and A. Jaeger. Detrending, st ylized facts and

the business cycle. Journal of Applie d Ec onometrics, 8(3):231–

247, July–Septem b er 1993. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Huynh:2010:FSD

[HJC10] Kim P

. Huynh and Da vid T. Jac ho-Ch´ av ez. Firm size distri-

butions through the lens of functional principal comp onen ts

analysis. Journal of Applie d Ec onometrics, 25(7):1211–1214,

No v em b er–Decem b er 2010. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Honore:2020:IEM

[HJdP20] Bo Honor ´ e, Thomas Jørgensen, and

´

Aureo de P aula. The infor-

mativ eness of estimation momen ts. Journal of Applie d Ec ono-

Hsieh:2021:SIS

[HL21] Chih-Sheng Hsieh and Xu Lin. So cial in teractions and so cial

preferences in so cial net w orks. Journal of Applie d Ec onomet-

rics, 36(2):165–189, Marc h 2021. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Hub er:2017:SIB

[HLM17] Martin Hub er, Luk as Laffers, and Gio v anni Mellace. Sharp IV

b ounds on a v erage treatmen t effects on the treated and other

p opulations under endogeneit y and noncompliance. Journal

of Applie d Ec onometrics, 32(1):56–79, Jan uary–F ebruary 2017.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Horo witz:1998:IAS

[HLMvS98] Jo el Horo witz, My oung-Jae Lee, Bertrand Melen b erg, and

Arth ur v an So est. In tro duction: application of semiparamet-

ric metho ds for micro-data. Journal of Applie d Ec onometrics,

13(5):431–433, Septem b er–Octob er 1998. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Harding:2020:CCE

[HLP20] Matthew Harding, Carlos Lamarc he, and M. Hashem P esaran.

Common correlated effects estimation of heterogeneous dy-

namic panel quan tile regression mo dels. Journal of Applie d

Ec onometrics, 35(3):294–314, April–Ma y 2020. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Harv ey:2021:R TD

[HLST21] Da vid I. Harv ey , Stephen J. Leyb ourne, Rob ert Sollis, and

A. M. Rob ert T a ylor. Real-time detection of regimes of pre-

dictabilit y in the US equit y premium. Journal of Applie d

Ec onometrics, 36(1):45–70, Jan uary–F ebruary 2021. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ho dgson:2002:TCA

[HL V02] Douglas J. Ho dgson, Oliv er Lin ton, and Keith V orkink. T esting

the capital asset pricing mo del efficien tly under elliptical sym-

metry: a semiparametric approac h. Journal of Applie d Ec ono-

metrics, 17(6):617–639, Decem b er 2002. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hansen:2014:RBG

[HL V14] P eter Reinhard Hansen, Asger Lunde, and V aleri V o ev. Real-

ized b eta GAR

CH: a m ultiv ariate GAR

CH mo del with realized

measures of v olatilit y . Journal of Applie d Ec onometrics, 29(5):

774–799, August 2014. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Hartley:2014:WR W

[HL W14] Roger Hartley

, Gauthier Lanot, and Ian W alk er. Who really

w an ts to b e a millionaire? Estimates of risk a v ersion from

gamesho w data. Journal of Applie d Ec onometrics, 29(6):861–

879, Septem b er–Octob er 2014. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Harv ey:2024:TEF

[HLZ24] Da vid I. Harv ey , Stephen J. Leyb ourne, and Y ang Zu. T ests

for equal forecast accuracy under heterosk edasticit y . Journal of

Applie d Ec onometrics, 39(5):850–869, August 2024. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Holt:2003:QRE

[HM03] Matthew T. Holt and Andrew M. McKenzie. Quasi-rational

and ex an te price exp ectations in commo dit y supply mo dels:

an empirical analysis of the US broiler mark et. Journal of Ap-

plie d Ec onometrics, 18(4):407–426, July–August 2003. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Henderson:2008:GL

[HM08] Daniel J. Henderson and Daniel L. Millimet. Is gra vit y lin-

ear? Journal of Applie d Ec onometrics, 23(2):137–172, Marc h

2008. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Hafner:2012:DSC

[HM12] Christian M. Hafner and Hans Manner. Dynamic sto c hastic

copula mo dels: estimation, inference and applications. Journal

of Applie d Ec onometrics, 27(2):269–295, Marc h 2012. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Henry:2013:ERP

[HM13] Marc Henry and Ismael Mourifi ´ e. Euclidean rev ealed prefer-

ences: testing the spatial v oting mo del. Journal of Applie d

Ec onometrics, 28(4):650–666, June–July 2013. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hub er:2015:TCI

[HM15] Martin Hub er and Blaise Melly

. A test of the conditional in-

dep endence assumption in sample selection mo dels. Journal of

Applie d Ec onometrics, 30(7):1144–1168, No v em b er–Decem b er

2015. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Hummel:2017:LFP

[HM17] P atric k Hummel and R. Preston McAfee. Loss functions for

predicted clic k-through rates in auctions for online adv ertising.

Journal of Applie d Ec onometrics, 32(7):1314–1328, No v em b er–

Decem b er 2017. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Hun t-McCo ol:1994:EDM

[HMKN94] Janet Hun t-McCo ol, B. F. Kik er, and Ying Ch u Ng. Esti-

mates of the demand for medical care under differen t func-

tional forms. Journal of Applie d Ec onometrics, 9(2):201–218,

April–June 1994. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Herranz:2005:AR O

[HMR

C05] Neus Herranz, Ricardo Mora, and Ja vier Ruiz-Castillo. An

algorithm to reduce the o ccupational space in gender segre-

gation studies. Journal of Applie d Ec onometrics, 20(1):25–37,

Jan uary–F ebruary 2005. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Hirsc h b erg:2001:CA W

[HMS01] Joseph G. Hirsc h b erg, Esfandiar Maasoumi, and Daniel J. Slot-

tje. Clusters of attributes and w ell-b eing in the USA. Jour-

nal of Applie d Ec onometrics, 16(3):445–460, Ma y–June 2001.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Hansen:2016:EBD

[HMS16] Stephen Hansen, Mic hael McMahon, and Sora w o ot Srisuma.

Estimating Ba y esian decision problems with heterogeneous ex-

p ertise. Journal of Applie d Ec onometrics, 31(4):762–771, June–

July 2016. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Ho ev enaars:2014:SAA

[HMSS14] Ro y P . P . M. Ho ev enaars, Ro deric k D. J. Molenaar, P eter C.

Sc hotman, and T om B. M. Steenk amp. Strategic asset allo ca-

tion for long–term in v estors: parameter uncertain t y and prior

information. Journal of Applie d Ec onometrics, 29(3):353–376,

April–Ma y 2014. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Hillebrand:2023:ERM

[HMSU23] Eric Hillebrand, Jak ob Guldbæk Mikk elsen, Lars Spreng, and

Gio v anni Urga. Exc hange rates and macro economic fundamen-

tals: Evidence of instabilities from time-v arying factor loadings.

Journal of Applie d Ec onometrics, 38(6):857–877, Septem b er–

Octob er 2023. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Hu:2015:EIS

[HMT15] Xuequn Hu, Murat K. Munkin, and Pra vin K. T riv edi. Esti-

mating incen tiv e and selection effects in the Medigap insurance

mark et: An application with Diric hlet pro cess mixture mo del.

Journal of Applie d Ec onometrics, 30(7):1115–1143, No v em b er–

Decem b er 2015. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Hai:1997:USF

[HMW97] W eik e Hai, Nelson C. Mark, and Y angru W u. Understanding

sp ot and forw ard exc hange rate regressions. Journal of Ap-

plie d Ec onometrics, 12(6):715–734, No v em b er–Decem b er 1997.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Horo witz:1989:STC

[HN89] Jo el L. Horo witz and George R. Neumann. Sp ecification testing

in censored regression mo dels: P arametric and semiparamet-

ric metho ds. Journal of Applie d Ec onometrics, 4(S1):S61–S86,

Decem b er 1989. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Harv ey:2000:TMF

[HN00] Da vid Harv ey and P aul Newb old. T ests for m ultiple forecast

encompassing. Journal of Applie d Ec onometrics, 15(5):471–

482, Septem b er–Octob er 2000. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Ho:2006:WER

[Ho06] Katherine Ho. The w elfare effects of restricted hospital c hoice in

the US medical care mark et. Journal of Applie d Ec onometrics,

21(7):1039–1079, No v em b er 2006. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ho c hguertel:2009:CIV

[HO09] Stefan Ho c hguertel and Henry Ohlsson. Comp ensatory in ter

viv os gifts. Journal of Applie d Ec onometrics, 24(6):993–1023,

Septem b er–Octob er 2009. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ho c hguertel:2003:PMP

[Ho c03] Stefan Ho c hguertel. Precautionary motiv es and p ortfolio deci-

sions. Journal of Applie d Ec onometrics, 18(1):61–77, Jan uary–

F ebruary 2003. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ho dgson:1999:AEC

[Ho d99] Douglas J. Ho dgson. Adaptiv e estimation of coin tegrated mo d-

els: sim ulation evidence and an application to the forw ard ex-

c hange mark et. Journal of Applie d Ec onometrics, 14(6):627–

650, No v em b er–Decem b er 1999. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Hong:2013:MEN

[Hon13] Seung-Hyun Hong. Measuring the effect of Napster on recorded

m usic sales: difference-in-differences estimates under comp osi-

tional c hanges. Journal of Applie d Ec onometrics, 28(2):297–

324, Marc h 2013. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Hong:2022:REA

[Hon22] Seung-Hyun Hong. Real estate agen ts’ influence on housing

searc h. Journal of Applie d Ec onometrics, 37(3):563–582, April–

Ma y 2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Ho que:1991:A TR

[Ho q91] Asraul Ho que. An application and test for a random co efficien t

mo del in Bangladesh agriculture. Journal of Applie d Ec ono-

metrics, 6(1):77–90, Jan uary–Marc h 1991. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Horo witz:1992:RLP

[Hor92] Jo el L. Horo witz. The role of the list price in housing mark ets:

Theory and an econometric mo del. Journal of Applie d Ec ono-

metrics, 7(2):115–129, April–June 1992. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hospido:2012:MHD

[Hos12] L. Hospido. Mo delling heterogeneit y and dynamics in the

v olatilit y of individual w ages. Journal of Applie d Ec onomet-

rics, 27(3):386–414, April–Ma y 2012. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Hendry:2001:SIM

[HP01] Da vid F. Hendry and M. Hashem P esaran. A sp ecial issue in

memory of John Denis Sargan: studies in empirical macro e-

conometrics. Journal of Applie d Ec onometrics, 16(3):197–202,

Ma y–June 2001. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Haley:2004:SIR

[HP04a] M. Ry an Haley and Harry J. P aarsc h. The sto c hastic implica-

tions of ren t maximization: an application to stumpage rates

for tim b er in British Colum bia. Journal of Applie d Ec onomet-

rics, 19(1):25–48, Jan uary–F ebruary 2004. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hu:2004:DFF

[HP04b] Ling Hu and P eter C. B. Phillips. Dynamics of the federal funds

target rate: a nonstationary discrete c hoice approac h. Journal

of Applie d Ec onometrics, 19(7):851–867, No v em b er–Decem b er

2004. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Harding:2005:SF C

[HP05] Don Harding and Adrian P agan. A suggested framew ork for

classifying the mo des of cycle researc h. Journal of Applie d

Ec onometrics, 20(2):151–159, 2005. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Hendry:2009:MCG

[HP09] Da vid F. Hendry and M. Hashem P esaran. In memory of Cliv e

Granger: an advisory b oard mem b er of the Journal. Journal

of Applie d Ec onometrics, 24(6):871–873, Septem b er–Octob er

2009. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Hub er:2021:DST

[HP21] Florian Hub er and Mic hael Pfarrhofer. Dynamic shrink age in

time-v arying parameter sto c hastic v olatilit y in mean mo dels.

Journal of Applie d Ec onometrics, 36(2):262–270, Marc h 2021.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Hernandez:2007:W CM

[HPH07] Monica Hernandez, Stephen Pudney

, and Ruth Hanco c k. The

w elfare cost of means-testing: p ensioner participation in in-

come supp ort. Journal of Applie d Ec onometrics, 22(3):581–

598, April–Ma y 2007. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Henderson:2008:MWM

[HPR08] Daniel J. Henderson, Christopher F. P armeter, and R. Rob ert

Russell. Mo des, w eigh ted mo des, and calibrated mo des: ev-

idence of clustering using mo dalit y tests. Journal of Applie d

Ec onometrics, 23(5):607–638, August 2008. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hall:1997:CCR

[HPS97] Stephen G. Hall, Zac harias Psaradakis, and Martin Sola. Coin-

tegration and c hanges in regime: the Japanese consumption

function. Journal of Applie d Ec onometrics, 12(2):151–168,

Marc h 1997. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

of Applie d Ec onometrics, 36(1):71–85, Jan uary–F ebruary 2021.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Huang:2009:PEF

[Hua09] Y ongfu Huang. The p olitical econom y of financial reform: are

Abiad and Mo dy righ t? Journal of Applie d Ec onometrics, 24

(7):1207–1213, No v em b er–Decem b er 2009. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic). See commen ts

[ZDE12 ].

Hub er:2014:ICM

[Hub14] Martin Hub er. Iden tifying causal mec hanisms (primarily)

based on in v erse probabilit y w eigh ting. Journal of Applie d

Ec onometrics, 29(6):920–943, Septem b er–Octob er 2014. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Hughes:1988:SF C

[Hug88] Mic hael D. Hughes. A sto c hastic fron tier cost function for res-

iden tial c hild care pro vision. Journal of Applie d Ec onometrics,

3(3):203–214, July–Septem b er 1988. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Hur:2017:MP A

[Hur17] Jo on y oung Hur. Monetary p olicy and asset prices: A Mark o v-

switc hing DSGE approac h. Journal of Applie d Ec onometrics,

32(5):965–982, August 2017. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Hussinger:2008:RSF

[Hus08] Katrin Hussinger. R&D and subsidies at the firm lev el: an

application of parametric and semiparametric t w o-step selec-

tion mo dels. Journal of Applie d Ec onometrics, 23(6):729–747,

Septem b er–Octob er 2008. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Humlum:2013:R YC

[HV13] Maria Knoth Humlum and Rune Ma jlund V ejlin. The re-

sp onses of y outh to a cash transfer conditional on sc ho oling:

a quasi–exp erimen tal study

. Journal of Applie d Ec onometrics,

28(4):628–649, June–July 2013. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Ho derlein:2018:ED W

[HV18] Stefan Ho derlein and Anne V anhems. Estimating the distri-

bution of w elfare effects using quan tiles. Journal of Applie d

Ec onometrics, 33(1):52–72, Jan uary–F ebruary 2018. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hurd:2011:SME

[HVW11] Mic hael Hurd, Maarten V an Ro oij, and Joac him Win ter. Sto c k

mark et exp ectations of Dutc h households. Journal of Applie d

Ec onometrics, 26(3):416–436, April–Ma y 2011. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Hubric h:2010:FES

[HW10] Kirstin Hubric h and Kenneth D. W est. F orecast ev aluation of

small nested mo del sets. Journal of Applie d Ec onometrics, 25

(4):574–594, June–July 2010. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Horrace:2022:NTT

[HW22] William C. Horrace and Y ulong W ang. Nonparametric tests

of tail b eha vior in sto c hastic fron tier mo dels. Journal of Ap-

plie d Ec onometrics, 37(3):537–562, April–Ma y 2022. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Herw artz:2024:SIP

[HW24] Helm ut Herw artz and Sh u W ang. Statistical iden tification in

panel structural v ector autoregressiv e mo dels based on inde-

p endence criteria. Journal of Applie d Ec onometrics, 39(4):

620–639, June–July 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Hsiao:2019:PPS

[HZ19] Cheng Hsiao and Qiankun Zhou. P anel parametric, semi-

parametric, and nonparametric construction of coun terfactu-

als. Journal of Applie d Ec onometrics, 34(4):463–481, June–

July 2019. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

ilKim:2019:RAE

[iKLS19] Ky o o il Kim, Y ao Luo, and Ying jun Su. A robust approac h

to estimating pro duction functions: Replication of the A CF

pro cedure. Journal of Applie d Ec onometrics, 34(4):612–619,

June–July 2019. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ilbas:2012:RPU

[Ilb12] P elin Ilbas. Rev ealing the preferences of the US F ederal re-

serv e. Journal of Applie d Ec onometrics, 27(3):440–473, April–

Ma y 2012. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Isiklar:2006:HQD

[ILL06] Gultekin Isiklar, Ka jal Lahiri, and Prak ash Loungani. Ho w

quic kly do forecasters incorp orate news? Evidence from cross-

coun try surv eys. Journal of Applie d Ec onometrics, 21(6):703–

725, Septem b er–Octob er 2006. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Iv aldi:1996:CFT

[ILOS96] Marc Iv aldi, Norb ert Ladoux, Herv ´ e Ossard, and Mic hel

Simioni. Comparing F ourier and translog sp ecifications of m ul-

tipro duct tec hnology: Evidence from an incomplete panel of

F renc h farmers. Journal of Applie d Ec onometrics, 11(6):649–

667, No v em b er 1996. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Im b ens:1997:BRF

[Im b97] Guido W. Im b ens. Bo ok review: The F oundations of Ec ono-

metric A nalysis, Da vid F. Hendry and Mary S. Morgan,

Cam bridge Univ ersit y Press, Cam bridge, ISBN 0-521-38043-X,

558pp, £40 h b. Journal of Applie d Ec onometrics, 12(1):91–

94, Jan uary 1997. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ic hino:2008:THJ

[IMN08] Andrea Ic hino, F abrizia Mealli, and T ommaso Nannicini. F rom

temp orary help jobs to p ermanen t emplo ymen t: what can w e

learn from matc hing estimators and their sensitivit y? Journal

of Applie d Ec onometrics, 23(3):305–327, April 2008. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Iglesias:2012:I IV

[IP12] Emma M. Iglesias and Garry D. A. Phillips. Impro v ed instru-

men tal v ariables estimation of sim ultaneous equations under

conditionally heterosk edastic disturbances. Journal of Applie d

Ec onometrics, 27(3):474–499, April–Ma y 2012. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Iy er:2008:EET

[IR T08] Krishna G. Iy er, Alicia N. Ram baldi, and Kam Ki T ang. Ef-

ficiency externalities of trade and alternativ e forms of foreign

in v estmen t in OECD coun tries. Journal of Applie d Ec onomet-

rics, 23(6):749–766, Septem b er–Octob er 2008. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Irvine:2002:SEM

[IS02] Ian J. Irvine and William A. Sims. A simple and efficien t

metho d for estimating the magnitude and precision of w elfare

c hanges: commen t. Journal of Applie d Ec onometrics, 17(1):

81–83, Jan uary–F ebruary 2002. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Isacsson:2004:EER

[Isa04] Gunnar Isacsson. Estimating the economic return to educa-

tional lev els using data on t wins. Journal of Applie d Ec ono-

metrics, 19(1):99–119, Jan uary–F ebruary 2004. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Carrion-i-Silv estre:2023:TML

[iSG23] Josep Llu ´ ıs Carrion i Silv estre and Mar ´ ıa Dolores Gadea. T est-

ing for m ultiple lev el shifts with an in tegrated or stationary

noise comp onen t. Journal of Applie d Ec onometrics, 38(6):801–

819, Septem b er–Octob er 2023. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Ilmakunnas:1994:ECC

[IT94] P

. Ilmakunnas and H. T¨ orm¨ a. Energy crises and c hange of

tec hnology

. Journal of Applie d Ec onometrics, 9(3):305–320,

July–Septem b er 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Iv aldi:1992:SER

[Iv a92] Marc Iv aldi. Surv ey evidence on the rationalit y of exp ecta-

tions. Journal of Applie d Ec onometrics, 7(3):225–241, July–

Septem b er 1992. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ioannides:2003:NEH

[IZ03] Y annis M. Ioannides and Jeffrey E. Zab el. Neigh b ourho o d ef-

fects and housing demand. Journal of Applie d Ec onometrics,

18(5):563–584, Septem b er–Octob er 2003. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Juselius:2017:RER

[JA17] Katarina Juselius and Katrin Assenmac her. Real exc hange rate

p ersistence and the excess return puzzle: The case of Switzer-

land v ersus the US. Journal of Applie d Ec onometrics, 32(6):

1145–1155, Septem b er–Octob er 2017. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Jaggia:1991:STB

[Jag91] Sanjiv Jaggia. Sp ecification tests based on the heterogeneous

generalized gamma mo del of duration: With an application to

Kennan’s strik e data. Journal of Applie d Ec onometrics, 6(2):

169–180, April–June 1991. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Jales:2018:EEM

[Jal18] Hugo Jales. Estimating the effects of the minim um w age

in a dev eloping coun try: A densit y discon tin uit y design

approac h. Journal of Applie d Ec onometrics, 33(1):29–51,

Jan uary–F ebruary 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

James:2017:MA G

[Jam17] Jonathan James. MM algorithm for general mixed m ultinomial

logit mo dels. Journal of Applie d Ec onometrics, 32(4):841–857,

June–July 2017. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Jaro cinski:2010:RMP

[Jar10] Marek Jaro ci ´ nski. Resp onses to monetary p olicy sho c ks in the

east and the w est of Europ e: a comparison. Journal of Applie d

Ec onometrics, 25(5):833–868, August 2010. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Jin:2024:BLQ

[JfL

Y24] F ei Jin, Lung fei Lee, and Kai Y ang. Best linear and quadratic

momen ts for spatial econometric mo dels with an application

to spatial in terdep endence patterns of emplo ymen t gro wth in

US coun ties. Journal of Applie d Ec onometrics, 39(4):640–658,

June–July 2024. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Jacobson:2001:MP A

[JJVW01] T or Jacobson, P er Jansson, Anders V redin, and Anders W arne.

Monetary p olicy analysis and inflation targeting in a small op en

econom y: a V

AR approac h*. Journal of Applie d Ec onometrics,

16(4):487–520, July–August 2001. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Jaeger:1990:SAM

[JK90] Alb ert Jaeger and Rob ert M. Kunst. Seasonal adjustmen t and

measuring p ersistence in output. Journal of Applie d Ec ono-

metrics, 5(1):47–58, Jan uary–Marc h 1990. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Jarro w:2021:IFB

[JK21] Rob ert A. Jarro w and Simon S. Kw ok. Inferring financial bub-

bles from option data. Journal of Applie d Ec onometrics, 36

(7):1013–1046, No v em b er–Decem b er 2021. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Jo c hmann:2013:SSV

[JKLGS13] Markus Jo c hmann, Gary Ko op, Rob erto Leon-Gonzalez, and

Ro dney W. Strac han. Sto c hastic searc h v ariable selection in

v ector error correction mo dels with an application to a mo del

of the UK macro econom y . Journal of Applie d Ec onometrics, 28

(1):62–81, Jan uary–F ebruary 2013. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Jones:2022:ISF

[JKR22] Callum Jones, Mariano Kulish, and Daniel M. Rees. In ter-

national spillo v ers of forw ard guidance sho c ks. Journal of

Applie d Ec onometrics, 37(1):131–160, Jan uary–F ebruary 2022.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Jungbac k er:2014:SDF

[JKvdW14] Borus Jungbac k er, Siem Jan Ko opman, and Mic hel v an der

W el. Smo oth dynamic factor analysis with application to the us

term structure of in terest rates. Journal of Applie d Ec onomet-

rics, 29(1):65–90, Jan uary–F ebruary 2014. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Jones:2003:IHC

[JL03] Andrew M. Jones and Jos ´ e M. Lab eaga. Individual hetero-

geneit y and censoring in panel data estimates of tobacco ex-

p enditure. Journal of Applie d Ec onometrics, 18(2):157–177,

Marc h–April 2003. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ji:2008:MRP

[JL08] Lu Ji and T ong Li. Multi-round pro curemen t auctions with

secret reserv e prices: theory and evidence. Journal of Ap-

plie d Ec onometrics, 23(7):897–923, No v em b er–Decem b er 2008.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Janssens:2024:SSU

[JL24] Ev a F. Janssens and Robin L. Lumsdaine. Sectoral slo wdo wns

in the United Kingdom: Evidence from transmission probabil-

ities and economic link ages. Journal of Applie d Ec onometrics,

39(1):22–40, Jan uary–F ebruary 2024. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Lee:2005:AJT

[jLjL05] My oung jae Lee and Sang jun Lee. Analysis of job-training

effects on Korean w omen. Journal of Applie d Ec onometrics, 20

(4):549–562, Ma y–June 2005. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Jones:2014:ABT

[JLR14] Andrew M. Jones, James Lomas, and Nigel Rice. Apply-

ing b eta–t yp e size distributions to healthcare cost regressions.

Journal of Applie d Ec onometrics, 29(4):649–670, June–July

2014. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Johnson:1998:GDT

[JM98] Da vid Johnson and Rob ert McClelland. A general dep endence

test and applications. Journal of Applie d Ec onometrics, 13(6):

627–644, No v em b er–Decem b er 1998. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Juo dis:2022:RA C

[Juo22] Arturas Juo dis. A regularization approac h to common corre-

lated effects estimation. Journal of Applie d Ec onometrics, 37

(4):788–810, June–July 2022. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Juselius:2001:EIM

[Jus01] Katarina Juselius. Europ ean in tegration and monetary trans-

mission mec hanisms: the case of Italy. Journal of Applie d

Ec onometrics, 16(3):341–358, Ma y–June 2001. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Jo c hmans:2022:IVE

[JV22] Ko en Jo c hmans and Vincenzo V erardi. Instrumen tal-v ariable

estimation of exp onen tial-regression mo dels with t w o-w a y fixed

effects with an application to gra vit y equations. Journal of

Applie d Ec onometrics, 37(6):1121–1137, Septem b er–Octob er

2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Jacobs:2005:CSS

[JW05] Jan P

. A. M. Jacobs and Kenneth F. W allis. Comparing SV ARs

and SEMs: t w o mo dels of the UK econom y . Journal of Applie d

Ec onometrics, 20(2):209–228, 2005. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Jones:2016:SSR

[JZ16] Lauren E. Jones and Nicolas R. Ziebarth. Successful scien tific

replication and extension of Levitt (2008): Child seats are still

no safer than seat b elts. Journal of Applie d Ec onometrics, 31

(5):920–928, August 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Kalwij:2007:PTW

[KA07] Adriaan S. Kalwij and Rob Alessie. P ermanen t and transi-

tory w ages of British men, 1975–2001: y ear, age and cohort

effects. Journal of Applie d Ec onometrics, 22(6):1063–1093,

Septem b er–Octob er 2007. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Kalira jan:1990:MEE

[Kal90] K. P

. Kalira jan. On measuring economic efficiency

. Jour-

nal of Applie d Ec onometrics, 5(1):75–85, Jan uary–Marc h 1990.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Kalouptsidi:2012:MSC

[Kal12] Myrto Kalouptsidi. F rom mark et shares to consumer t yp es:

Dualit y in differen tiated pro duct demand estimation. Journal

of Applie d Ec onometrics, 27(2):333–342, Marc h 2012. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kapteyn:1993:ICM

[Kap93] Arie Kapteyn. In ternational conference on: The micro-

econometrics of dynamic decision making. Journal of Applie d

Ec onometrics, 8(4):425, Octob er–Decem b er 1993. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kap etanios:2007:DFE

[Kap07] George Kap etanios. Dynamic factor extraction of cross-

sectional dep endence in panel unit ro ot tests. Journal of Ap-

plie d Ec onometrics, 22(2):313–338, Marc h 2007. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kasa:1998:ISD

[Kas98] Kenneth Kasa. Iden tifying the source of dynamics in disaggre-

gated imp ort data. Journal of Applie d Ec onometrics, 13(3):

305–320, Ma y–June 1998. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Kaufmann:2010:DFT

[Kau10] Sylvia Kaufmann. Dating and forecasting turning p oin ts b y

Ba y esian clustering with dynamic structure: a suggestion with

an application to Austrian data. Journal of Applie d Ec ono-

metrics, 25(2):309–344, Marc h 2010. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Kaufmann:2020:DCA

[Kau20] Daniel Kaufmann. Is deflation costly after all? the p erils of

erroneous historical classifications. Journal of Applie d Ec ono-

metrics, 35(5):614–628, August 2020. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Keijsers:2018:CLB

[KDK18] Bart Keijsers, Bart Diris, and Erik Kole. Cyclicalit y in losses on

bank loans. Journal of Applie d Ec onometrics, 33(4):533–552,

June–July 2018. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Keen:1986:ZEE

[Kee86] Mic hael Keen. Zero exp enditures and the estimation of Engel

curv es. Journal of Applie d Ec onometrics, 1(3):277–286, June

1986. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Kennet:1994:SMA

[Ken94] D. Mark Kennet. A structural mo del of aircraft engine

main tenance. Journal of Applie d Ec onometrics, 9(4):351–368,

Octob er–Decem b er 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Kerssenfisc her:2019:PEM

[Ker19] Mark Kerssenfisc her. The puzzling effects of monetary p olicy

in V

ARs: In v alid iden tification or missing information? Jour-

nal of Applie d Ec onometrics, 34(1):18–25, Jan uary–F ebruary

2019. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Kim:2015:PPP

[KFHO15] Hy eongw o o Kim, Ipp ei F ujiw ara, Bruce E. Hansen, and Masao

Ogaki. Purc hasing p o w er parit y and the T a ylor rule. Journal

of Applie d Ec onometrics, 30(6):874–903, Septem b er–Octob er

2015. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Klette:1996:ICS

[K G96] T or Jak ob Klette and Zvi Grilic hes. The inconsistency of com-

mon scale estimators when output prices are unobserv ed and

endogenous. Journal of Applie d Ec onometrics, 11(4):343–361,

July 1996. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Kum bhak ar:1995:LUE

[KH95] Subal C. Kum bhak ar and Lennart Hjalmarsson. Lab our-use ef-

ficiency in Sw edish so cial insurance offices. Journal of Applie d

Ec onometrics, 10(1):33–47, Jan uary–Marc h 1995. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ke:2022:EIM

[KH22a] Xiao Ke and Cheng Hsiao. Economic impact of the most dras-

tic lo c kdo wn during CO

VID-19 pandemic — the exp erience of

Hub ei, China. Journal of Applie d Ec onometrics, 37(1):187–209,

Jan uary–F ebruary 2022. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ke:2022:F C

[KH22b] Xiao Ke and Cheng Hsiao. F eatured co v er. Journal of Ap-

plie d Ec onometrics, 37(1):i, Jan uary–F ebruary 2022. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ho:2016:SLS

[kHcL16] T ai kuang Ho and Cheng c h ung Lai. A silv er lifeb oat, not silv er

fetters: Wh y and ho w the silv er standard insulated China from

the 1929 Great Depression. Journal of Applie d Ec onometrics,

31(2):403–419, Marc h 2016. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Kaufmann:2014:DRE

[KHS14] Hendrik Kaufmann, Florian Heinen, and Philipp Sibb ertsen.

The dynamics of real exc hange rates: a reconsideration. Jour-

nal of Applie d Ec onometrics, 29(5):758–773, August 2014. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Kidd:1992:RET

[Kid92] Mic hael P

. Kidd. A review of the econometrics to olkit

(ET). Journal of Applie d Ec onometrics, 7(3):323–328, July–

Septem b er 1992. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Kiefer:1988:ECJ

[Kie88] Nic holas M. Kiefer. Emplo ymen t con tracts, job searc h theory ,

and lab our turno v er: Preliminary empirical: Results. Journal

of Applie d Ec onometrics, 3(3):169–186, July–Septem b er 1988.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Kiefer:2011:DEC

[Kie11] Nic holas M. Kiefer. Default estimation, correlated defaults,

and exp ert information. Journal of Applie d Ec onometrics, 26

(2):173–192, Marc h 2011. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Kilduff:1993:PNR

[Kil93] A. P

. Kilduff. Pc-naiv e 6.01: A review. Journal of Applie d

Ec onometrics, 8(2):221–225, April–June 1993. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kilian:1999:ERM

[Kil99] Lutz Kilian. Exc hange rates and monetary fundamen tals: what

do w e learn from long-horizon regressions? Journal of Ap-

plie d Ec onometrics, 14(5):491–510, Septem b er–Octob er 1999.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Kim:1996:TF C

[KK96] Chang-Jin Kim and Myung-Jig Kim. T ransien t fads and the

crash of ’87. Journal of Applie d Ec onometrics, 11(1):41–58,

Jan uary 1996. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Kadiy ala:1997:NME

[KK97] K. Rao Kadiy ala and Sune Karlsson. Numerical metho ds for

estimation and inference in Ba y esian V

AR-mo dels. Journal

of Applie d Ec onometrics, 12(2):99–132, Marc h 1997. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kerkhofs:2003:IEC

[KK03] Marcel Kerkhofs and P eter Ko oreman. Iden tification and es-

timation of a class of household pro duction mo dels. Jour-

nal of Applie d Ec onometrics, 18(3):337–369, Ma y–June 2003.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Kn upp el:2022:FUD

[KK22] Malte Kn ¨ upp el and F abian Kr ¨ uger. F orecast uncertain t y , dis-

agreemen t, and the linear p o ol. Journal of Applie d Ec onomet-

rics, 37(1):23–41, Jan uary–F ebruary 2022. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kap etanios:2016:FBI

[KKM16] Georges Kap etanios, Lynda Khalaf, and Massimiliano Mar-

cellino. F actor-based iden tification-robust in terference in IV

regressions. Journal of Applie d Ec onometrics, 31(5):821–842,

August 2016. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Kapteyn:1995:MDD

[KKR95] Arie Kapteyn, Nic holas Kieffer, and John Rust. The micro e-

conometrics of dynamic decision making. Journal of Applie d

Ec onometrics, 10(S1):S1–S7, Decem b er 1995. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kliem:2016:LFR

[KKS16] Martin Kliem, Alexander Kriw oluzky

, and Samad Sarferaz. On

the lo w-frequency relationship b et w een public deficits and infla-

tion. Journal of Applie d Ec onometrics, 31(3):566–583, April–

Ma y 2016. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Kinal:1993:ESE

[KL93] T. Kinal and K. Lahiri. On the estimation of sim ultaneous-

equations error-comp onen ts mo dels with an application to a

mo del of dev eloping coun try foreign trade. Journal of Applie d

Ec onometrics, 8(1):81–92, Jan uary–Marc h 1993. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kuan:1995:FER

[KL95] Ch ung-Ming Kuan and T ung Liu. F orecasting exc hange rates

using feedforw ard and recurren t neural net w orks. Journal

of Applie d Ec onometrics, 10(4):347–364, Octob er–Decem b er

1995. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Kim:2001:QFI

[KL01] H. Y oun Kim and Junso o Lee. Quasi-fixed inputs and long-

run equilibrium in pro duction: a coin tegration analysis. Jour-

nal of Applie d Ec onometrics, 16(1):41–57, Jan uary–F ebruary

2001. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Ko opman:2005:BDC

[KL05] Siem Jan Ko opman and Andr ´ e Lucas. Business and default

cycles for credit risk. Journal of Applie d Ec onometrics, 20(2):

311–323, 2005. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Kan:2012:L WR

[KL12] Kamhon Kan and My oung-Jae Lee. Lose w eigh t for a raise only

if o v erw eigh t: Marginal in tegration for semi-linear panel mo d-

els. Journal of Applie d Ec onometrics, 27(4):666–685, June–July

2012. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Kim:2024:UST

[KL24a] Minki Kim and Munseob Lee. The US structural transforma-

tion and regional con v ergence: Racial heterogeneit y . Journal

of Applie d Ec onometrics, 39(6):1172–1179, Septem b er–Octob er

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Krolik o wski:2024:ALN

[KL24b] P a w el M. Krolik o wski and Kurt G. Lunsford. Adv ance la y off

notices and aggregate job loss. Journal of Applie d Ec onomet-

rics, 39(3):462–480, April–Ma y 2024. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Kleen:2024:SME

[Kle24] Onno Kleen. Scaling and measuremen t error sensitivit y of scor-

ing rules for distribution forecasts. Journal of Applie d Ec ono-

metrics, 39(5):833–849, August 2024. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ko opman:2018:DDC

[KLLO18] Siem Jan Ko opman, Rutger Lit, Andr ´ e Lucas, and Anne Op-

sc ho or. Dynamic discrete copula mo dels for high-frequency

sto c k price c hanges. Journal of Applie d Ec onometrics, 33(7):

966–985, No v em b er–Decem b er 2018. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Kejriw al:2024:EAP

[KLNT24] Mohitosh Kejriw al, Xiao xiao Li, Linh Nguy en, and Ev an T ott y .

The efficacy of abilit y pro xies for estimating the returns to

Kohli:1989:CEW

[Koh89] U. Kohli. Consisten t estimation when the left-hand v ariable is

exogenous o v er part of the sample p erio d. Journal of Applie d

Ec onometrics, 4(3):283–293, July–Septem b er 1989. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kolenik o v:2001:SRR

[Kol01] Stanisla v Kolenik o v. Soft w are review: Review of Stata 7.

Journal of Applie d Ec onometrics, 16(5):637–646, Septem b er–

Octob er 2001. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Kom unjer:2007:APD

[Kom07] Iv ana Kom unjer. Asymmetric p o w er distribution: Theory and

applications to risk measuremen t. Journal of Applie d Ec ono-

metrics, 22(5):891–921, August 2007. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Koning:2001:CDL

[Kon01] Ruud H. Koning. A comparison of differen t L a

T

E

X programs.

Journal of Applie d Ec onometrics, 16(1):81–92, Jan uary–

F ebruary 2001. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Koning:2004:F AF

[Kon04] Ruud H. Koning. FinMetrics: analysis of financial data in

S-PLUS. Journal of Applie d Ec onometrics, 19(2):283–290,

Marc h–April 2004. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ko op:1992:ASM

[Ko o92a] G. Ko op. Aggregate sho c ks and macro economic fluctuations:

A Ba y esian approac h. Journal of Applie d Ec onometrics, 7(4):

395–411, Octob er–Decem b er 1992. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ko op:1992:OBU

[Ko o92b] G. Ko op. ‘ob jectiv e’ Ba y esian unit ro ot tests. Journal of Ap-

plie d Ec onometrics, 7(1):65–82, Jan uary–Marc h 1992. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ko op:1992:RP

[Ko o92c] Gary Ko op. Review of PCBRAP. Journal of Applie d Ec ono-

metrics, 7(1):105–107, Jan uary–Marc h 1992. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ko oreman:1994:EEM

[Ko o94] P eter Ko oreman. Estimation of econometric mo dels of some

discrete games. Journal of Applie d Ec onometrics, 9(3):255–

268, July–Septem b er 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ko op:1999:BA C

[Ko o99] Gary Ko op. Ba y esian analysis, computation and comm unica-

tion soft w are. Journal of Applie d Ec onometrics, 14(6):677–689,

No v em b er–Decem b er 1999. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Ko op:2013:FML

[Ko o13] Gary M. Ko op. F orecasting with medium and large Ba y esian

V ARS. Journal of Applie d Ec onometrics, 28(2):177–203, Marc h

2013. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Kuehnle:2021:R GI

[K OO21] Daniel Kuehnle, Mic hael Ob erfic h tner, and Kerstin Ostermann.

Revisiting gender iden tit y and relativ e income within house-

holds: a cautionary tale on the p oten tial pitfalls of densit y

estimators. Journal of Applie d Ec onometrics, 36(7):1065–1073,

No v em b er–Decem b er 2021. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Kuehnle:2022:C

[K OO22] Daniel Kuehnle, Mic hael Ob erfic h tner, and Kerstin Ostermann.

Correction. Journal of Applie d Ec onometrics, 36(7):831–840,

June–July 2022. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Khalil:2024:HRP

[K OP24] Umair Khalil, Mandar Oak, and Sundar P onn usam y . The

heterogeneous role of part y affiliation in the runner-up effect.

Journal of Applie d Ec onometrics, 39(5):952–959, August 2024.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Kordas:2006:SBR

[Kor06] Gregory Kordas. Smo othed binary regression quan tiles. Jour-

nal of Applie d Ec onometrics, 21(3):387–407, April 2006. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Korobilis:2013:VFU

[Kor13] Dimitris Korobilis. V ar forecasting using Ba y esian v ariable

selection. Journal of Applie d Ec onometrics, 28(2):204–230,

Marc h 2013. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Kim:2005:NFM

[K OS05] Dong Heon Kim, Denise R. Osb orn, and Marianne Sensier.

Nonlinearit y in the F ed’s monetary p olicy rule. Journal of Ap-

plie d Ec onometrics, 20(5):621–639, July–August 2005. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kap o or:2021:PF A

[K O W21] Sac ha Kap o or, Matthijs Oosterv een, and Dinand W ebbink.

The price of forced attendance. Journal of Applie d Ec onomet-

rics, 36(2):209–227, Marc h 2021. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ko dde:1987:PTN

[KP87] Da vid A. Ko dde and F ranz C. P alm. A parametric test of

the negativit y of the substitution matrix. Journal of Applie d

Ec onometrics, 2(3):227–235, July 1987. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ko op:1994:R OL

[KP94] G. Ko op and D. J. P oirier. Rank-ordered logit mo dels: An

empirical analysis of On tario v oter preferences. Journal of

Applie d Ec onometrics, 9(4):369–388, Octob er–Decem b er 1994.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Kreider:2008:IDS

[KP08] Bren t Kreider and John P epp er. Inferring disabilit y status from

corrupt data. Journal of Applie d Ec onometrics, 23(3):329–349,

April 2008. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Kelejian:2016:ETS

[KP16] Harry H. Kelejian and Gianfranco Piras. An extension of the

J -test to a spatial panel data framew ork. Journal of Applie d

Ec onometrics, 31(2):387–402, Marc h 2016. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kulish:2017:ESM

[KP17] Mariano Kulish and Adrian P agan. Estimation and solution

of mo dels with exp ectations and structural c hanges. Journal

of Applie d Ec onometrics, 32(2):255–274, Marc h 2017. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kynigakis:2022:DMC

[KP22] Iason Kynigakis and Ek aterini P anop oulou. Do es mo del com-

plexit y add v alue to asset allo cation? Evidence from mac hine

learning forecasting mo dels. Journal of Applie d Ec onomet-

rics, 37(3):603–639, April–Ma y 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ko dde:1990:ALS

[KPP90] D. A. Ko dde, F. C. Plam, and G. A. Pfann. Asymptotic

least-squares estimation efficiency considerations and applica-

tions. Journal of Applie d Ec onometrics, 5(3):229–243, July–

Septem b er 1990. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Karlstrom:2004:DP A

[KPS04] Anders Karlstrom, Marten P alme, and Ingemar Sv ensson. A

dynamic programming approac h to mo del the retiremen t b e-

ha viour of blue-collar w ork ers in Sw eden. Journal of Applie d

Ec onometrics, 19(6):795–807, 2004. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Kh w a ja:2011:CTE

[KPST11] Ahmed Kh w a ja, Gabriel Picone, Martin Salm, and Justin G.

T rogdon. A comparison of treatmen t effects estimators using

a structural mo del of AMI treatmen t c hoices and sev erit y of

illness information from hospital c harts. Journal of Applie d

Ec onometrics, 26(5):825–853, August 2011. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ko op:2005:SBI

[KPT05] Gary Ko op, Dale J. P oirier, and Justin T obias. Semiparamet-

ric Ba y esian inference in m ultiple equation mo dels. Journal

of Applie d Ec onometrics, 20(6):723–747, Septem b er–Octob er

2005. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Keil:1990:CAP

[KR90] M. W. Keil and W. Ric hardson. A comparison among par-

tial adjustmen t, rational exp ectations and error correction es-

timates of the Canadian demand for money

. Journal of Applie d

Ec onometrics, 5(3):273–291, July–Septem b er 1990. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kraa y:2012:IVR

[Kra12] Aart Kraa y . Instrumen tal v ariables regressions with uncer-

tain exclusion restrictions: a Ba y esian approac h. Journal of

Applie d Ec onometrics, 27(1):108–128, Jan uary–F ebruary 2012.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Krause:2017:MPC

[Kra17] Melanie Krause. The Millennium p eak in club con v ergence: A

new lo ok at distributional c hanges in the w ealth of nations.

Journal of Applie d Ec onometrics, 32(3):621–642, April–Ma y

2017. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Krippner:2015:TFN

[Kri15] Leo Krippner. A theoretical foundation for the Nelson–Siegel

class of yield curv e mo dels. Journal of Applie d Ec onomet-

rics, 30(1):97–118, Jan uary–F ebruary 2015. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Korenok:2010:IEE

[KRS10] Oleg Korenok, Stanisla v Radc henk o, and Norman R. Sw anson.

In ternational evidence on the efficacy of new-Keynesian mo dels

of inflation p ersistence. Journal of Applie d Ec onometrics, 25

(1):31–54, Jan uary–F ebruary 2010. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Koning:1995:SFU

[KR V95] Pierre Koning, Geert Ridder, and Gerard J. V an Den Berg.

Structural and frictional unemplo ymen t in an equilibrium

searc h mo del with heterogeneous agen ts. Journal of Applie d

Ec onometrics, 10(S1):S133–S151, Decem b er 1995. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ko op:1991:CCC

[KS91] Gary Ko op and Mark F. J. Steel. A commen t on: ‘T o criticize

the critics: An ob jectiv e Ba y esian analysis of sto c hastic trends’,

By P eter C. B. Phillips. Journal of Applie d Ec onometrics, 6(4):

365–370, Octob er–Decem b er 1991. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic). See [Phi91b ].

Kamhofer:2016:RZR

[KS16] Daniel A. Kamh¨ ofer and Hendrik Sc hmitz. Reanalyzing zero

returns to education in German y . Journal of Applie d Ec ono-

metrics, 31(5):912–919, August 2016. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Kaufmann:2017:IRI

[KS17] Sylvia Kaufmann and Christian Sc h umac her. Iden tifying rele-

v an t and irrelev an t v ariables in sparse factor mo dels. Journal

of Applie d Ec onometrics, 32(6):1123–1144, Septem b er–Octob er

2017. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Kripfganz:2019:ELD

[KS19] Sebastian Kripfganz and Claudia Sc h w arz. Estimation of lin-

ear dynamic panel data mo dels with time-in v arian t regressors.

Journal of Applie d Ec onometrics, 34(4):526–546, June–July

2019. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Ko edijk:1998:ETZ

[KSD98] Kees G. Ko edijk, Philip A. Stork, and Casp er G. De V ries. An

EMS target zone mo del in discrete time. Journal of Applie d

Ec onometrics, 13(1):31–48, Jan uary–F ebruary 1998. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Klein:2023:DDT

[KSN23] Nadja Klein, Mic hael Stanley Smith, and Da vid J. Nott. Deep

distributional time series mo dels and the probabilistic forecast-

ing of in trada y electricit y prices. Journal of Applie d Ec onomet-

rics, 38(4):493–511, June–July 2023. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Kenk el:2001:EP A

[KT01] Donald S. Kenk el and Joseph V. T erza. The effect of ph ysician

advice on alcohol consumption: coun t regression with an en-

dogenous treatmen t effect. Journal of Applie d Ec onometrics,

16(2):165–184, Marc h–April 2001. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ko op:2004:LAH

[KT04] Gary Ko op and Justin L. T obias. Learning ab out heterogeneit y

in returns to sc ho oling. Journal of Applie d Ec onometrics, 19

(7):827–849, No v em b er–Decem b er 2004. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kline:2008:WBB

[KT08] Brendan Kline and Justin L. T obias. The w ages of BMI:

Ba y esian analysis of a sk ew ed treatmen t-resp onse mo del with

nonparametric endogeneit y . Journal of Applie d Ec onometrics,

23(6):767–793, Septem b er–Octob er 2008. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kum bhak ar:2011:SES

[KT11] Subal C. Kum bhak ar and Efth ymios G. Tsionas. Sto c has-

tic error sp ecification in primal and dual pro duction systems.

Journal of Applie d Ec onometrics, 26(2):270–297, Marc h 2011.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Kasc ha:2015:SIS

[KT15] Christian Kasc ha and Carsten T renkler. Simple iden tifica-

tion and sp ecification of coin tegrated V

ARMA mo dels. Jour-

nal of Applie d Ec onometrics, 30(4):675–702, June–July 2015.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

2013. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Klossner:2014:EA V

[KW14] Stefan Kl¨ oßner and Sv en W agner. Exploring all V

AR orderings

for calculating spillo v ers? Y es, w e can! — a note on Dieb old

and Yilmaz (2009). Journal of Applie d Ec onometrics, 29(1):

172–179, Jan uary–F ebruary 2014. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Kim:2019:HGP

[KW19] Jaeho Kim and Le W ang. Hidden group patterns in demo c-

racy dev elopmen ts: Ba y esian inference for group ed hetero-

geneit y . Journal of Applie d Ec onometrics, 34(6):1016–1028,

Septem b er–Octob er 2019. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Klein:2021:GSM

[KW21] Mathias Klein and Roland Winkler. The go v ernmen t sp ending

m ultiplier at the zero lo w er b ound: In ternational evidence from

historical data. Journal of Applie d Ec onometrics, 36(6):744–

759, Septem b er–Octob er 2021. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Kap etanios:2010:ETV

[KY10] George Kap etanios and T on y Y ates. Estimating time v ariation

in measuremen t error from data revisions: an application to

bac k casting and forecasting in dynamic mo dels. Journal of

Applie d Ec onometrics, 25(5):869–893, August 2010. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Kilian:2002:QUA

[KZ02] Lutz Kilian and T ao Zha. Quan tifying the uncertain t y ab out

the half-life of deviations from PPP. Journal of Applie d Ec ono-

metrics, 17(2):107–125, Marc h–April 2002. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ko enk er:2009:RER

[KZ09] Roger Ko enk er and Ac him Zeileis. On repro ducible economet-

ric researc h. Journal of Applie d Ec onometrics, 24(5):833–847,

August 2009. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Kilian:2020:DDU

[KZ20] Lutz Kilian and Xiao qing Zhou. Do es dra wing do wn the US

Strategic P etroleum Reserv e help stabilize oil prices? Journal

of Applie d Ec onometrics, 35(6):673–691, Septem b er–Octob er

2020. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Kilian:2022:OPG

[KZ22] Lutz Kilian and Xiao qing Zhou. Oil prices, gasoline prices,

and inflation exp ectations. Journal of Applie d Ec onometrics,

37(5):867–881, August 2022. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Klo oster:2024:ORI

[KZ24] Jens Klo oster and Mikhail Zhelonkin. Outlier robust infer-

ence in the instrumen tal v ariable mo del with applications to

causal effects. Journal of Applie d Ec onometrics, 39(1):86–106,

Jan uary–F ebruary 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Lakda w ala:2019:DEM

[Lak19] Aeimit Lakda w ala. Decomp osing the effects of monetary p ol-

icy using an external instrumen ts SV

AR. Journal of Ap-

plie d Ec onometrics, 34(6):934–950, Septem b er–Octob er 2019.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Lanne:2000:NUR

[Lan00] Markku Lanne. Near unit ro ots, coin tegration, and the term

structure of in terest rates. Journal of Applie d Ec onometrics,

15(5):513–529, Septem b er–Octob er 2000. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lanne:2006:NDI

[Lan06] Markku Lanne. Nonlinear dynamics of in terest rate and infla-

tion. Journal of Applie d Ec onometrics, 21(8):1157–1168, De-

cem b er 2006. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Larsen:1990:SRR

[Lar90] Hans Larsen. Soft w are reviews. A review of RA

TS 3.0: Soft-

w are for econometric mo delling, forecasting, and sim ulation.

Journal of Applie d Ec onometrics, 5(1):87–91, Jan uary–Marc h

1990. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Liu:1995:MLE

[LB95] Shi-Miin Liu and B. W ade Brorsen. Maxim um lik eliho o d esti-

mation of a GAR

CH-stable mo del. Journal of Applie d Ec ono-

metrics, 10(3):273–285, July–Septem b er 1995. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Luvsann y am:2019:F A V

[LB19] Da v aa jargal Luvsann y am and Kh uslen Batm unkh. A factor-

augmen ted v ector autoregressiv e (F A V AR) approac h for mone-

tary p olicy: Replication of the empirical results in “measuring

the effects of monetary p olicy”. Journal of Applie d Ec onomet-

rics, 34(5):820–821, August 2019. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Laudicella:2022:DID

[LD22] Mauro Laudicella and P aolo Li Donni. The dynamic in terde-

p endence in the demand of primary and emergency secondary

care: a hidden Mark o v approac h. Journal of Applie d Ec ono-

metrics, 37(3):521–536, April–Ma y 2022. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Leamer:1989:PCR

[Lea89] Edw ard E. Leamer. Planning, criticism, and revision. Jour-

nal of Applie d Ec onometrics, 4(S1):S5–S27, Decem b er 1989.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Leamer:1991:CCC

[Lea91] Edw ard E. Leamer. Commen t on ‘to criticize the critics’. Jour-

nal of Applie d Ec onometrics, 6(4):371–373, Octob er–Decem b er

1991. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic). See [Phi91b ].

Leamer:1997:R TS

[Lea97] Edw ard E. Leamer. Revisiting T obin’s 1950 study of fo o d ex-

p enditure. Journal of Applie d Ec onometrics, 12(5):533–561,

Septem b er–Octob er 1997. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Lebaron:1992:FIU

[Leb92] B. Lebaron. F orecast impro v emen ts using a v olatilit y index.

Journal of Applie d Ec onometrics, 7(S1):S137–S149, Decem b er

1992. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Lee:1995:STE

[Lee95a] Byung-Jo o Lee. Separabilit y test for the electricit y sup-

ply industry

. Journal of Applie d Ec onometrics, 10(1):49–60,

Jan uary–Marc h 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Lee:1995:SPE

[Lee95b] My oung-Jae Lee. Semi-parametric estimation of sim ultaneous

equations with limited dep enden t v ariables: A case study of

female lab our supply

. Journal of Applie d Ec onometrics, 10(2):

187–200, April–June 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Lee:2004:SCS

[Lee04] My oung-Jae Lee. Selection correction and sensitivit y analysis

for ordered treatmen t effect on coun t resp onse. Journal of Ap-

plie d Ec onometrics, 19(3):323–337, Ma y–June 2004. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lee:2016:EOD

[Lee16] So oh yung Lee. Effect of online dating on assortativ e mat-

ing: Evidence from south Korea. Journal of Applie d Ec ono-

metrics, 31(6):1120–1139, Septem b er–Octob er 2016. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lee:2024:PI I

[Lee24] Sungw on Lee. P artial iden tification and inference for condi-

tional distributions of treatmen t effects. Journal of Applie d

Ec onometrics, 39(1):107–127, Jan uary–F ebruary 2024. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Leong:1998:BRP

[Leo98] Kenneth Leong. Bo ok review: Perio dicity and Sto chastic

T r ends in Ec onomic Time Series, Philip Hans F ranses, Ox-

ford Univ ersit y Press, Oxford, 1996, £35.00 (hardbac k), ISBN

0-19-877453-2 (hardbac k), pp. xii + 230. Journal of Applie d

Ec onometrics, 13(1):91–95, Jan uary–F ebruary 1998. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Leung:2022:DRI

[Leu22] Mic hael P

. Leung. Dep endence-robust inference using resam-

pled statistics. Journal of Applie d Ec onometrics, 37(2):270–

285, Marc h 2022. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Lewb el:2003:RRF

[Lew03] Arth ur Lewb el. A rational rank four demand system. Jour-

nal of Applie d Ec onometrics, 18(2):127–135, Marc h–April 2003.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Li:2009:BCU

[LfL09] Ji Li and Lung fei Lee. Binary c hoice under so cial in terac-

tions: an empirical study with and without sub jectiv e data on

exp ectations. Journal of Applie d Ec onometrics, 24(2):257–281,

Marc h 2009. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Lin:2023:R TM

[LFZC23] Jianhao Lin, Jiac heng F an, Yifan Zhang, and Liangyuan Chen.

Real-time macro economic pro jection using narrativ e cen tral

bank comm unication. Journal of Applie d Ec onometrics, 38(2):

202–221, Marc h 2023. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Lima:2023:EPP

[LG23] Luiz Renato Lima and Lucas L ´ ucio Go deiro. Equit y-premium

prediction: A tten tion is all y ou need. Journal of Applie d Ec ono-

metrics, 38(1):105–122, Jan uary–F ebruary 2023. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Liu:1992:UCE

[LGH92] T. Liu, C. W. J. Granger, and W. P

. Heller. Using the correla-

tion exp onen t to decide whether an economic series is c haotic.

Journal of Applie d Ec onometrics, 7(S1):S25–S39, Decem b er

1992. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Lin:2019:ERI

[LGR19] W ei Lin and Gloria Gonz´ alez-Riv era. Extreme returns and in-

tensit y of trading. Journal of Applie d Ec onometrics, 34(7):

1121–1140, No v em b er–Decem b er 2019. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lundb erg:2017:IDS

[LHJC17] Alexander L. Lundb erg, Kim P

. Huynh, and Da vid T. Jac ho-

Ch´ av ez. Income and demo cracy: A smo oth v arying co efficien t

redux. Journal of Applie d Ec onometrics, 32(3):719–724, April–

Ma y 2017. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Lien:2017:SWB

[LHL17] Donald Lien, Y ue Hu, and Long Liu. Sub jectiv e w ell-b eing

and income: A re-examination of satiation using the regression

kink mo del with an unkno wn threshold. Journal of Applie d

Ec onometrics, 32(2):463–469, Marc h 2017. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Li:1999:ER T

[Li99] Kai Li. Exc hange rate target zone mo dels: a Ba y esian

ev aluation. Journal of Applie d Ec onometrics, 14(5):461–490,

Septem b er–Octob er 1999. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Li:2006:HSC

[Li06] Mingliang Li. High sc ho ol completion and future y outh unem-

plo ymen t: new evidence from high sc ho ol and b ey ond. Journal

of Applie d Ec onometrics, 21(1):23–53, Jan uary–F ebruary 2006.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Li:2012:TSV

[Li12] Shanjun Li. T raffic safet y and v ehicle c hoice: quan tifying the

effects of the ‘arms race’ on American roads. Journal of Applie d

Ec onometrics, 27(1):34–62, Jan uary–F ebruary 2012. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lilien:2000:ESR

[Lil00] Da vid M. Lilien. Econometric soft w are reliabilit y and nonlinear

estimation in EViews: commen t. Journal of Applie d Ec onomet-

rics, 15(1):107–110, Jan uary–F ebruary 2000. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lin:1992:AEF

[Lin92] W en-Ling Lin. Alternativ e estimators for factor GAR

CH mo d-

els — a Mon te Carlo comparison. Journal of Applie d Ec onomet-

rics, 7(3):259–279, July–Septem b er 1992. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lin:1995:JFD

[Lin95] W en-Ling Lin. Japan’s financial deregulation and link age of

the Gensaki and Euro y en dep osit mark ets. Journal of Ap-

plie d Ec onometrics, 10(4):447–467, Octob er–Decem b er 1995.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Liu:2009:POH

[Liu09] Qianqiu Liu. On p ortfolio optimization: Ho w and when do w e

b enefit from high-frequency data? Journal of Applie d Ec ono-

metrics, 24(4):560–582, June–July 2009. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Liesenfeld:2000:SVM

[LJ00] Roman Liesenfeld and Rob ert C. Jung. Sto c hastic v olatil-

it y mo dels: conditional normalit y v ersus hea vy-tailed distribu-

tions. Journal of Applie d Ec onometrics, 15(2):137–160, Marc h–

April 2000. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Lancaster:2010:BQR

[LJ10] T on y Lancaster and Sung Jae Jun. Ba y esian quan tile regres-

sion metho ds. Journal of Applie d Ec onometrics, 25(2):287–307,

Marc h 2010. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Lugin buhl:2004:CEG

[LK04] Rob Lugin buhl and Siem Jan Ko opman. Con v ergence in Eu-

rop ean GDP series: a m ultiv ariate common con v erging trend-

cycle decomp osition. Journal of Applie d Ec onometrics, 19(5):

611–636, Septem b er–Octob er 2004. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

dex. Journal of Applie d Ec onometrics, 37(4):667–687, June–

July 2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Lahiri:2016:F CR

[LMZ16] Ka jal Lahiri, George Monokroussos, and Y ongc hen Zhao. F ore-

casting consumption: the role of consumer confidence in real

time with man y predictors. Journal of Applie d Ec onometrics,

31(7):1254–1275, No v em b er–Decem b er 2016. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Liao:2023:IER

[LMZ23] W en ting Liao, Jun Ma, and Chengsi Zhang. Iden tifying ex-

c hange rate effects and spillo v ers of US monetary p olicy sho c ks

in the presence of time-v arying instrumen t relev ance. Journal of

Applie d Ec onometrics, 38(7):989–1006, No v em b er–Decem b er

2023. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Lee:2007:EHP

[LN07] Jaejo on Lee and Charles R. Nelson. Exp ectation horizon and

the Phillips curv e: the solution to an empirical puzzle. Jour-

nal of Applie d Ec onometrics, 22(1):161–178, Jan uary–F ebruary

2007. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Lutk ep ohl:2014:DDS

[LN14] Helm ut L ¨ utk ep ohl and Aleksei NetSuna jev. Disen tangling de-

mand and supply sho c ks in the crude oil mark et: ho w to c hec k

sign restrictions in structural v ars. Journal of Applie d Ec ono-

metrics, 29(3):479–496, April–Ma y 2014. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Leuv en:2008:AAE

[LO08] Edwin Leuv en and Hessel Oosterb eek. An alternativ e approac h

to estimate the w age returns to priv ate-sector training. Journal

of Applie d Ec onometrics, 23(4):423–434, June 2008. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lee:2018:GBE

[LO18] So oh yung Lee and Chiara Orsini. Girls and b o ys: Economic

crisis, fertilit y , and birth outcomes. Journal of Applie d Ec ono-

metrics, 33(7):1044–1063, No v em b er–Decem b er 2018. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lof:2019:EMR

[Lof19] Matthijs Lof. Exp ected mark et returns: SVIX, realized v olatil-

it y , and the role of dividends. Journal of Applie d Ec onometrics,

34(5):858–864, August 2019. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Lord:1991:PF C

[Lor91] M. J. Lord. Price formation in commo dit y mark ets. Journal

of Applie d Ec onometrics, 6(3):239–254, July–Septem b er 1991.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Li:2013:CSV

[LOR13] Qi Li, Desheng Ouy ang, and Jeffrey S. Racine. Categorical

semiparametric v arying-co efficien t mo dels. Journal of Applie d

Ec onometrics, 28(4):551–579, June–July 2013. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Louzis:2019:SSM

[Lou19] Dimitrios P

. Louzis. Steady-state mo deling and macro economic

forecasting qualit y . Journal of Applie d Ec onometrics, 34(2):

285–314, Marc h 2019. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Lee:2017:DR U

[LO W17] Sokbae Lee, Ry o Okui, and Y o on-Jae Whang. Doubly robust

uniform confidence band for the conditional a v erage treatmen t

effect function. Journal of Applie d Ec onometrics, 32(7):1207–

1225, No v em b er–Decem b er 2017. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Lu:2008:ERA

[LP08] Jingfeng Lu and Isab elle P errigne. Estimating risk a v ersion

from ascending and sealed-bid auctions: the case of tim b er

auction data. Journal of Applie d Ec onometrics, 23(7):871–896,

No v em b er–Decem b er 2008. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Lenza:2022:HEV

[LP22] Mic hele Lenza and Giorgio E. Primiceri. Ho w to estimate a

v ector autoregression after Marc h 2020. Journal of Applie d

Ec onometrics, 37(4):688–699, June–July 2022. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Laudati:2023:IES

[LP23] Dario Laudati and M. Hashem P esaran. Iden tifying the effects

of sanctions on the Iranian econom y using newspap er co v er-

age. Journal of Applie d Ec onometrics, 38(3):271–294, April–

Ma y 2023. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Lee:1997:GCM

[LPS97] Kevin Lee, M. Hashem P esaran, and Ron Smith. Gro wth

and con v ergence in a m ulti-coun try empirical sto c hastic Solo w

mo del. Journal of Applie d Ec onometrics, 12(4):357–392, July

1997. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Li:2004:DDS

[LPT04] Mingliang Li, Dale J. P oirier, and Justin L. T obias. Do

drop outs suffer from dropping out? Estimation and predic-

tion of outcome gains in generalized selection mo dels. Jour-

nal of Applie d Ec onometrics, 19(2):203–225, Marc h–April 2004.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Lee:2022:OFU

[LPU22] T ae-Hwy Lee, Shahnaz P arsaeian, and Aman Ullah. Optimal

forecast under structural breaks. Journal of Applie d Ec onomet-

rics, 37(5):965–987, August 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Li:2004:PRE

[LR04] Qi Li and Jeff Racine. Predictor relev ance and extramarital

affairs. Journal of Applie d Ec onometrics, 19(4):533–535, July–

August 2004. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Li:2008:MOS

[LR08] Jinh u Li and Jeffrey S. Racine. Maxima: An op en source com-

puter algebra system. Journal of Applie d Ec onometrics, 23

(4):515–523, June 2008. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Lee:2017:EPT

[LRS17] Na y oung Lee, Geert Ridder, and John Strauss. Estimation of

p o v ert y transition matrices with noisy data. Journal of Applie d

Ec onometrics, 32(1):37–55, Jan uary–F ebruary 2017. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lauren t:2012:F AM

[LR V12] S ´ ebastien Lauren t, Jero en V. K. Rom b outs, and F rancesco Vi-

olan te. On the forecasting accuracy of m ultiv ariate GAR CH

mo dels. Journal of Applie d Ec onometrics, 27(6):934–955,

Septem b er–Octob er 2012. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Liesenfeld:2017:LBI

[LR V17] Roman Liesenfeld, Jean-F ran¸ cois Ric hard, and Jan V ogler.

Lik eliho o d-based inference and prediction in spatio-temp oral

panel coun t mo dels for urban crimes. Journal of Applie d Ec ono-

metrics, 32(3):600–620, April–Ma y 2017. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Landesmann:1993:SSM

[LS93a] M. Landesmann and A. Snell. Structural shifts in the man ufac-

turing exp ort p erformance of OECD economies. Journal of Ap-

plie d Ec onometrics, 8(2):149–162, April–June 1993. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Laro que:1993:SBE

[LS93b] G. Laro que and B. Salani ´ e. Sim ulation-based estimation of

mo dels with lagged laten t v ariables. Journal of Applie d Ec ono-

metrics, 8(S1):S119–S133, Decem b er 1993. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lo c k e:1993:IDF

[LS93c] P

. R. Lo c k e and C. L. Sa y ers. In tra-da y futures price v olatilit y:

Information effects and v ariance p ersistence. Journal of Ap-

plie d Ec onometrics, 8(1):15–30, Jan uary–Marc h 1993. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Liu:1999:NLC

[LS99] Zhenjuan Liu and Thanasis Stengos. Non-linearities in

cross-coun try gro wth regressions: a semiparametric approac h.

Journal of Applie d Ec onometrics, 14(5):527–538, Septem b er–

Octob er 1999. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Laro que:2002:LMI

[LS02] Guy Laro que and Bernard Salani ´ e. Lab our mark et institutions

and emplo ymen t in F rance. Journal of Applie d Ec onometrics,

17(1):25–48, Jan uary–F ebruary 2002. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ley:2009:CJG

[LS09a] Eduardo Ley and Mark F. J. Steel. Commen ts on ‘join tness

of gro wth determinan ts’. Journal of Applie d Ec onometrics, 24

(2):248–251, Marc h 2009. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic). See [D

W09a ].

Ley:2009:EP A

[LS09b] Eduardo Ley and Mark F. J. Steel. On the effect of prior as-

sumptions in Ba y esian mo del a v eraging with applications to

gro wth regression. Journal of Applie d Ec onometrics, 24(4):

651–674, June–July 2009. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Lahiri:2010:MFU

[LS10a] Ka jal Lahiri and Xuguang Sheng. Measuring forecast uncer-

tain t y b y disagreemen t: The missing link. Journal of Applie d

Ec onometrics, 25(4):514–538, June–July 2010. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lubik:2010:LCS

[LS10b] Thomas A. Lubik and P aolo Surico. The Lucas critique and

the stabilit y of empirical mo dels. Journal of Applie d Ec onomet-

rics, 25(1):177–194, Jan uary–F ebruary 2010. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Laro que:2014:IRF

[LS14a] Guy Laro que and Bernard Salani ´ e. Iden tifying the resp onse

of fertilit y to financial incen tiv es. Journal of Applie d Ec ono-

metrics, 29(2):314–332, Marc h 2014. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Lee:2014:MTH

[LS14b] So oh yung Lee and Azeem M. Shaikh. Multiple testing and het-

erogeneous treatmen t effects: re–ev aluating the effect of pro-

gresa on sc ho ol enrollmen t. Journal of Applie d Ec onometrics,

29(4):612–626, June–July 2014. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Laffers:2021:ECD

[LS21] Luk´ as Laff ´ ers and Bernhard Sc hmidp eter. Early c hild dev el-

opmen t and paren ts’ lab or supply

. Journal of Applie d Ec ono-

metrics, 36(2):190–208, Marc h 2021. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Lenza:2024:HDM

[LS24] Mic hele Lenza and Jiri Slacalek. Ho w do es monetary p olicy af-

fect income and w ealth inequalit y? Evidence from quan titativ e

easing in the euro area. Journal of Applie d Ec onometrics, 39

(5):746–765, August 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

List:2023:MTC

[LSV23] John A. List, Azeem M. Shaikh, and A tom V a y alink al. Multiple

testing with co v ariate adjustmen t in exp erimen tal economics.

Journal of Applie d Ec onometrics, 38(6):920–939, Septem b er–

Octob er 2023. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Lucas:2017:MFS

[LSZ17] Andr ´ e Lucas, Bernd Sc h w aab, and Xin Zhang. Mo deling fi-

nancial sector join t tail risk in the Euro area. Journal of

Applie d Ec onometrics, 32(1):171–191, Jan uary–F ebruary 2017.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Lee:1991:TSI

[L T91] T om K. Y. Lee and Y. K. Tse. T erm structure of in terest

rates in the Singap ore Asian dollar mark et. Journal of Ap-

plie d Ec onometrics, 6(2):143–152, April–June 1991. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Lin:1996:CIC

[L T96] Jin-Lung Lin and Ruey S. Tsa y . Co-in tegration constrain t

and forecasting: An empirical examination. Journal of Ap-

plie d Ec onometrics, 11(5):519–538, Septem b er 1996. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Li:2006:CA G

[L T06] Mingliang Li and Justin L. T obias. Calculus attainmen t and

grades receiv ed in in termediate economic theory

. Journal

of Applie d Ec onometrics, 21(6):893–896, Septem b er–Octob er

2006. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Linde:2018:SWU

[L T18] Jesp er Lind ´ e and Mathias T rabandt. Should w e use lin-

earized mo dels to calculate fiscal m ultipliers? Journal of Ap-

plie d Ec onometrics, 33(7):937–965, No v em b er–Decem b er 2018.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Lutk ep ohl:1999:ISL

[L TW99] Helm ut L ¨ utk ep ohl, Timo T er¨ asvirta, and J ¨ urgen W olters. In-

v estigating stabilit y and linearit y of a German M1 money de-

mand function. Journal of Applie d Ec onometrics, 14(5):511–

525, Septem b er–Octob er 1999. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Lauren t:2005:BGB

[LU05] S ´ ebastien Lauren t and Jean-Pierre Urbain. Bridging the gap

b et w een Ox and Gauss using OxGauss. Journal of Applie d

Ec onometrics, 20(1):131–139, Jan uary–F ebruary 2005. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Moral-Benito:2016:GEP

[MB16] Enrique Moral-Benito. Gro wth empirics in panel data under

mo del uncertain t y and w eak exogeneit y . Journal of Applie d

Ec onometrics, 31(3):584–602, April–Ma y 2016. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Musalem:2009:BER

[MBR09] Andr ´ es Musalem, Eric T. Bradlo w, and Jagmohan S. Ra ju.

Ba y esian estimation of random-co efficien ts c hoice mo dels using

aggregate data. Journal of Applie d Ec onometrics, 24(3):490–

516, April–Ma y 2009. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ma jumder:1990:DPI

[MC90] Amita Ma jumder and Sat y a Ranjan Chakra v art y . Distribu-

tion of p ersonal income: Dev elopmen t of a new mo del and its

application to U.S. income data. Journal of Applie d Ec onomet-

rics, 5(2):189–196, April–June 1990. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

McAleer:1989:I

[McA89] Mic hael McAleer. In tro duction. Journal of Applie d Ec onomet-

rics, 4(S1):S1–S3, Decem b er 1989. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Mcaleer:1997:BR

[Mca97] Mic hael Mcaleer. Bo ok review. Journal of Applie d Ec onomet-

rics, 12(2):191–193, Marc h 1997. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

McCall:1994:TPH

[McC94] B. P

. McCall. T esting the prop ortional hazards assumption in

the presence of unmeasured heterogeneit y . Journal of Applie d

Ec onometrics, 9(3):321–334, July–Septem b er 1994. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Mccullough:1997:RR V

[Mcc97] B. D. Mccullough. A review of RA

TS v4.2: b enc hmarking

n umerical accuracy

. Journal of Applie d Ec onometrics, 12(2):

181–190, Marc h 1997. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

McCullough:1999:BRM

[McC99a] B. D. McCullough. Bo ok review: Mathematic al Statistics for

Ec onomics and Business, Ron C. Mittelhammer, Springer-

V erlag, New Y ork, 1996, xviii + 723 pp. $57.95, hardbac k only;

solutions man ual free to instructors who adopt the text. Jour-

nal of Applie d Ec onometrics, 14(1):89–93, Jan uary–F ebruary

1999. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

McCullough:1999:ESR

[McC99b] B. D. McCullough. Econometric soft w are reliabilit y: EViews,

LIMDEP, SHAZAM and TSP. Journal of Applie d Ec onomet-

rics, 14(2):191–202, Marc h–April 1999. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

McCullough:2000:R

[McC00] B. D. McCullough. Reply

. Journal of Applie d Ec onometrics,

15(1):111, Jan uary–F ebruary 2000. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

McCullough:2002:BRP

[McC02] B. D. McCullough. Bo ok review: Pr ob ability the ory and sta-

tistic al infer enc e: e c onometric mo del ling with observational

data, Aris Spanos, Cam bridge Univ ersit y Press, 1999, pp. 815

+ xxviii, price (pb) $49.95, (h b) $105.00. Journal of Ap-

plie d Ec onometrics, 17(4):415–418, July–August 2002. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

McCullough:2006:R T

[McC06] B. D. McCullough. A review of TESTU01. Journal of Ap-

plie d Ec onometrics, 21(5):677–682, July–August 2006. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

McKenzie:1993:MR

[McK93] C. R. McKenzie. Microfit 3.0: A review. Journal of Applie d

Ec onometrics, 8(4):413–419, Octob er–Decem b er 1993. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

McKenzie:1994:BRM

[McK94] Colin McKenzie. Bo ok review: Mo del ling nonline ar e c onomic

r elationships, C. W. J. Granger and T. T er¨ asvirta. Oxford Uni-

v ersit y Press: 1993, ISBN 0-19-877320x, £14.95 pap erbac k,

pp. x + 187. Journal of Applie d Ec onometrics, 9(4):479–480,

Octob er–Decem b er 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

McKenzie:1997:BR U

[McK97] Colin McKenzie. Bo ok reviews: Under gr aduate e c onometrics,

R. C. Hill, W. E. Griffiths, and G. G. Judge, John Wiley ,

New Y ork, 1997, A$57.95, ISBN 0-471-13993-9, pp. xiv +

366. Instructor’s r esour c e guide to ac c omp any under gr aduate

e c onometrics, W. E. Griffiths, R. C. Hill, and L. C. Marsh,

John Wiley

, New Y ork, 1997, ISBN 0-471-19189-2, pp. 510 +

flopp y disk. Journal of Applie d Ec onometrics, 12(6):745–749,

No v em b er–Decem b er 1997. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

McKenzie:1998:M

[McK98a] C. R. McKenzie. Microfit 4.0. Journal of Applie d Ec onometrics,

13(1):77–89, Jan uary–F ebruary 1998. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

McKenzie:1998:BR T

[McK98b] Colin McKenzie. Bo ok review: Time Series and Dynamic

Mo dels, Christian Gourieroux and Alain Monfort, Cam bridge

Univ ersit y Press, Cam bridge, 1997, ISBN 0-521-41146-7 (hard-

b ound), ISBN 0-521-42308-2 (pap erbac k), pp. xv + 668. Price

£65.00 (hardb ound), £22.95 (pap erbac k). Journal of Ap-

plie d Ec onometrics, 13(6):681–684, No v em b er–Decem b er 1998.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Meddahi:2002:TCB

[Med02] Nour Meddahi. A theoretical comparison b et w een in tegrated

and realized v olatilit y . Journal of Applie d Ec onometrics, 17(5):

479–508, Septem b er–Octob er 2002. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Meen:1990:MR T

[Mee90] Geoffrey P

. Meen. The measuremen t of rationing and the treat-

men t of structural c hange in the UK mortgage mark et. Jour-

nal of Applie d Ec onometrics, 5(2):167–187, April–June 1990.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Mehic:2024:PD A

[Meh24] Adrian Mehic. P eer desirabilit y and academic ac hiev emen t.

Journal of Applie d Ec onometrics, 39(4):525–542, June–July

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Melfi:1987:LR

[Mel87] C. A. Melfi. Limdep: A review. Journal of Applie d Ec ono-

metrics, 2(3):251–255, July 1987. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Melnic k:1988:PWI

[Mel88] Rafi Melnic k. Prices, w ages, and imp ort prices in Israel: 1970–

1983. Journal of Applie d Ec onometrics, 3(1):53–67, Jan uary

1988. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Mellano:1992:BRE

[Mel92] Mauro Mellano. Bo ok review: Ec onometric mo del ling of agri-

cultur al c ommo dity markets, D. Hallam, Routledge, London

and New Y ork, 1990. ISBN 0-415-00405-5, cloth, $35. Pp. iii

+ 191. Journal of Applie d Ec onometrics, 7(2):223–224, April–

June 1992. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Maneeso on thorn:2017:ISE

[MFM17] W orapree Maneeso on thorn, Catherine S. F orb es, and Gael M.

Martin. Inference on self-exciting jumps in prices and v olatilit y

using high-frequency measures. Journal of Applie d Ec onomet-

rics, 32(3):504–532, April–Ma y 2017. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Maheu:2008:LFS

[MG08] John M. Maheu and Stephen Gordon. Learning, forecasting

and structural breaks. Journal of Applie d Ec onometrics, 23(5):

553–583, August 2008. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Moraga-Gonzalez:2013:SNE

[MGSW13] Jos ´ e Luis Moraga-Gonz´ alez, Zsolt S´ andor, and Matthijs R.

Wilden b eest. Semi-nonparametric estimation of consumer

searc h costs. Journal of Applie d Ec onometrics, 28(7):1205–

1223, No v em b er–Decem b er 2013. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Moser:2014:MPR

[MH14] Mathias Moser and P aul Hofmarc her. Mo del priors revisited:

in teraction terms in BMA gro wth applications. Journal of Ap-

plie d Ec onometrics, 29(2):344–347, Marc h 2014. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Mhalla:2022:ECH

[MHL22] Linda Mhalla, Julien Ham buc k ers, and Marie Lam b ert. Ex-

tremal connectedness of hedge funds. Journal of Applie d

Ec onometrics, 37(5):988–1009, August 2022. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

MacKinnon:1999:NDF

[MHM99] James G. MacKinnon, Alfred A. Haug, and Leo Mic helis. Nu-

merical distribution functions of lik eliho o d ratio tests for coin-

tegration. Journal of Applie d Ec onometrics, 14(5):563–577,

Septem b er–Octob er 1999. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Milana:1989:BRA

[Mil89a] Carlo Milana. Bo ok review: Applie d demand analysis, b y R.

L. Thomas. (Longman, London: 1987, pp. viii + 104, ISBN 0-

582-29723-0. £5.95 (pap er)). Journal of Applie d Ec onometrics,

4(1):100–102, Jan uary–Marc h 1989. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Milana:1989:BR C

[Mil89b] Carlo Milana. Bo ok review: The Cambridge multise ctor al dy-

namic mo del of the British e c onomy, edited b y T. Bark er and

W. P eterson, Cam bridge Univ ersit y Press, Cam bridge, UK,

1987. ISBN 0-521-33004-1, £35, pp. xxiv + 507. Journal

of Applie d Ec onometrics, 4(3):311–313, July–Septem b er 1989.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Milana:1991:BRF

[Mil91] Carlo Milana. Bo ok review: F unctional form and utility. A

R eview of Consumer Demand The ory, Arth ur S. Goldb erger.

W estview Press, Boulder, Colorado, 1987, ISBN 0-8133-7489-8,

pap er $24.95, pp. xii + 121. Journal of Applie d Ec onometrics,

6(3):327–329, July–Septem b er 1991. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Milana:1992:BRD

[Mil92] Carlo Milana. Bo ok review: Disaggr e gation in Ec onomet-

ric Mo del ling, edited b y T erry Bark er and M. Hashem P e-

saran. Routledge, London, 1990, ISBN 0-415-00918-9, hard-

b ound £45. pp. xiv + 348. Journal of Applie d Ec onomet-

rics, 7(4):431–432, Octob er–Decem b er 1992. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Millo:2015:NRS

[Mil15] Gio v anni Millo. Narro w replication of ‘A Spatio–T emp oral

Mo del of House Prices in the USA’ using R. Journal of Ap-

plie d Ec onometrics, 30(4):703–704, June–July 2015. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic). See

[BL14a ].

Millo:2019:PRR

[Mil19] Gio v anni Millo. Priv ate returns to R&D in the presence of

spillo v ers, revisited. Journal of Applie d Ec onometrics, 34(1):

155–159, Jan uary–F ebruary 2019. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Minicozzi:2003:ESI

[Min03] Alexandra L. Minicozzi. Estimation of sons’ in tergenerational

earnings mobilit y in the presence of censoring. Journal of Ap-

plie d Ec onometrics, 18(3):291–314, Ma y–June 2003. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Mishkin:1988:ITS

[Mis88] F rederic S. Mishkin. The information in the term structure:

Some further results. Journal of Applie d Ec onometrics, 3(4):

307–314, Octob er–Decem b er 1988. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Mizrac h:1992:MNN

[Miz92] B. Mizrac h. Multiv ariate nearest-neigh b our forecasts of EMS

exc hange rates. Journal of Applie d Ec onometrics, 7(S1):S151–

S163, Decem b er 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Minesso:2022:D WH

[MKP22] Massimo F errari Minesso, F rederik Kurcz, and Maria Sole

P agliari. Do w ords h urt more than actions? The impact of

trade tensions on financial mark ets. Journal of Applie d Ec ono-

metrics, 37(6):1138–1159, Septem b er–Octob er 2022. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Malik o v:2016:CSA

[MKT16] Emir Malik o v, Subal C. Kum bhak ar, and Mik e G. Tsionas.

A cost system approac h to the sto c hastic directional tec hnol-

ogy distance function with undesirable outputs: The case of

US banks in 2001–2010. Journal of Applie d Ec onometrics, 31

(7):1407–1429, No v em b er–Decem b er 2016. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Martens:1998:TEC

[MKV98] Martin Martens, P aul Kofman, and T on C. F. V orst. A thresh-

old error-correction mo del for in trada y futures and index re-

turns. Journal of Applie d Ec onometrics, 13(3):245–263, Ma y–

June 1998. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Mon tmarquette:1987:EMH

[MM87] Claude Mon tmarquette and Luc Mon t y . An empirical mo del

of a household’s c hoice of activities. Journal of Applie d Ec ono-

metrics, 2(2):145–158, April 1987. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Mac kinnon:1988:PER

[MM88a] James G. Mac kinnon and Ross D. Milb ourne. Are price equa-

tions really money demand equations on their heads? Jour-

nal of Applie d Ec onometrics, 3(4):295–305, Octob er–Decem b er

1988. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

McCurdy:1988:TMH

[MM88b] Thomas H. McCurdy and Ieuan G. Morgan. T esting the mar-

tingale h yp othesis in deutsc he mark futures with mo dels sp eci-

fying the form of heteroscedasticit y . Journal of Applie d Ec ono-

metrics, 3(3):187–202, July–Septem b er 1988. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Mo enc h:2012:TSS

[Mo e12] Eman uel Mo enc h. T erm structure surprises: the predictiv e con-

ten t of curv ature, lev el, and slop e. Journal of Applie d Ec ono-

metrics, 27(4):574–602, June–July 2012. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Moffitt:1993:BRM

[Mof93] Rob ert Moffitt. Bo ok review: Mo del ling and empiric al evalua-

tion of lab our supply b ehavior, Isolde W oittiez. Springer-V erlag,

1991, ISBN 3-540-54054-7, pp. 232. Journal of Applie d Ec ono-

metrics, 8(3):330–331, July–Septem b er 1993. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Mo on:1989:MCC

[Mo o89] Cho on-Geol Mo on. A Mon te Carlo comparison of semipara-

metric tobit estimators. Journal of Applie d Ec onometrics, 4(4):

361–382, Octob er–Decem b er 1989. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Morrison:1994:CNM

[Mor94] C. J. Morrison. The cyclical nature of markups in Cana-

dian man ufacturing: A pro duction theory approac h. Journal

of Applie d Ec onometrics, 9(3):269–282, July–Septem b er 1994.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Mora:2008:NDM

[Mor08] Ricardo Mora. A nonparametric decomp osition of the Mexican

American a v erage w age gap. Journal of Applie d Ec onometrics,

23(4):463–485, June 2008. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Morin:2023:WHW

[Mor23] Anna ¨ ıg Morin. W orkplace heterogeneit y and w age inequalit y

in Denmark. Journal of Applie d Ec onometrics, 38(1):123–133,

Jan uary–F ebruary 2023. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Mealli:1996:OPJ

[MP96] F abrizia Mealli and Stephen Pudney

. Occupational p ensions

and job mobilit y in Britain: Estimation of a random-effects

comp eting risks mo del. Journal of Applie d Ec onometrics, 11

(3):293–320, Ma y 1996. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ma ynard:2001:R OE

[MP01] Alex Ma ynard and P eter C. B. Phillips. Rethinking an old em-

pirical puzzle: econometric evidence on the forw ard discoun t

anomaly

. Journal of Applie d Ec onometrics, 16(6):671–708,

No v em b er–Decem b er 2001. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Masanjala:2004:SMC

[MP04] Winford H. Masanjala and Chris P apageorgiou. The Solo w

mo del with CES tec hnology: nonlinearities and parameter het-

erogeneit y . Journal of Applie d Ec onometrics, 19(2):171–201,

Marc h–April 2004. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Mo on:2007:EAN

[MP07] Hyungsik Roger Mo on and Benoit P erron. An empirical anal-

ysis of nonstationarit y in a panel of in terest rates with factors.

Journal of Applie d Ec onometrics, 22(2):383–400, Marc h 2007.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Masanjala:2008:RLR

[MP08] Winford H. Masanjala and Chris P apageorgiou. Rough and

lonely road to prosp erit y: a reexamination of the sources of

gro wth in Africa using Ba y esian mo del a v eraging. Journal of

Applie d Ec onometrics, 23(5):671–682, August 2008. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic). See

commen ts [Cua11, P ap11 ].

Miniaci:2010:MVE

[MP10] Raffaele Miniaci and Sergio P astorello. Mean-v ariance econo-

metric analysis of household p ortfolios. Journal of Applie d

Ec onometrics, 25(3):481–504, April–Ma y 2010. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Mitc hell:2024:CDF

[MPZ24] James Mitc hell, Aubrey P o on, and Dan Zh u. Constructing

densit y forecasts from quan tile regressions: Multimo dalit y in

macrofinancial dynamics. Journal of Applie d Ec onometrics, 39

(5):790–812, August 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

McClusk ey:2004:MIC

[MQ04] Jill J. McClusk ey and Kw amena K. Quagrainie. Measuremen t

of industry conduct with a laten t structure. Journal of Ap-

plie d Ec onometrics, 19(7):887–897, No v em b er–Decem b er 2004.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Ma ynard:2009:PIP

[MQ09] Alex Ma ynard and Jiaping Qiu. Public insurance and priv ate

sa vings: who is affected and b y ho w m uc h? Journal of Applie d

Ec onometrics, 24(2):282–308, Marc h 2009. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Melfi:1988:TEA

[MR88] C. A. Melfi and A. J. Rogers. A test for the existence of allo ca-

tiv e inefficiency in firms. Journal of Applie d Ec onometrics, 3

(1):69–80, Jan uary 1988. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Monfort:1990:VMS

[MR90] A. Monfort and R. Rab emananjara. F rom a v ar mo del to a

structural mo del, with an application to the w age-price spi-

ral. Journal of Applie d Ec onometrics, 5(3):203–227, July–

Septem b er 1990. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Marin ucci:2001:FSI

[MR01] D. Marin ucci and P

. M. Robinson. Finite sample impro v emen ts

in statistical inference with I(1) pro cesses. Journal of Applie d

Ec onometrics, 16(3):431–444, Ma y–June 2001. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Meijer:2006:MWE

[MR06] Erik Meijer and Jan Rou w endal. Measuring w elfare effects in

mo dels with random co efficien ts. Journal of Applie d Ec ono-

metrics, 21(2):227–244, Marc h 2006. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Meredith:2009:TRE

[MR09] Ev an Meredith and Jeffrey S. Racine. T o w ards repro ducible

econometric researc h: the Sweave framew ork. Journal of Ap-

plie d Ec onometrics, 24(2):366–374, Marc h 2009. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Millimet:2016:ETP

[MR16] Daniel L. Millimet and Ja yjit Ro y . Empirical tests of the p ol-

lution ha v en h yp othesis when en vironmen tal regulation is en-

dogenous. Journal of Applie d Ec onometrics, 31(4):652–677,

June–July 2016. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Mukherji:2016:EHD

[MR GB16] Arnab Mukherji, Satra jit Ro yc houdh ury , Pulak Ghosh, and

Sarah Bro wn. Estimating health demand for an aging p op-

ulation: A flexible and robust Ba y esian join t mo del. Journal

of Applie d Ec onometrics, 31(6):1140–1158, Septem b er–Octob er

2016. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Mrk aic:2001:SEP

[Mrk01] Mico Mrk aic. Scilab as an econometric programming system.

Journal of Applie d Ec onometrics, 16(4):553–559, July–August

2001. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Mroz:2012:SFE

[Mro12] Thomas A. Mroz. A simple, flexible estimator for coun t and

other ordered discrete data. Journal of Applie d Ec onometrics,

27(4):646–665, June–July 2012. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Mahm ud:1987:EDF

[MRS87] S. F. Mahm ud, A. L. Robb, and W. M. Scarth. On estimating

dynamic factor demands. Journal of Applie d Ec onometrics, 2

(1):69–75, Jan uary 1987. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Meh ta:2010:IAP

[MRS10] Aditi Meh ta, Marc Rysman, and Tim Simco e. Iden tifying the

age profile of paten t citations: new estimates of kno wledge

diffusion. Journal of Applie d Ec onometrics, 25(7):1179–1204,

No v em b er–Decem b er 2010. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Magnac:1995:AI I

[MR V95] Thierry Magnac, Jean-Marc Robin, and Mic hael Visser.

Analysing incomplete individual emplo ymen t histories using

indirect inference. Journal of Applie d Ec onometrics, 10(S1):

S153–S169, Decem b er 1995. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Martin:2009:DOM

[MR W09] Gael M. Martin, Andrew Reidy

, and Jill W righ t. Do es the

option mark et pro duce sup erior forecasts of noise-corrected

v olatilit y measures? Journal of Applie d Ec onometrics, 24(1):

77–104, Jan uary–F ebruary 2009. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ma:2015:SRP

[MR Y15] Sh ujie Ma, Jeffrey S. Racine, and Lijian Y ang. Spline regression

in the presence of categorical predictors. Journal of Applie d

Ec onometrics, 30(5):705–717, August 2015. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Mercenier:1988:MST

[MS88] Jean Mercenier and Khalid Sekk at. Money sto c k targeting and

money supply: An in tertemp oral optimization approac h (with

an application to Canada). Journal of Applie d Ec onometrics,

3(3):215–228, July–Septem b er 1988. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Mac hin:1990:UFP

[MS90] Stephen J. Mac hin and Mark B. Stew art. Unions and the fi-

nancial p erformance of British priv ate sector establishmen ts.

Journal of Applie d Ec onometrics, 5(4):327–350, Septem b er–

Decem b er 1990. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Mo on:1993:TDB

[MS93] C.-G Mo on and J. G. Stotsky . T esting the differences b e-

t w een the determinan ts of Mo o dy’s and Standard and P o or’s

ratings: an application of smo oth sim ulated maxim um lik eli-

ho o d estimation. Journal of Applie d Ec onometrics, 8(1):51–

69, Jan uary–Marc h 1993. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Miranda:1995:EMA

[MS95] Mario J. Miranda and Gary D. Sc hnitk ey . An empirical mo del

of asset replacemen t in dairy pro duction. Journal of Applie d

Ec onometrics, 10(S1):S41–S55, Decem b er 1995. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Mahieu:1998:EAS

[MS98] Ronald J. Mahieu and P eter C. Sc hotman. An empirical

application of sto c hastic v olatilit y mo dels. Journal of Ap-

plie d Ec onometrics, 13(4):333–360, July–August 1998. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Mixon:2006:TUE

[MS06] J. Wilson Mixon, Jr. and Ry an J. Smith. T eac hing undergrad-

uate econometrics with GRETL. Journal of Applie d Ec ono-

metrics, 21(7):1103–1107, No v em b er 2006. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Metaxoglou:2007:ECE

[MS07] Konstan tinos Metaxoglou and Aaron Smith. Efficiency of

the California electricit y reserv es mark et. Journal of Applie d

Ec onometrics, 22(6):1127–1144, Septem b er–Octob er 2007. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Mum taz:2009:TVY

[MS09] Haro on Mum taz and P aolo Surico. Time-v arying yield curv e

dynamics and monetary p olicy

. Journal of Applie d Ec onomet-

rics, 24(6):895–913, Septem b er–Octob er 2009. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Mastromarco:2015:EFT

[MS15] Camilla Mastromarco and L ´ eop old Simar. Effect of FDI and

time on catc hing up: New insigh ts from a conditional nonpara-

metric fron tier analysis. Journal of Applie d Ec onometrics, 30

(5):826–847, August 2015. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Metaxoglou:2017:SPC

[MS17] Konstan tinos Metaxoglou and Aaron Smith. State prices of

conditional quan tiles: New evidence on time v ariation in the

pricing k ernel. Journal of Applie d Ec onometrics, 32(1):192–

217, Jan uary–F ebruary 2017. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Maheu:2018:EBA

[MS18a] John M. Maheu and Y ong Song. An efficien t Ba y esian ap-

proac h to m ultiple structural c hange in m ultiv ariate time se-

ries. Journal of Applie d Ec onometrics, 33(2):251–270, Marc h

2018. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Mum taz:2018:PUA

[MS18b] Haro on Mum taz and P aolo Surico. P olicy uncertain t y and ag-

gregate fluctuations. Journal of Applie d Ec onometrics, 33(3):

319–331, April–Ma y 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Malik o v:2019:UML

[MSH19] Emir Malik o v, Yiguo Sun, and Diane Hite. (under)mining lo cal

residen tial prop ert y v alues: A semiparametric spatial quan tile

autoregression. Journal of Applie d Ec onometrics, 34(1):82–109,

Jan uary–F ebruary 2019. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

McIn tosh:1989:QRA

[MSL89] James McIn tosh, F abio Sc hian tarelli, and William Lo w. A qual-

itativ e resp onse analysis of UK firms’ emplo ymen t and out-

put decisions. Journal of Applie d Ec onometrics, 4(3):251–264,

July–Septem b er 1989. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

McIn tosh:1986:DMR

[MSN86] James McIn tosh, Stephen Satc hell, and Anjum Nasim. Differ-

en tial mortalit y in rural Bangladesh. Journal of Applie d Ec ono-

metrics, 1(4):345–353, Octob er 1986. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Melen b erg:1996:PSP

[MV96] Bertrand Melen b erg and Arth ur V an So est. P arametric and

semi-parametric mo delling of v acation exp enditures. Journal

of Applie d Ec onometrics, 11(1):59–76, Jan uary 1996. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Maitra:2006:EHC

[MV06] Pushk ar Maitra and F arshid V ahid. The effect of household

c haracteristics on living standards in South Africa 1993–1998:

a quan tile regression analysis with sample attrition. Jour-

nal of Applie d Ec onometrics, 21(7):999–1018, No v em b er 2006.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Mouc hart:2007:BPM

[MV07] Mic hel Mouc hart and Marie V andresse. Bargaining p o w ers

and mark et segmen tation in freigh t transp ort. Journal of Ap-

plie d Ec onometrics, 22(7):1295–1313, Decem b er 2007. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Muller:2020:CEM

[MvdKH20] P aul Muller, Bas v an der Klaau w, and Arjan Heyma. Com-

paring econometric metho ds to empirically ev aluate activ ation

programs for job seek ers. Journal of Applie d Ec onometrics, 35

(5):526–547, August 2020. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Mellander:1992:STE

[MVW92] E. Mellander, A. V redin, and A. W arne. Sto c hastic trends and

economic fluctuations in a small op en econom y . Journal of

Applie d Ec onometrics, 7(4):369–394, Octob er–Decem b er 1992.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Mitc hell:2011:EDF

[MW11] James Mitc hell and Kenneth F. W allis. Ev aluating densit y fore-

casts: forecast com binations, mo del mixtures, calibration and

sharpness. Journal of Applie d Ec onometrics, 26(6):1023–1040,

Septem b er–Octob er 2011. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Mac kinnon:2017:WBI

[MW17] James G. Mac kinnon and Matthew D. W ebb. Wild b o otstrap

inference for wildly differen t cluster sizes. Journal of Applie d

Ec onometrics, 32(2):233–254, Marc h 2017. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Morley:2020:I

[MW20] James Morley and Benjamin W ong. Estimating and accoun t-

ing for the output gap with large Ba y esian v ector autoregres-

sion. Journal of Applie d Ec onometrics, 35(1):1–18, Jan uary–

F ebruary 2020. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Mitc hell:2023:CDF

[MW23] James Mitc hell and Martin W eale. Censored densit y forecasts:

Pro duction and ev aluation. Journal of Applie d Ec onometrics,

38(5):714–734, August 2023. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Maasoumi:2024:IF A

[MWWW24] Esfandiar Maasoumi, Jianqiu W ang, Zh uo W ang, and Ke W u.

Iden tifying factors via automatic debiased mac hine learning.

Journal of Applie d Ec onometrics, 39(3):438–461, April–Ma y

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

McCaig:2007:IW C

[MY07] Brian McCaig and Adonis Y atc hew. In ternational w elfare com-

parisons and nonparametric testing of m ultiv ariate sto c hastic

dominance. Journal of Applie d Ec onometrics, 22(5):951–969,

August 2007. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Mills:1997:SIB

[MZ97] Jeffrey A. Mills and Sourushe Zandv akili. Statistical inference

via b o otstrapping for measures of inequalit y . Journal of Applie d

Ec onometrics, 12(2):133–150, Marc h 1997. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Malik o v:2017:EDU

[MZK17] Emir Malik o v, Sh unan Zhao, and Subal C. Kum bhak ar.

Economies of div ersification in the US credit union sector.

Journal of Applie d Ec onometrics, 32(7):1329–1347, No v em b er–

Decem b er 2017. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Malik o v:2020:EFL

[MZK20] Emir Malik o v, Sh unan Zhao, and Subal C. Kum bhak ar. Esti-

mation of firm-lev el pro ductivit y in the presence of exp orts: Ev-

idence from China’s man ufacturing. Journal of Applie d Ec ono-

metrics, 35(4):457–480, June–July 2020. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Naguib:2022:DEM

[Nag22] Costanza Naguib. Did earnings mobilit y c hange after mini-

m um w age in tro duction? Evidence from parametric and semi-

nonparametric metho ds in German y . Journal of Applie d Ec ono-

metrics, 37(7):1379–1402, No v em b er–Decem b er 2022. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Nak am ura:1986:FDM

[Nak86] Shinic hiro Nak am ura. A flexible dynamic mo del of m ultipro d-

uct tec hnology for the W est German econom y . Journal of Ap-

plie d Ec onometrics, 1(4):333–344, Octob er 1986. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Nak am ura:1993:A CM

[Nak93] S. Nak am ura. An adjustmen t cost mo del of long-term emplo y-

men t in Japan. Journal of Applie d Ec onometrics, 8(2):175–194,

April–June 1993. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Nak o v:2010:JIV

[Nak10] An ton Nak o v. Jac kknife instrumen tal v ariables estimation:

replication and extension of Angrist, Im b ens and Krueger

(1999). Journal of Applie d Ec onometrics, 25(6):1063–1066,

Septem b er–Octob er 2010. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic). See [AIK99 ].

Nason:1994:TIL

[NC94] James M. Nason and Timoth y Cogley . T esting the implica-

tions of long-run neutralit y for monetary business cycle mo d-

els. Journal of Applie d Ec onometrics, 9(S1):S37–S70, Decem-

b er 1994. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Neild:1992:BRM

[Nei92] R. R. Neild. Bo ok review: Macr o e c onomic p olicy in Britain

1974-1987, A. J. C. Britton. Cam bridge Univ ersit y Press, 1991,

pp. 365. Price: £30. Journal of Applie d Ec onometrics, 7(3):

329–332, July–Septem b er 1992. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

New ey:1990:SEB

[New90] Whitney K. New ey . Semiparametric efficiency b ounds. Jour-

nal of Applie d Ec onometrics, 5(2):99–135, April–June 1990.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Ng:1995:R C

[Ng95a] Serena Ng. Review of Coin t 2.0. Journal of Applie d Ec ono-

metrics, 10(2):205–210, April–June 1995. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ng:1995:THD

[Ng95b] Serena Ng. T esting for homogeneit y in demand systems when

the regressors are nonstationary

. Journal of Applie d Ec ono-

metrics, 10(2):147–163, April–June 1995. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Nyblom:2001:T AS

[NH01] Jukk a Nyblom and Andrew Harv ey . T esting against smo oth

sto c hastic trends. Journal of Applie d Ec onometrics, 16(3):

415–429, Ma y–June 2001. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Nibb ering:2024:HDM

[Nib24] Didier Nibb ering. A high-dimensional m ultinomial logit mo del.

Journal of Applie d Ec onometrics, 39(3):481–497, April–Ma y

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Nishiy ama:2005:CEE

[Nis05] Shin-Ic hi Nishiy ama. The cross-Euler equation approac h to in-

tertemp oral substitution in imp ort demand. Journal of Applie d

Ec onometrics, 20(7):841–872, Decem b er 2005. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Nunez:2021:OCT

[NO21] H ´ ector M. N ´ u ~ nez and Jes ´ us Otero. A one co v ariate at a

time, m ultiple testing approac h to v ariable selection in high-

dimensional linear regression mo dels: a replication in a nar-

ro w sense. Journal of Applie d Ec onometrics, 36(6):833–841,

Septem b er–Octob er 2021. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Noh:2024:REC

[Noh24] Eul Noh. Revisiting the effects of con v en tional and uncon v en-

tional monetary p olicies. Journal of Applie d Ec onometrics, 39

(5):943–951, August 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Nonejad:2016:RRN

[Non16] Nima Nonejad. Replicating the results in ‘A New Mo del of

T rend Inflation’ Using P article Mark o v Chain Mon te Carlo.

Journal of Applie d Ec onometrics, 31(7):1478–1483, No v em b er–

Decem b er 2016. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Nelson:2018:DCM

[NPT18] Benjamin Nelson, Gab or Pin ter, and Konstan tinos Theo dor-

idis. Do con tractionary monetary p olicy sho c ks expand shado w

banking? Journal of Applie d Ec onometrics, 33(2):198–211,

Marc h 2018. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Nicoletti:2019:SSE

[NR19] Cheti Nicoletti and Birgitta Rab e. Sibling spillo v er effects in

sc ho ol ac hiev emen t. Journal of Applie d Ec onometrics, 34(4):

482–501, June–July 2019. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ng:1990:XIW

[NS90] Pin T. Ng and Robin C. Sic kles. ‘xplore’-ing the w orld of non-

parametric analysis. Journal of Applie d Ec onometrics, 5(3):

293–297, July–Septem b er 1990. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Narendranathan:1993:HDB

[NS93] W. Narendranathan and M. B. Stew art. Ho w do es the b ene-

fit effect v ary as unemplo ymen t sp ells lengthen? Journal of

Applie d Ec onometrics, 8(4):361–381, Octob er–Decem b er 1993.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Nason:2008:INK

[NS08] James M. Nason and Gregor W. Smith. Iden tifying the new

Keynesian Phillips curv e. Journal of Applie d Ec onometrics, 23

(5):525–551, August 2008. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

No w ak:2017:T AR

[NS17] Adam No w ak and P atric k Smith. T extual analysis in real es-

tate. Journal of Applie d Ec onometrics, 32(4):896–918, June–

July 2017. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Nason:2021:MSE

[NS21] James M. Nason and Gregor W. Smith. Measuring the slo wly

ev olving trend in US inflation with professional forecasts. Jour-

nal of Applie d Ec onometrics, 36(1):1–17, Jan uary–F ebruary

2021. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Normandin:1998:SRA

[NSA98] Mic hel Normandin and P ascal St-Amour. Substitution, risk

a v ersion, taste sho c ks and equit y premia. Journal of Applie d

Ec onometrics, 13(3):265–281, Ma y–June 1998. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Noureldin:2012:MHF

[NSS12] Diaa Noureldin, Neil Shephard, and Kevin Sheppard. Mul-

tiv ariate high-frequency-based v olatilit y (HEA

VY) mo dels.

Journal of Applie d Ec onometrics, 27(6):907–933, Septem b er–

Octob er 2012. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Natsiop oulos:2022:ABT

[NT22] Klean this Natsiop oulos and Nic k olaos G. Tzeremes. ARDL

b ounds test for coin tegration: Replicating the p esaran et al.

(2001) results for the UK earnings equation using R. Journal of

Applie d Ec onometrics, 37(5):1079–1090, August 2022. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic). See

[PSS01 ].

Nguy en:2022:R CH

[NTK22] T rong-Nghia Nguy en, Minh-Ngo c T ran, and Rob ert Kohn.

Recurren t conditional heterosk edasticit y . Journal of Applie d

Ec onometrics, 37(5):1031–1054, August 2022. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Nuesc h:1991:BR O

[N ¨ ue91] P

. E. N ¨ uesc h. Bo ok review: Or der r estricte d statistic al infer-

enc e, T. Rob ertson, F. T. W righ t, R. L. Dykstra Wiley Series

in Probabilit y and Mathematical Statistics, John Wiley and

Sons, Chic hester, 1988. ISBN 0-471-91787-7 cloth, £37.50, pp.

488. Journal of Applie d Ec onometrics, 6(1):105–107, Jan uary–

Marc h 1991. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Nijman:1992:NPD

[NV92] Theo Nijman and Marno V erb eek. Nonresp onse in panel data:

The impact on estimates of a life cycle consumption func-

tion. Journal of Applie d Ec onometrics, 7(3):243–257, July–

Septem b er 1992. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Nyholm:2003:IPI

[Nyh03] Ken Nyholm. Inferring the priv ate information con ten t of

trades: a regime-switc hing approac h. Journal of Applie d

Ec onometrics, 18(4):457–470, July–August 2003. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Nymo en:1991:SLM

[Nym91] R. Nymo en. A small linear mo del of w age- and price-inflation

in the Norw egian econom y . Journal of Applie d Ec onometrics,

6(3):255–269, July–Septem b er 1991. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Offstein:2007:EGM

[Off07] Norman Offstein. An extortionary guerrilla mo v emen t. Journal

of Applie d Ec onometrics, 22(6):995–1011, Septem b er–Octob er

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

P ak:2018:PCO

[P ak18] An ton P ak. Predicting crude oil prices: Replication of the

empirical results in “what do w e learn from the price of

crude oil?”. Journal of Applie d Ec onometrics, 33(1):160–163,

Jan uary–F ebruary 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

P apageorgiou:2011:HUI

[P ap11] Chris P apageorgiou. Ho w to use in teraction terms in BMA:

Reply to Cresp o Cuaresma’s commen t on Masanjala and P a-

pageorgiou (2008). Journal of Applie d Ec onometrics, 26(6):

1048–1050, Septem b er–Octob er 2011. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic). See [MP08, Cua11 ].

P ark e:1987:MMC

[P ar87] William R. P ark e. Macro econometric mo del comparison and

ev aluation tec hniques: A practical appraisal. Journal of Ap-

plie d Ec onometrics, 2(2):133–144, April 1987. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P ark:2010:HDC

[P ar10] Cheolb eom P ark. Ho w do es c hanging age distribution im-

pact sto c k prices? A nonparametric approac h. Journal of

Applie d Ec onometrics, 25(7):1155–1178, No v em b er–Decem b er

2010. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

P ark:2011:AR

[P ar11a] Cheolb eom P ark. Ac kno wledgemen t to referees. Journal of

Applie d Ec onometrics, 26(5):888–891, August 2011. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P ark:2011:HDC

[P ar11b] Cheolb eom P ark. Ho w do es c hanging age distribution impact

sto c k prices? A nonparametric approac h. Journal of Applie d

Ec onometrics, 26(5):886–887, August 2011. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P atel:1990:PPP

[P at90] Ja y endu P atel. Purc hasing p o w er parit y as a long-run relation.

Journal of Applie d Ec onometrics, 5(4):367–379, Septem b er–

Decem b er 1990. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

P atton:2006:EMM

[P at06] Andrew J. P atton. Estimation of m ultiv ariate mo dels for time

series of p ossibly differen t lengths. Journal of Applie d Ec ono-

metrics, 21(2):147–173, Marc h 2006. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

P elagatti:2015:EFP

[PC15] Matteo P elagatti and Emilio Colom b o. On the empirical failure

of purc hasing p o w er parit y tests. Journal of Applie d Ec onomet-

rics, 30(6):904–923, Septem b er–Octob er 2015. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P edroni:2007:SCB

[P ed07] P eter P edroni. So cial capital, barriers to pro duction and cap-

ital shares: implications for the imp ortance of parameter het-

erogeneit y from a nonstationary panel approac h. Journal of

Applie d Ec onometrics, 22(2):429–451, Marc h 2007. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P eersman:2005:W CE

[P ee05] Gert P eersman. What caused the early millennium slo wdo wn?

Evidence based on v ector autoregressions. Journal of Applie d

Ec onometrics, 20(2):185–207, 2005. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Prieto:2016:TVM

[PEM16] Esteban Prieto, Sandra Eic kmeier, and Massimiliano Mar-

cellino. Time v ariation in macro-financial link ages. Journal of

Applie d Ec onometrics, 31(7):1215–1233, No v em b er–Decem b er

2016. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

P endakur:2005:SEL

[P en05] Krishna P endakur. Semiparametric estimation of lifetime

equiv alence scales. Journal of Applie d Ec onometrics, 20(4):

487–507, Ma y–June 2005. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

P epp er:2005:BA G

[P ep05] John V. P epp er. The Bias A gainst Guns: why almost every-

thing you’ve he ar d ab out gun c ontr ol is wr ong. John Lott, Jr.,

Regnery Publishing, Inc. 2003, pp. 349. Journal of Applie d

Ec onometrics, 20(7):931–942, Decem b er 2005. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P ersson:1991:BRD

[P er91] Karl Gunnar P ersson. Bo ok review: Domesday e c onomy: A

new appr o ach to A nglo–Norman history, J. McDonald and G.

D. Sno oks. Clarendon Press, Oxford, 1986. ISBN 0-19-82854-8,

cloth £27.50, pp. xv + 240. Journal of Applie d Ec onometrics,

6(2):219–220, April–June 1991. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

P erez:1998:COB

[P er98] Stephen J. P erez. Causal ordering and ‘the bank lending

c hannel’. Journal of Applie d Ec onometrics, 13(6):613–626,

No v em b er–Decem b er 1998. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

P errigne:2010:BRH

[P er10] Isab elle P errigne. Bo ok review: Harry J. P aarsc h and Han

Hong, A n Intr o duction to the Structur al Ec onometrics of A uc-

tion Data (The MIT Press 2006). Journal of Applie d Ec ono-

metrics, 25(7):1215–1222, No v em b er–Decem b er 2010. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P esaran:1986:ES

[P es86] M. Hashem P esaran. Editorial statemen t. Journal of Ap-

plie d Ec onometrics, 1(1):1–4, Jan uary 1986. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P esaran:1992:Aa

[P es92a] M. Hashem P esaran. Announcemen t. Journal of Applie d

Ec onometrics, 7(1):1–2, Jan uary–Marc h 1992. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P esaran:1992:Ab

[P es92b] M. Hashem P esaran. Announcemen t. Journal of Applie d

Ec onometrics, 7(4):335, Octob er–Decem b er 1992. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P esaran:1993:A

[P es93] M Hashem P esaran. Announcemen t. Journal of Applie d Ec ono-

metrics, 8(4):337, Octob er–Decem b er 1993. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P esaran:1994:A

[P es94] M Hashem P esaran. Announcemen t. Journal of Applie d Ec ono-

metrics, 9(4):347, Octob er–Decem b er 1994. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P esaran:1995:A

[P es95] M. Hashem P esaran. Announcemen t. Journal of Applie d

Ec onometrics, 10(4):345, Octob er–Decem b er 1995. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P esaran:2000:EC

[P es00] M. Hashem P esaran. Editorial clarification. Journal of Applie d

Ec onometrics, 15(5):543, Septem b er–Octob er 2000. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P esaran:2001:JAEa

[P es01a] M. Hashem P esaran. Journal of applied econometrics confer-

ence sp onsorship gran ts. Journal of Applie d Ec onometrics, 16

(4):561, July–August 2001. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

P esaran:2001:JAEb

[P es01b] M. Hashem P esaran. Journal of applied econometrics distin-

guished authors. Journal of Applie d Ec onometrics, 16(5):653–

654, Septem b er–Octob er 2001. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

P esaran:2001:RSP

[P es01c] M Hashem P esaran. The Ric hard stone prize in applied econo-

metrics. Journal of Applie d Ec onometrics, 16(1):93, Jan uary–

F ebruary 2001. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

P esaran:2003:IRS

[P es03a] Hashem P esaran. In tro ducing a replication section. Journal

of Applie d Ec onometrics, 18(1):111, Jan uary–F ebruary 2003.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

P esaran:2003:JAE

[P es03b] M. Hashem P esaran. Journal of applied econometrics sc hol-

ars programme. Journal of Applie d Ec onometrics, 18(5):619,

Septem b er–Octob er 2003. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

P esaran:2007:JAE

[P es07a] M. Hashem P esaran. Journal of applied econometrics disserta-

tion prize. Journal of Applie d Ec onometrics, 22(7):1395, De-

cem b er 2007. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

P esaran:2007:SPU

[P es07b] M. Hashem P esaran. A simple panel unit ro ot test in the pres-

ence of cross-section dep endence. Journal of Applie d Ec ono-

metrics, 22(2):265–312, Marc h 2007. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

P esaran:2008:MAJ

[P es08] M. Hashem P esaran. Marc h 2008 announcemen t: Journal of

Applie d Ec onometrics distinguished authors. Journal of Ap-

plie d Ec onometrics, 23(3):391–393, April 2008. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P esaran:2009:A

[P es09a] M. Hashem P esaran. Announcemen t. Journal of Applie d

Ec onometrics, 24(5):865, August 2009. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P esaran:2009:JAE

[P es09b] M. Hashem P esaran. Journal of applied econometrics dis-

sertation prize. Journal of Applie d Ec onometrics, 24(1):207,

Jan uary–F ebruary 2009. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

P esaran:2009:RSP

[P es09c] M. Hashem P esaran. The Ric hard stone prize in applied econo-

metrics. Journal of Applie d Ec onometrics, 24(5):863, August

2009. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

P esaran:2010:JAE

[P es10a] M. Hashem P esaran. Journal of applied econometrics distin-

guished authors. Journal of Applie d Ec onometrics, 25(1):195,

Jan uary–F ebruary 2010. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

P esaran:2010:RSP

[P es10b] M Hashem P esaran. The Ric hard stone prize in applied econo-

metrics. Journal of Applie d Ec onometrics, 25(6):1067–1068,

Septem b er–Octob er 2010. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

P esaran:2011:JAE

[P es11] M. Hashem P esaran. Journal of applied econometrics distin-

guished authors. Journal of Applie d Ec onometrics, 26(3):545–

546, April–Ma y 2011. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

P esaran:2013:D A

[P es13] M. Hashem P esaran. Distinguished authors. Journal of Applie d

Ec onometrics, 28(5):900–901, August 2013. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P etit:1989:FMP

[P et89] Maria Luisa P etit. Fiscal and monetary p olicy co-ordination: A

differen tial game approac h. Journal of Applie d Ec onometrics, 4

(2):161–179, April–June 1989. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

P eterson:1991:SRR

[P et91] Stev en P . P eterson. Soft w are review: A review of Stata 2.1.

Journal of Applie d Ec onometrics, 6(2):207–212, April–June

1991. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

P aap:2000:DMP

[PF00] Ric hard P aap and Philip Hans F ranses. A dynamic m ultino-

mial probit mo del for brand c hoice with differen t long-run and

short-run effects of mark eting-mix v ariables. Journal of Ap-

plie d Ec onometrics, 15(6):717–744, No v em b er–Decem b er 2000.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Pruser:2024:NMT

[PH24] Jan Pr ¨ user and Florian Hub er. Nonlinearities in macro eco-

nomic tail risk through the lens of big data quan tile regres-

sions. Journal of Applie d Ec onometrics, 39(2):269–291, Marc h

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Phillips:1989:BRL

[Phi89] P eter C. B. Phillips. Bo ok review: L e ctur es on A dvanc e d

Ec onometric The ory, Denis Sargan (edited b y Meghnad De-

sai). Basil Blac kw ell, Oxford, 1988. Price (cloth): £25, pp. xi +

176. Journal of Applie d Ec onometrics, 4(4):415–418, Octob er–

Decem b er 1989. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Phillips:1991:BR U

[Phi91a] P

. C. B. Phillips. Ba y esian routes and unit ro ots: De rebus

prioribus semp er est disputandum. Journal of Applie d Ec ono-

metrics, 6(4):435–473, Octob er–Decem b er 1991. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Phillips:1991:CCO

[Phi91b] P

. C. B. Phillips. T o criticize the critics: An ob jectiv e Ba y esian

analysis of sto c hastic trends. Journal of Applie d Ec onomet-

rics, 6(4):333–364, Octob er–Decem b er 1991. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic). See com-

men ts [KS91, Lea91, P oi91, Sim91 ].

Phillips:1995:NTS

[Phi95] P eter C. B. Phillips. Nonstationary time series and coin tegra-

tion. Journal of Applie d Ec onometrics, 10(1):87–94, Jan uary–

Marc h 1995. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

rics, 38(4):472–492, June–July 2023. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Picc hio:2021:INW

[PPSV21] Matteo Picc hio, Claudia Pigini, Stefano Staffolani, and Alina

V erashc hagina. If not no w, when? The timing of c hildbirth

and lab or mark et outcomes. Journal of Applie d Ec onometrics,

36(6):663–685, Septem b er–Octob er 2021. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Planas:2004:CID

[PR04] Christophe Planas and Alessandro Rossi. Can inflation data

impro v e the real-time reliabilit y of output gap estimates? Jour-

nal of Applie d Ec onometrics, 19(1):121–133, Jan uary–F ebruary

2004. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

P esa v en to:2006:SSC

[PR06] Elena P esa v en to and Barbara Rossi. Small-sample confidence

in terv als for m ultiv ariate impulse resp onse functions at long

horizons. Journal of Applie d Ec onometrics, 21(8):1135–1155,

Decem b er 2006. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

P etten uzzo:2016:OPC

[PR16] Da vide P etten uzzo and F rancesco Ra v azzolo. Optimal p ortfolio

c hoice under decision-based mo del com binations. Journal of

Applie d Ec onometrics, 31(7):1312–1332, No v em b er–Decem b er

2016. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Prat:2010:RLD

[Pra10] Julien Prat. The rate of learning-b y-doing: estimates from

a searc h-matc hing mo del. Journal of Applie d Ec onometrics,

25(6):929–962, Septem b er–Octob er 2010. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Prieger:2002:FPS

[Pri02] James E. Prieger. A flexible parametric selection mo del for

non-normal data with application to health care usage. Jour-

nal of Applie d Ec onometrics, 17(4):367–392, July–August 2002.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Pro v enc her:1995:IHD

[Pro95] Bill Pro v enc her. An in v estigation of the harv est decision of

tim b er firms in the south-east United States. Journal of Ap-

plie d Ec onometrics, 10(S1):S57–S74, Decem b er 1995. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Proietti:1996:PSS

[Pro96] T ommaso Proietti. P ersistence of sho c ks on seasonal pro cesses.

Journal of Applie d Ec onometrics, 11(4):383–398, July 1996.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Prono:2014:R CH

[Pro14] T o dd Prono. The role of conditional heterosk edasticit y in iden-

tifying and estimating linear triangular systems, with applica-

tions to asset pricing mo dels that include a mismeasured factor.

Journal of Applie d Ec onometrics, 29(5):800–824, August 2014.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Psaradakis:2005:MSC

[PRS05] Zac harias Psaradakis, Morten O. Ra vn, and Martin Sola.

Mark o v switc hing causalit y and the money-output relationship.

Journal of Applie d Ec onometrics, 20(5):665–683, July–August

2005. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Pudney:2000:GRP

[PS00] Stephen Pudney and Mic hael Shields. Gender, race, pa y and

promotion in the British n ursing profession: estimation of a

generalized ordered probit mo del. Journal of Applie d Ec ono-

metrics, 15(4):367–399, July–August 2000. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P agan:2003:SF A

[PS03a] Adrian R. P agan and Kirill A. Sossouno v. A simple frame-

w ork for analysing bull and b ear mark ets. Journal of Applie d

Ec onometrics, 18(1):23–46, Jan uary–F ebruary 2003. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P age:2003:CBS

[PS03b] Marianne E. P age and Gary Solon. Correlations b et w een sisters

and neigh b ouring girls in their subsequen t income as adults.

Journal of Applie d Ec onometrics, 18(5):545–562, Septem b er–

Octob er 2003. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Psaradakis:2003:DCA

[PS03c] Zac harias Psaradakis and Martin Sola. On detrending and

cyclical asymmetry

. Journal of Applie d Ec onometrics, 18(3):

271–289, Ma y–June 2003. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Pinkse:2007:SSM

[PS07] Joris Pinkse and Margaret Slade. Semi-structural mo dels of

adv ertising comp etition. Journal of Applie d Ec onometrics, 22

(7):1227–1246, Decem b er 2007. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Phillips:2009:ETG

[PS09] P eter C. B. Phillips and Donggyu Sul. Economic transition

and gro wth. Journal of Applie d Ec onometrics, 24(7):1153–

1185, No v em b er–Decem b er 2009. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

P endakur:2010:SEC

[PS10] Krishna P endakur and Stefan Sp erlic h. Semiparametric estima-

tion of consumer demand systems in real exp enditure. Jour-

nal of Applie d Ec onometrics, 25(3):420–457, April–Ma y 2010.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

P olito:2016:OCH

[PS16] Vito P olito and P eter Sp encer. Optimal con trol of heteroscedas-

tic macro economic mo dels. Journal of Applie d Ec onometrics,

31(7):1430–1444, No v em b er–Decem b er 2016. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P ark:2023:R CN

[PS23] Seon y oung P ark and Donggyun Shin. Recen t c hanges in the

nature of the distribution dynamics of the US coun t y incomes.

Journal of Applie d Ec onometrics, 38(7):1048–1067, No v em b er–

Decem b er 2023. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

P esaran:2001:BT A

[PSS01] M. Hashem P esaran, Y ongc heol Shin, and Ric hard J. Smith.

Bounds testing approac hes to the analysis of lev el relation-

ships. Journal of Applie d Ec onometrics, 16(3):289–326, Ma y–

June 2001. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic). See replication w ork [NT22].

Psaradakis:2004:MEC

[PSS04] Zac harias Psaradakis, Martin Sola, and F abio Spagnolo. On

Mark o v error-correction mo dels, with an application to sto c k

prices and dividends. Journal of Applie d Ec onometrics, 19(1):

69–88, Jan uary–F ebruary 2004. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

P olanski:2019:TTT

[PSW19] Arnold P olanski, Ev arist Sto ja, and F rank Windmeijer. T elling

tales from the tails: High-dimensional tail in terdep endence.

Journal of Applie d Ec onometrics, 34(5):779–794, August 2019.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Prev e:2013:ETV

[PT13] Daniel Prev e and Yiu-Kuen Tse. Estimation of time–v arying

adjusted probabilit y of informed trading and probabilit y of

symmetric order–flo w sho c k. Journal of Applie d Ec onometrics,

28(7):1138–1152, No v em b er–Decem b er 2013. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P agan:1988:EAM

[PU88] Adrian P agan and Aman Ullah. The econometric analysis of

mo dels with risk terms. Journal of Applie d Ec onometrics, 3

(2):87–105, April 1988. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Pudney:1993:IWI

[Pud93] S. Pudney

. Income and w ealth inequalit y and the life cycle. A

non-parametric analysis for China. Journal of Applie d Ec ono-

metrics, 8(3):249–276, July–Septem b er 1993. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Pudney:2004:K GE

[Pud04] Stephen Pudney

. Keeping off the grass? An econometric mo del

of cannabis consumption in Britain. Journal of Applie d Ec ono-

metrics, 19(4):435–453, July–August 2004. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P agan:1989:DTM

[PV89] Adrian P agan and F rank V ella. Diagnostic tests for mo dels

based on individual data: A surv ey . Journal of Applie d Ec ono-

metrics, 4(S1):S29–S59, Decem b er 1989. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

P apk e:1996:EMF

[PW96] Leslie E. P apk e and Jeffrey M. W o oldridge. Econometric meth-

o ds for fractional resp onse v ariables with an application to

401(k) plan participation rates. Journal of Applie d Ec onomet-

rics, 11(6):619–632, No v em b er 1996. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

P olito:2012:OMP

[PW12] Vito P olito and Mik e Wic k ens. Optimal monetary p olicy using

an unrestricted V

AR. Journal of Applie d Ec onometrics, 27(4):

525–553, June–July 2012. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

P etro v a:2020:FED

[PW20] Y ana P etro v a and Joakim W esterlund. Fixed effects demeaning

in the presence of in teractiv e effects in treatmen t effects regres-

sions and elsewhere. Journal of Applie d Ec onometrics, 35(7):

960–964, No v em b er–Decem b er 2020. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

P olac hek:1996:PET

[PY96] Solomon W. P olac hek and Bong Jo on Y o on. P anel estimates

of a t w o-tiered earnings fron tier. Journal of Applie d Ec ono-

metrics, 11(2):169–178, Marc h 1996. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

P erron:2015:UOE

[PY15] Pierre P erron and Y ohei Y amamoto. Using OLS to estimate

and test for structural c hanges in mo dels with endogenous

regressors. Journal of Applie d Ec onometrics, 30(1):119–144,

Jan uary–F ebruary 2015. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

P esaran:2022:MTE

[PY22] M. Hashem P esaran and Cyn thia F an Y ang. Matc hing the-

ory and evidence on Co vid-19 using a sto c hastic net w ork SIR

mo del. Journal of Applie d Ec onometrics, 37(6):1204–1229,

Septem b er–Octob er 2022. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Pittau:2006:EEI

[PZ06] Maria Grazia Pittau and Rob erto Zelli. Empirical evidence of

income dynamics across EU regions. Journal of Applie d Ec ono-

metrics, 21(5):605–628, July–August 2006. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Quandt:1986:UDS

[QR86] Ric hard E. Quandt and Harv ey S. Rosen. Unemplo ymen t, dis-

equilibrium and the short run Phillips curv e: An econometric

approac h. Journal of Applie d Ec onometrics, 1(3):235–253, June

1986. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic). See correction and extension [QR87].

Quandt:1987:UDS

[QR87] Ric hard E. Quandt and Harv ey S. Rosen. Unemplo ymen t, dis-

equilibrium and the short-run Phillips curv e: Correction and

extension. Journal of Applie d Ec onometrics, 2(3):247–249, July

1987. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic). See [QR86 ].

Qu:2023:UAP

[QT23] Zhong jun Qu and Denis Tk ac henk o. Using arbitrary precision

arithmetic to sharp en iden tification analysis for DSGE mo d-

els. Journal of Applie d Ec onometrics, 38(4):644–667, June–July

2023. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Quast:2023:FR O

[QW23] Josefine Quast and Maik H. W olters. The F ederal Reserv e’s

output gap: The unreliabilit y of real-time reliabilit y tests.

Journal of Applie d Ec onometrics, 38(7):1101–1111, No v em b er–

Decem b er 2023. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Racine:1997:F CV

[Rac97] Jeff Racine. F easible cross–v alidatory mo del selection for gen-

eral stationary pro cesses. Journal of Applie d Ec onometrics, 12

(2):169–179, Marc h 1997. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Racine:2000:CTG

[Rac00] J. Racine. The Cygwin to ols: a GNU to olkit for Windo ws.

Journal of Applie d Ec onometrics, 15(3):331–341, Ma y–June

2000. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Racine:2006:SR G

[Rac06] Jeff Racine. Soft w are review: gnuplot 4.0: a p ortable in terac-

tiv e plotting utilit y . Journal of Applie d Ec onometrics, 21(1):

133–141, Jan uary–F ebruary 2006. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Racine:2012:RPI

[Rac12] Jeffrey S. Racine. RStudio: A platform-indep enden t IDE for R

and Sw ea v e. Journal of Applie d Ec onometrics, 27(1):167–172,

Jan uary–F ebruary 2012. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ra j:1992:IEP

[Ra j92] Baldev Ra j. In ternational evidence on p ersistence in output in

the presence of an episo dic c hange. Journal of Applie d Ec ono-

metrics, 7(3):281–293, July–Septem b er 1992. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ra j:1995:IHL

[Ra j95] Baldev Ra j. Institutional h yp othesis of the long-run income

v elo cit y of money and parameter stabilit y of the equilibrium

relationship. Journal of Applie d Ec onometrics, 10(3):233–253,

July–Septem b er 1995. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Rask:1995:STB

[Ras95] Kevin Rask. The structure of tec hnology in Brazilian sugar-

cane pro duction, 1975-87: An application of a mo dified sym-

metric generalized McF adden cost function. Journal of Applie d

dustry

. Journal of Applie d Ec onometrics, 10(S1):S75–S118,

Decem b er 1995. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ric hey:2018:DEM

[RR18] Jeremiah Ric hey and Alicia Rosburg. Decomp osing economic

mobilit y transition matrices. Journal of Applie d Ec onomet-

rics, 33(1):91–108, Jan uary–F ebruary 2018. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ric h:1992:RBF

[RRB92] R. W. Ric h, J. E. Ra ymond, and J. S. Butler. The relationship

b et w een forecast disp ersion and forecast uncertain t y: Evidence

from a surv ey data-arc h mo del. Journal of Applie d Ec onomet-

rics, 7(2):131–148, April–June 1992. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Ra j:1986:RFP

[RS86a] Baldev Ra j and Pierre L. Siklos. The role of fiscal p olicy in the

St. Louis mo del: An ev aluation and some new evidence. Jour-

nal of Applie d Ec onometrics, 1(3):287–294, June 1986. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Rees:1986:EAS

[RS86b] Hedley Rees and An up Shah. An empirical analysis of self-

emplo ymen t in the U.K. Journal of Applie d Ec onometrics, 1

(1):95–108, Jan uary 1986. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Rob ertson:1992:SSP

[RS92] D. Rob ertson and J. Symons. Some strange prop erties of panel

data estimators. Journal of Applie d Ec onometrics, 7(2):175–

189, April–June 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Romeo:1999:LDC

[RS99] Charles Romeo and Barry Sopher. Learning and decision costs

in one-p erson games. Journal of Applie d Ec onometrics, 14(4):

335–357, July–August 1999. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Rapac h:2008:SBG

[RS08a] Da vid E. Rapac h and Jac k K. Strauss. Structural breaks and

GAR CH mo dels of exc hange rate v olatilit y . Journal of Applie d

Ec onometrics, 23(1):65–90, Jan uary–F ebruary 2008. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ra y:2008:PHA

[RS08b] Sura jit Ra y and N. E. Sa vin. The p erformance of heterosk edas-

ticit y and auto correlation robust tests: a Mon te Carlo study

with an application to the three-factor F

AMA–F renc h asset-

pricing mo del. Journal of Applie d Ec onometrics, 23(1):91–109,

Jan uary–F ebruary 2008. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Rosholm:2009:LMT

[RS09] Mic hael Rosholm and Lars Skipp er. Is lab our mark et training

a curse for the unemplo y ed? Evidence from a so cial exp eri-

men t. Journal of Applie d Ec onometrics, 24(2):338–365, Marc h

2009. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Rossi:2016:FR T

[RS16] Barbara Rossi and T atevik Sekhp osy an. F orecast rationalit y

tests in the presence of instabilities, with applications to F ed-

eral reserv e and surv ey forecasts. Journal of Applie d Ec ono-

metrics, 31(3):507–532, April–Ma y 2016. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Reb ei:2021:TPS

[RS21] No oman Reb ei and Rashid Sbia. T ransitory and p erma-

nen t sho c ks in the global mark et for crude oil. Journal of

Applie d Ec onometrics, 36(7):1047–1064, No v em b er–Decem b er

2021. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Ro driguez:2022:DTE

[RSU22] Jorge Ro dr ´ ıguez, F ernando Saltiel, and Sergio Urz ´ ua. Dynamic

treatmen t effects of job training. Journal of Applie d Ec ono-

metrics, 37(2):242–269, Marc h 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Rahiala:1988:FFP

[R T88] Markku Rahiala and Timo T er¨ asvirta. F ormation of firms’ pro-

duction decisions in Finnish man ufacturing industries. Journal

of Applie d Ec onometrics, 3(2):125–137, April 1988. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ranjan:2007:BIG

[R T07] Priy a Ranjan and Justin L. T obias. Ba y esian inference for

the gra vit y mo del. Journal of Applie d Ec onometrics, 22(4):

817–838, June–July 2007. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Ryden:1998:SFD

[R T

˚

A98] T obias Ryd ´ en, Timo T er¨ asvirta, and Stefan

˚

Asbrink. St ylized

facts of daily return series and the hidden Mark o v mo del. Jour-

nal of Applie d Ec onometrics, 13(3):217–244, Ma y–June 1998.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Restrep o-T ob on:2014:EQL

[R TK14] Diego Restrep o-T ob´ on and Subal C. Kum bhak ar. Enjo ying the

quiet life under deregulation? Not quite. Journal of Applie d

Ec onometrics, 29(2):333–343, Marc h 2014. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Ruiz-T agle:2016:BCC

[R TV16] Jaime Ruiz-T agle and F rancis V ella. Borro wing constrain ts and

credit demand in a dev eloping econom y . Journal of Applie d

Ec onometrics, 31(5):865–891, August 2016. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Rust:1993:GMC

[Rus93] J. Rust. Gauss and MA

TLAB: A comparison. Journal of Ap-

plie d Ec onometrics, 8(3):307–324, July–Septem b er 1993. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Runstler:2018:BHC

[R V18] Gerhard R ¨ unstler and Maren te Vlekk e. Business, housing, and

credit cycles. Journal of Applie d Ec onometrics, 33(2):212–226,

Marc h 2018. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Reynaerts:2022:ESF

[R V22] Jo Reynaerts and Jak ob V ansc ho on b eek. The economics of

state fragmen tation: Assessing the economic impact of seces-

sion. Journal of Applie d Ec onometrics, 37(1):82–115, Jan uary–

F ebruary 2022. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Ruth:2023:MPE

[R V23] Sebastian K. R ¨ uth and W outer V an der V ek en. Monetary

p olicy and exc hange rate anomalies in set-iden tified SV

ARs:

Revisited. Journal of Applie d Ec onometrics, 38(7):1085–1092,

No v em b er–Decem b er 2023. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Ric hardson:2013:DD V

[RvdB13] Katarina Ric hardson and Gerard J. v an den Berg. Duration

dep endence v ersus unobserv ed heterogeneit y in treatmen t ef-

fects: Sw edish lab or mark et training and the transition rate

to emplo ymen t. Journal of Applie d Ec onometrics, 28(2):325–

351, Marc h 2013. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Rapac h:2005:VRL

[R W05] Da vid E. Rapac h and Mark E. W ohar. V aluation ratios and

long-horizon sto c k price predictabilit y . Journal of Applie d

Ec onometrics, 20(3):327–344, Marc h–April 2005. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Reese:2016:PPC

[R W16] Simon Reese and Joakim W esterlund. P anicca: P anic on cross-

section a v erages. Journal of Applie d Ec onometrics, 31(6):961–

981, Septem b er–Octob er 2016. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Riphahn:2003:IED

[R WM03] Regina T. Riphahn, Ac him W am bac h, and Andreas Million.

Incen tiv e effects in the demand for health care: a biv ariate

panel coun t data estimation. Journal of Applie d Ec onometrics,

18(4):387–405, July–August 2003. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Rab emananjara:1993:T AM

[RZ93] R. Rab emananjara and J. M. Zak oian. Threshold AR

CH mo d-

els and asymmetries in v olatilit y . Journal of Applie d Ec ono-

metrics, 8(1):31–49, Jan uary–Marc h 1993. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Rees:2003:IWP

[RZH03] Daniel I. Rees, Jeffrey S. Zax, and Josh ua Herries. In terdep en-

dence in w ork er pro ductivit y . Journal of Applie d Ec onometrics,

18(5):585–604, Septem b er–Octob er 2003. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Sabani:1991:BRF

[Sab91] Laura Sabani. Bo ok review: F or e c asting structur al time se-

ries mo dels and the Kalman filter, A. C. Harv ey . Cam bridge

Univ ersit y Press, Cam bridge, 1989. ISBN 0-521-32196-4, cloth,

£55.00 Pp. xvi + 554. Journal of Applie d Ec onometrics, 6

(3):329–331, July–Septem b er 1991. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Sak aguc hi:2020:EA T

[Sak20] Shosei Sak aguc hi. Estimation of a v erage treatmen t effects using

panel data when treatmen t effect heterogeneit y dep ends on un-

observ ed fixed effects. Journal of Applie d Ec onometrics, 35(3):

315–327, April–Ma y 2020. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Sak aguc hi:2024:PI I

[Sak24] Shosei Sak aguc hi. P artial iden tification and inference in du-

ration mo dels with endogenous censoring. Journal of Applie d

Ec onometrics, 39(2):308–326, Marc h 2024. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Salanie:1991:WP A

[Sal91] Bernard Salanie. W age and price adjustmen t in a m ultimark et

disequilibrium mo del. Journal of Applie d Ec onometrics, 6(1):

1–15, Jan uary–Marc h 1991. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Salemi:1999:ENR

[Sal99] Mic hael K. Salemi. Estimating the natural rate of unem-

plo ymen t and testing the natural rate h yp othesis. Journal

of Applie d Ec onometrics, 14(1):1–25, Jan uary–F ebruary 1999.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Sala:2015:DMF

[Sal15] Luca Sala. DSGE mo dels in the frequency domains. Journal

of Applie d Ec onometrics, 30(2):219–240, Marc h 2015. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Sampson:1991:EPU

[Sam91] Mic hael Sampson. The effect of parameter uncertain t y on

forecast v ariances and confidence in terv als for unit ro ot and

trend stationary time-series mo dels. Journal of Applie d Ec ono-

metrics, 6(1):67–76, Jan uary–Marc h 1991. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Sanroman:2015:CPH

[San15] Graciela Sanroman. Cost and preference heterogeneit y in risky

financial mark ets. Journal of Applie d Ec onometrics, 30(2):313–

332, Marc h 2015. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Sareen:1999:POC

[Sar99] Samita Sareen. P osterior o dds comparison of a symmetric

lo w-price, sealed-bid auction within the common-v alue and

the indep enden t-priv ate-v alues paradigms. Journal of Ap-

plie d Ec onometrics, 14(6):651–676, No v em b er–Decem b er 1999.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Sa vv a:2016:R GH

[Sa v16] Christos S. Sa vv a. Replication of Grier, Henry, Olek alns and

Shields (2004): the asymmetric effects of uncertain t y on infla-

tion and output gro wth. Journal of Applie d Ec onometrics, 31

(6):1192–1196, Septem b er–Octob er 2016. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic). See [GHOS04 ].

Sterb enz:1990:ASE

[SC90] F rederic P

. Sterb enz and Giorgio Calzolari. Alternativ e sp ec-

ifications of the error pro cess in the sto c hastic sim ulation of

econometric mo dels. Journal of Applie d Ec onometrics, 5(2):

137–150, April–June 1990. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Sc haller:1990:RET

[Sc h90] Hun tley Sc haller. A re-examination of the q theory of in v est-

men t using U.S. firm data. Journal of Applie d Ec onometrics,

5(4):309–325, Septem b er–Decem b er 1990. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Sc hafgans:1998:EWD

[Sc h98] Marcia M. A. Sc hafgans. Ethnic w age differences in Mala ysia:

parametric and semiparametric estimation of the Chinese–

Mala y w age gap. Journal of Applie d Ec onometrics, 13(5):481–

504, Septem b er–Octob er 1998. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Sc horfheide:2000:LFB

[Sc h00] F rank Sc horfheide. Loss function-based ev aluation of DSGE

mo dels. Journal of Applie d Ec onometrics, 15(6):645–670,

No v em b er–Decem b er 2000. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Sc h uermann:2005:RRB

[Sc h05] Til Sc h uermann. A review of recen t b o oks on credit risk. Jour-

nal of Applie d Ec onometrics, 20(1):123–130, Jan uary–F ebruary

2005. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Sc hleic her:2007:CCA

[Sc h07] Christoph Sc hleic her. Co dep endence in coin tegrated autore-

gressiv e mo dels. Journal of Applie d Ec onometrics, 22(1):137–

159, Jan uary–F ebruary 2007. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Sc heffel:2016:APU

[Sc h16] Eric M. Sc heffel. Accoun ting for the p olitical uncertain t y

factor. Journal of Applie d Ec onometrics, 31(6):1048–1064,

Septem b er–Octob er 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Scida:2023:SVF

[Sci23] Daniela Scid´ a. Structural V

AR and financial net w orks: a mini-

m um distance approac h to spatial mo deling. Journal of Applie d

Ec onometrics, 38(1):49–68, Jan uary–F ebruary 2023. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Sun:2011:BAL

[SHK11] Kai Sun, Daniel J. Henderson, and Subal C. Kum bhak ar. Biases

in appro ximating log pro duction. Journal of Applie d Ec onomet-

rics, 26(4):708–714, June–July 2011. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Sc hn urbus:2017:ETG

[SHM17] Joac him Sc hn urbus, Harry Haupt, and V erena Meier. Eco-

nomic transition and gro wth: A replication. Journal of Ap-

plie d Ec onometrics, 32(5):1039–1042, August 2017. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Silk:1996:SEC

[Sil96] Julian Silk. Systems estimation: A comparison of SAS,

SHAZAM and TSP. Journal of Applie d Ec onometrics, 11

(4):437–450, July 1996. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Silk:1997:TR

[Sil97] Julian Silk. TSP 4.4: a review. Journal of Applie d Ec ono-

metrics, 12(4):445–453, July 1997. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Silv a:2001:STN

[Sil01] J. M. C. San tos Silv a. A score test for non-nested h yp othe-

ses with applications to discrete data mo dels. Journal of Ap-

plie d Ec onometrics, 16(5):577–597, Septem b er–Octob er 2001.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Sims:1991:CCS

[Sim91] Christopher A. Sims. Commen t b y Christopher A. Sims on

‘T o criticize the critics’, b y P eter C. B. Phillips. Journal of

Applie d Ec onometrics, 6(4):423–434, Octob er–Decem b er 1991.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic). See [Phi91b ].

So etev en t:2007:DCM

[SK07] Adriaan R. So etev en t and P eter Ko oreman. A discrete-c hoice

mo del with so cial in teractions: with an application to high

sc ho ol teen b eha vior. Journal of Applie d Ec onometrics, 22(3):

599–624, April–Ma y 2007. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Sc hmidt:2021:IPF

[SK G21] P atric k Sc hmidt, Matthias Katzfuss, and Tilmann Gneit-

ing. In terpretation of p oin t forecasts with unkno wn directiv e.

Journal of Applie d Ec onometrics, 36(6):728–743, Septem b er–

Octob er 2021. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Sc h w aab:2017:GCR

[SKL17] Bernd Sc h w aab, Siem Jan Ko opman, and Andr ´ e Lucas. Global

credit risk: W orld, coun try and industry factors. Journal of

Applie d Ec onometrics, 32(2):296–317, Marc h 2017. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Siik amaki:2015:FSS

[SL15] Juha Siik am¨ aki and Douglas M. Larson. Finding sensitivit y

to scop e in nonmark et v aluation. Journal of Applie d Ec ono-

metrics, 30(2):333–349, Marc h 2015. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Slic h ter:2023:EEM

[Sli23] Da vid Slic h ter. The emplo ymen t effects of the minim um w age:

a selection ratio approac h to measuring treatmen t effects. Jour-

nal of Applie d Ec onometrics, 38(3):334–357, April–Ma y 2023.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Smith:2004:MPP

[SLKN04] L. V anessa Smith, Stephen Leyb ourne, T ae-Hw an Kim, and

P aul Newb old. More p o w erful panel data unit ro ot tests with

an application to mean rev ersion in real exc hange rates. Jour-

nal of Applie d Ec onometrics, 19(2):147–170, Marc h–April 2004.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Song:1997:CSM

[SLR97] Haiy an Song, Xiaming Liu, and P eter Romilly

. A comparativ e

study of mo delling the demand for fo o d in the United States

and The Netherlands. Journal of Applie d Ec onometrics, 12(5):

593–613, Septem b er–Octob er 1997. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Smith:1995:APC

[SM95] Jerem y Smith and Mic hael McAleer. Alternativ e pro cedures

for con v erting qualitativ e resp onse data to quan titativ e exp ec-

tations: An application to Australian man ufacturing. Jour-

nal of Applie d Ec onometrics, 10(2):165–185, April–June 1995.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Smith:1987:TEL

[Smi87] Ric hard J. Smith. T esting for exogeneit y in limited dep en-

den t v ariable mo dels using a simplified lik eliho o d ratio statis-

tic. Journal of Applie d Ec onometrics, 2(3):237–245, July 1987.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Smith:1989:MME

[Smi89] R. P

. Smith. Mo dels of military exp enditure. Journal of

Applie d Ec onometrics, 4(4):345–359, Octob er–Decem b er 1989.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Smith:1993:ENT

[Smi93] A. A. Smith, Jr. Estimating nonlinear time-series mo dels using

sim ulated v ector autoregressions. Journal of Applie d Ec ono-

metrics, 8(S1):S63–S84, Decem b er 1993. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Smith:1995:BRE

[Smi95] Ric hard J. Smith. Bo ok review: Estimation and infer enc e in

e c onometrics, R. Da vidson and J. G. Mac kinnon. Oxford Uni-

v ersit y , New Y ork, 1993, pp. 871, ISBN 0-19-506011-3. Price

£25.00 hardb ound. Journal of Applie d Ec onometrics, 10(3):

339–341, July–Septem b er 1995. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Smith:2005:POT

[Smi05] Aaron Smith. P artially o v erlapping time series: a new mo del

for v olatilit y dynamics in commo dit y futures. Journal of Ap-

plie d Ec onometrics, 20(3):405–422, Marc h–April 2005. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Smith:2012:DES

[Smi12] Loren K. Smith. Dynamics and equilibrium in a structural

mo del of wide-b o dy commercial aircraft mark ets. Journal

of Applie d Ec onometrics, 27(1):1–33, Jan uary–F ebruary 2012.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Smallw o o d:2006:GLM

[SN06] Aaron D. Smallw o o d and Stefan C. Norrbin. Generalized long

memory pro cesses, failure of coin tegration tests and exc hange

rate dynamics. Journal of Applie d Ec onometrics, 21(4):409–

417, Ma y–June 2006. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Sanso-Na v arro:2017:HCS

[SNV

CXDE17] Marcos Sanso-Na v arro, Maria V era-Cab ello, and Domingo P .

Xim ´ enez-De-Em b ´ un. Human capital spillo v ers and regional de-

v elopmen t. Journal of Applie d Ec onometrics, 32(4):923–930,

June–July 2017. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Sebb esen:2024:PBE

[SO24] Anja Sebb esen and Harald Ob erhofer. The propagation of

business exp ectations within the Europ ean Union. Journal

of Applie d Ec onometrics, 39(6):1082–1103, Septem b er–Octob er

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

So derlind:1994:CPR

[S¨ od94] P aul S¨ oderlind. Cyclical prop erties of a real business cycle

mo del. Journal of Applie d Ec onometrics, 9(S1):S113–S122, De-

cem b er 1994. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Sokullu:2016:SP A

[Sok16] Sena y Sokullu. A semi-parametric analysis of t w o-sided mar-

k ets: An application to the lo cal daily newspap ers in the USA.

Journal of Applie d Ec onometrics, 31(5):843–864, August 2016.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Sollis:2005:EPP

[Sol05] Rob ert Sollis. Evidence on purc hasing p o w er parit y from

univ ariate mo dels: the case of smo oth transition trend-

stationarit y . Journal of Applie d Ec onometrics, 20(1):79–98,

Jan uary–F ebruary 2005. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Sonn b erger:1989:BRRa

[Son89a] Harald Sonn b erger. Bo ok review: R e gr ession diagnostics: Iden-

tifying influential data and sour c es of c ol line arity, b y D. A.

Belsley

, K. Kuh and R. E. W elsc h. (John Wiley and Sons, New

Y ork, 1980, pp. xv + 292, ISBN 0-471-05856-4, cloth $39.95).

Journal of Applie d Ec onometrics, 4(1):97–99, Jan uary–Marc h

1989. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Sonn b erger:1989:BRRb

[Son89b] Harald Sonn b erger. Bo ok review: R obust r e gr ession and outlier

dete ction, P

. J. Rousseeu w and A. M. Lero y . John Wiley and

Sons, New Y ork, 1987. ISBN 0-471-85233-3. cloth £34.50, pp.

xiv + 329. Journal of Applie d Ec onometrics, 4(3):309–311,

July–Septem b er 1989. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Song:2014:MRS

[Son14] Y ong Song. Mo delling regime switc hing and structural breaks

with an infinite hidden Mark o v mo del. Journal of Applie d

Ec onometrics, 29(5):825–842, August 2014. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Sordi:1989:BR C

[Sor89] Serena Sordi. Bo ok review: Contributions of business cy-

cle surveys to empiric al e c onomics (p ap ers pr esente d at the

18th CIRET Confer enc e, Zurich 1987), edited b y K. H.

Opp enl¨ ander and G. P oser. (Av ebury

, Aldershot, England:

1988, ISBN 0-566-05629-1, £45.00 hardb ound), pp. xxxv +

669. Journal of Applie d Ec onometrics, 4(4):418–421, Octob er–

Decem b er 1989. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Sun:2004:UFE

[SP04] Yixiao Sun and P eter C. B. Phillips. Understanding the Fisher

equation. Journal of Applie d Ec onometrics, 19(7):869–886,

No v em b er–Decem b er 2004. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Shen:2018:MDH

[SP18] Sh ulin Shen and Jindong P ang. Measuring the diffusion of

housing prices across space and o v er time: Replication and

further evidence. Journal of Applie d Ec onometrics, 33(3):479–

484, April–Ma y 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Spindler:2016:LIV

[Spi16] Martin Spindler. Lasso for instrumen tal v ariable selection: A

replication study

. Journal of Applie d Ec onometrics, 31(2):450–

454, Marc h 2016. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Spagnolo:2005:TUF

[SPS05] F abio Spagnolo, Zac harias Psaradakis, and Martin Sola. T est-

ing the un biased forw ard exc hange rate h yp othesis using a

Mark o v switc hing mo del and instrumen tal v ariables. Jour-

nal of Applie d Ec onometrics, 20(3):423–437, Marc h–April 2005.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Sc ho der:2013:CAI

[SPS13] Christian Sc ho der, Christian R. Proa ~ no, and Willi Semmler.

Are the curren t accoun t im balances b et w een EMU coun tries

sustainable? Evidence from parametric and non-parametric

tests. Journal of Applie d Ec onometrics, 28(7):1179–1204,

No v em b er–Decem b er 2013. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Smith:1991:MPN

[SS91] Marlene A. Smith and Da vid J. Sm yth. Multiple and pairwise

non-nested tests of the influence of taxes on money demand.

Journal of Applie d Ec onometrics, 6(1):17–30, Jan uary–Marc h

1991. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Sic kles:1998:A TP

[SS98] Robin C. Sic kles and Mary L. Streit wieser. An analysis of tec h-

nology

, pro ductivit y , and regulatory distortion in the in terstate

natural gas transmission industry: 1977–1985. Journal of Ap-

plie d Ec onometrics, 13(4):377–395, July–August 1998. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Smith:2005:HWD

[SS05] P enelop e A. Smith and P eter M. Summers. Ho w w ell do Mark o v

switc hing mo dels describ e actual business cycles? The case of

sync hronization. Journal of Applie d Ec onometrics, 20(2):253–

274, 2005. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Simonsen:2006:CMA

[SS06] Marianne Simonsen and Lars Skipp er. The costs of mother-

ho o d: an analysis using matc hing estimators. Journal of Ap-

plie d Ec onometrics, 21(7):919–934, No v em b er 2006. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Serlenga:2007:GMI

[SS07] Laura Serlenga and Y ongc heol Shin. Gra vit y mo dels of in tra-

EU trade: application of the CCEP–HT estimation in hetero-

geneous panels with unobserv ed common time-sp ecific factors.

Journal of Applie d Ec onometrics, 22(2):361–381, Marc h 2007.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic). See replication rep ort [Bal10].

Shephard:2010:RFF

[SS10] Neil Shephard and Kevin Sheppard. Realising the future: fore-

casting with high-frequency-based v olatilit y (HEA

VY) mo dels.

Journal of Applie d Ec onometrics, 25(2):197–231, Marc h 2010.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Sc haffer:2022:DCR

[SS22] Matthew Sc haffer and Nimro d Segev. The dep osits c hannel

revisited. Journal of Applie d Ec onometrics, 37(2):450–458,

Marc h 2022. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

So derlind:1996:A CA

[SV96] P aul S¨ oderlind and Anders V redin. Applied coin tegration anal-

ysis in the mirror of macro economic theory

. Journal of Applie d

Ec onometrics, 11(4):363–381, July 1996. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Sarno:2005:MFS

[SV05] Lucio Sarno and Giorgio V alen te. Mo delling and forecasting

sto c k returns: exploiting the futures mark et, regime shifts and

in ternational spillo v ers. Journal of Applie d Ec onometrics, 20

(3):345–376, Marc h–April 2005. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Sorensen:2014:REI

[SV14] Kenneth L. Sørensen and Rune V ejlin. Return to exp erience

and initial w age lev el: do lo w w age w ork ers catc h up? Journal

of Applie d Ec onometrics, 29(6):984–1006, Septem b er–Octob er

2014. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Sokullu:2022:ICC

[SV22] Sena y Sokullu and Christine V alen te. Individual consumption

in collectiv e households: Iden tification using rep eated observ a-

tions with an application to PR

OGRESA. Journal of Applie d

Ec onometrics, 37(2):286–304, Marc h 2022. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Straetmans:2008:EUS

[SVW08] S. T. M. Straetmans, W. F. C. V ersc ho or, and C. C. P .

W olff. Extreme US sto c k mark et fluctuations in the w ak e of

9/11. Journal of Applie d Ec onometrics, 23(1):17–42, Jan uary–

F ebruary 2008. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Smith:1986:EIC

[SW86] P

. N. Smith and M. R. Wic k ens. An empirical in v estigation

in to the causes of failure of the monetary mo del of the ex-

c hange rate. Journal of Applie d Ec onometrics, 1(2):143–162,

April 1986. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Smets:2005:CSF

[SW05] F rank Smets and Raf W outers. Comparing sho c ks and frictions

in US and euro area business cycles: a Ba y esian DSGE ap-

proac h. Journal of Applie d Ec onometrics, 20(2):161–183, 2005.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Sa v age:2008:LFD

[SW08] Scott J. Sa v age and Donald M. W aldman. Learning and fatigue

during c hoice exp erimen ts: a comparison of online and mail

surv ey mo des. Journal of Applie d Ec onometrics, 23(3):351–

371, April 2008. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Sem ykina:2013:EDP

[SW13] Anastasia Sem ykina and Jeffrey M. W o oldridge. Estimation

of dynamic panel data mo dels with sample selection. Journal

of Applie d Ec onometrics, 28(1):47–61, Jan uary–F ebruary 2013.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Sem ykina:2018:BRP

[SW18a] Anastasia Sem ykina and Jeffrey M. W o oldridge. Binary re-

sp onse panel data mo dels with sample selection and self-

selection. Journal of Applie d Ec onometrics, 33(2):179–197,

Marc h 2018. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Sp olaore:2018:ADN

[SW18b] Enrico Sp olaore and Romain W acziarg. Ancestry and dev el-

opmen t: New evidence. Journal of Applie d Ec onometrics, 33

(5):748–762, August 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Sy:2020:SRS

[SW20] Malic k Sy and Liuren W u. The shale rev olution and shifting

crude dynamics. Journal of Applie d Ec onometrics, 35(2):160–

175, Marc h 2020. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Stev ens:2021:EAL

[SW21] Arnoud Stev ens and Joris W auters. Is euro area lo wflation

here to sta y? Insigh ts from a time-v arying parameter mo del

with surv ey data. Journal of Applie d Ec onometrics, 36(5):566–

586, August 2021. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Sw ann:2001:SPC

[Sw a01] Christopher A. Sw ann. Soft w are for parallel computing: the

LAM implemen tation of MPI. Journal of Applie d Ec onomet-

rics, 16(2):185–194, Marc h–April 2001. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Sw anson:2020:PIR

[SXY20] Norman R. Sw anson, W eiqi Xiong, and Xiy e Y ang. Predict-

ing in terest rates using shrink age metho ds, real-time diffusion

indexes, and mo del com binations. Journal of Applie d Ec ono-

metrics, 35(5):587–613, August 2020. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Smith:1991:PDM

[SZ91] Gregor W. Smith and Stanley E. Zin. P ersisten t deficits and the

mark et v alue of go v ernmen t debt. Journal of Applie d Ec ono-

metrics, 6(1):31–44, Jan uary–Marc h 1991. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Stengos:2006:IPP

[SZ06] T. Stengos and E. Zac harias. In tertemp oral pricing and price

discrimination: a semiparametric hedonic analysis of the p er-

sonal computer mark et. Journal of Applie d Ec onometrics, 21

(3):371–386, April 2006. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Simar:2007:SIA

[SZ07] L ´ eop old Simar and V alen tin Zelen yuk. Statistical inference

for aggregates of F arrell-t yp e efficiencies. Journal of Ap-

plie d Ec onometrics, 22(7):1367–1394, Decem b er 2007. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Shi:2018:SEB

[SZ18] Zhen tao Shi and Huanh uan Zheng. Structural estimation of

b eha vioral heterogeneit y . Journal of Applie d Ec onometrics, 33

(5):690–707, August 2018. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Szro eter:1994:BRL

[Szr94] Jerzy Szro eter. Bo ok review: L e arning and pr acticing e c ono-

metrics, William E. Griffiths, R. Carter Hill and George G.

Judge. John Wiley

, New Y ork, 1993, ISBN 0-471-59951-4, pp.

866. price £19.95. Journal of Applie d Ec onometrics, 9(2):225–

226, April–June 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Szydlo wski:2019:ECM

[Szy19] Ark adiusz Szyd lo wski. Endogenous censoring in the mixed pro-

p ortional hazard mo del with an application to optimal un-

emplo ymen t insurance. Journal of Applie d Ec onometrics, 34

(7):1086–1101, No v em b er–Decem b er 2019. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

T erasvirta:1992:CNB

[T A92a] T. T erasvirta and H. M. Anderson. Characterizing nonlinear-

ities in business cycles using smo oth transition autoregressiv e

mo dels. Journal of Applie d Ec onometrics, 7(S1):S119–S136,

Decem b er 1992. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

T unali:1992:MSS

[T A92b] Insan T unali and Ragui Assaad. Mark et structure and sp ells of

emplo ymen t and unemplo ymen t: Evidence from the construc-

tion sector in Egypt. Journal of Applie d Ec onometrics, 7(4):

339–367, Octob er–Decem b er 1992. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

T an:2010:NOT

[T an10] Chih Ming T an. No one true path: unco v ering the in ter-

pla y b et w een geograph y , institutions, and fractionalization in

economic dev elopmen t. Journal of Applie d Ec onometrics, 25

(7):1100–1127, No v em b er–Decem b er 2010. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

T a ylor:1989:MPS

[T a y89] John B. T a ylor. Monetary p olicy and the stabilit y of macro eco-

nomic relationships. Journal of Applie d Ec onometrics, 4(S1):

S161–S178, Decem b er 1989. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

T erasvirta:2001:NLE

[TE01] Timo T er¨ asvirta and Ann-Charlotte Eliasson. Non-linear er-

ror correction and the UK demand for broad money

, 1878–

1993. Journal of Applie d Ec onometrics, 16(3):277–288, Ma y–

June 2001. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

T emple:1998:R T A

[T em98] Jonathan R. W. T emple. Robustness tests of the augmen ted

Solo w mo del. Journal of Applie d Ec onometrics, 13(4):361–375,

July–August 1998. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

T erasvirta:1988:RPG

[T er88] Timo T er¨ asvirta. A review of PC-giv e: A statistical pac k age for

econometric mo delling. Journal of Applie d Ec onometrics, 3(4):

333–340, Octob er–Decem b er 1988. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

T errell:1996:IMC

[T er96] Dek T errell. Incorp orating monotonicit y and conca vit y condi-

tions in flexible functional forms. Journal of Applie d Ec ono-

metrics, 11(2):179–194, Marc h 1996. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

T erza:2002:AAE

[T er02] Joseph V. T erza. Alcohol abuse and emplo ymen t: a second

lo ok. Journal of Applie d Ec onometrics, 17(4):393–404, July–

August 2002. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

T eyssiere:1998:XIS

[T ey98] Gilles T eyssi ` ere. XploRe 4.0, an in teractiv e statistical com-

puting en vironmen t. Journal of Applie d Ec onometrics, 13(6):

673–679, No v em b er–Decem b er 1998. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

T eyssiere:2005:STS

[T ey05] Gilles T eyssi ` ere. Structural time series mo delling with ST AMP

6.02. Journal of Applie d Ec onometrics, 20(4):571–577, Ma y–

June 2005. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Tsui:2004:CHE

[TH04] Alb ert K. Tsui and Kin-Yip Ho. Conditional heteroscedastic-

it y of exc hange rates: further results based on the fractionally

in tegrated approac h. Journal of Applie d Ec onometrics, 19(5):

637–642, Septem b er–Octob er 2004. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Thiele:2020:I

[Thi20] Stephen Thiele. Mo deling the conditional distribution of finan-

cial returns with asymmetric tails. Journal of Applie d Ec ono-

metrics, 35(1):46–60, Jan uary–F ebruary 2020. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Thoursie:2004:RSS

[Tho04] P eter Sk ogman Thoursie. Rep orting sic k: are sp orting ev en ts

con tagious? Journal of Applie d Ec onometrics, 19(6):809–823,

2004. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Thomas:2019:SQG

[Tho19] James Thomas. The signal qualit y of grades across academic

fields. Journal of Applie d Ec onometrics, 34(4):566–587, June–

July 2019. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Timmermann:1995:CTP

[Tim95] Allan Timmermann. Coin tegration tests of presen t v alue mo d-

els with a time-v arying discoun t factor. Journal of Applie d

Ec onometrics, 10(1):17–31, Jan uary–Marc h 1995. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Tsionas:2014:FHP

[TK14] Efth ymios G. Tsionas and Subal C. Kum bhak ar. Firm hetero-

geneit y , p ersisten t and transien t tec hnical inefficiency: a gen-

eralized true random–effects mo del. Journal of Applie d Ec ono-

metrics, 29(1):110–132, Jan uary–F ebruary 2014. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

T obias:2003:FSH

[TL03] Justin L. T obias and Mingliang Li. A finite-sample hierarc hical

analysis of w age v ariation across public high sc ho ols: evidence

from the NLSY and high sc ho ol and b ey ond. Journal of Ap-

plie d Ec onometrics, 18(3):315–336, Ma y–June 2003. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

T anizaki:1994:PFS

[TM94] H. T anizaki and R. S. Mariano. Prediction, filtering and

smo othing in non-linear and non-normal cases using Mon te

Carlo in tegration. Journal of Applie d Ec onometrics, 9(2):163–

179, April–June 1994. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

T obin:1997:CPJ

[T ob97] James T obin. Commen ts b y Professor James tobin. Journal

of Applie d Ec onometrics, 12(5):647–650, Septem b er–Octob er

1997. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

T o wn:1992:MWS

[T o w92] R. J. T o wn. Merger w a v es and the structure of merger and ac-

quisition time-series. Journal of Applie d Ec onometrics, 7(S1):

S83–S100, Decem b er 1992. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

T unali:1997:CRA

[TP97] Insan T unali and Jonathan B. Pritc hett. Co x regression with

alternativ e concepts of w aiting time: the New Orleans y ello w

fev er epidemic of 1853. Journal of Applie d Ec onometrics, 12

(1):1–25, Jan uary 1997. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

T rede:1998:APM

[T re98] Mark M. T rede. The age profile of mobilit y measures: an appli-

cation to earnings in W est German y . Journal of Applie d Ec ono-

metrics, 13(4):397–409, July–August 1998. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

T ommasi:2024:IPB

[TZ24] Denni T ommasi and Lina Zhang. Iden tifying program b enefits

when participation is misrep orted. Journal of Applie d Ec ono-

metrics, 39(6):1123–1148, Septem b er–Octob er 2024. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Una y ama:2006:ECA

[Una06] T ak ashi Una y ama. The Engel curv e for alcohol and the rank

of demand systems. Journal of Applie d Ec onometrics, 21(7):

1019–1038, No v em b er 2006. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Uysal:2015:DRE

[Uys15] S. Dery a Uysal. Doubly robust estimation of causal effects

with m ultiv alued treatmen ts: An application to the returns

to sc ho oling. Journal of Applie d Ec onometrics, 30(5):763–786,

August 2015. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

V anBiesebro ec k:2007:CAP

[V an07] Johannes V an Biesebro ec k. Complemen tarities in automobile

pro duction. Journal of Applie d Ec onometrics, 22(7):1315–1345,

Decem b er 2007. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

V anOphem:2011:FVD

[V an11] Hans V an Ophem. The frequency of visiting a do ctor: Is the

decision to go indep enden t of the frequency? Journal of Applie d

Ec onometrics, 26(5):872–879, August 2011. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

V anV uuren:2017:USF

[V an17] Aico V an V uuren. Using a structural-form mo del to analyze the

impact of home o wnership on unemplo ymen t duration. Jour-

nal of Applie d Ec onometrics, 32(4):858–876, June–July 2017.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

V akratsas:2002:SLH

[VB02] Demetrios V akratsas and F rank M. Bass. A segmen t-lev el

hazard approac h to studying household purc hase timing deci-

sions. Journal of Applie d Ec onometrics, 17(1):49–59, Jan uary–

F ebruary 2002. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Vic kner:1998:CES

[VD98] Stev en S. Vic kner and Stephen P

. Da vies. Commen t: on the

estimation of sim ultaneous-equations error-comp onen ts mo dels

with an application to a mo del of dev eloping coun try foreign

trade. Journal of Applie d Ec onometrics, 13(6):671, No v em b er–

Decem b er 1998. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

v anDijk:2014:FIR

[vDKvdWW14] Dic k v an Dijk, Siem Jan Ko opman, Mic hel v an der W el, and

Jonathan H. W righ t. F orecasting in terest rates with shifting

endp oin ts. Journal of Applie d Ec onometrics, 29(5):693–712,

August 2014. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

v anDijk:2005:DBC

[vDvDF05] Dic k v an Dijk, Herman K. v an Dijk, and Philip Hans F ranses.

On the dynamics of business cycle analysis: Editors’ in tro duc-

tion. Journal of Applie d Ec onometrics, 20(2):147–150, 2005.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

v anderW eide:2002:GGM

[vdW02] Ro y v an der W eide. GO–GAR

CH: a m ultiv ariate generalized

orthogonal GAR

CH mo del. Journal of Applie d Ec onometrics,

17(5):549–564, Septem b er–Octob er 2002. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

V eall:1986:EEP

[V ea86] Mic hael R. V eall. On estimating the effects of p eak demand

pricing. Journal of Applie d Ec onometrics, 1(1):81–93, Jan uary

1986. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

V eall:1991:SR

[V ea91] Mic hael R. V eall. Shazam 6.2: A review. Journal of Applie d

Ec onometrics, 6(3):317–320, July–Septem b er 1991. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

V eall:1992:BPM

[V ea92] Mic hael R. V eall. Bo otstrapping the pro cess of mo del selection:

an econometric example. Journal of Applie d Ec onometrics,

7(1):93–99, Jan uary–Marc h 1992. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

V ella:1992:STS

[V el92] F. V ella. Simple tests for sample selection bias in censored and

discrete c hoice mo dels. Journal of Applie d Ec onometrics, 7(4):

413–421, Octob er–Decem b er 1992. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

V erdier:2016:EDP

[V er16] V alen tin V erdier. Estimation of dynamic panel data mo d-

els with cross-sectional dep endence: Using cluster dep endence

for efficiency

. Journal of Applie d Ec onometrics, 31(1):85–105,

Jan uary–F ebruary 2016. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

V erdier:2020:A TE

[V er20] V alen tin V erdier. Av erage treatmen t effects for sta y ers with

correlated random co efficien t mo dels of panel data. Journal

of Applie d Ec onometrics, 35(7):917–939, No v em b er–Decem b er

2020. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

V anDijk:1999:T AP

[VFL99] Dic k V an Dijk, Philip Hans F ranses, and Andr ´ e Lucas. T esting

for AR

CH in the presence of additiv e outliers. Journal of Ap-

plie d Ec onometrics, 14(5):539–562, Septem b er–Octob er 1999.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

V elasquez-Giraldo:2018:FED

[V GCBHJC18] Mateo V el´ asquez-Giraldo, Gusta v o Cana vire-Bacarreza, Kim P .

Huynh, and Da vid T. Jac ho-Cha v ez. Flexible estimation of de-

mand systems: A copula approac h. Journal of Applie d Ec ono-

metrics, 33(7):1109–1116, No v em b er–Decem b er 2018. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

v anHasselt:2022:BAA

[vHBB22] Martijn v an Hasselt, Christopher R. Bollinger, and Jerem y W.

Bra y . A Ba y esian approac h to accoun t for misclassification in

prev alence and trend estimation. Journal of Applie d Ec ono-

metrics, 37(2):351–367, Marc h 2022. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

Villani:2009:SSP

[Vil09] Mattias Villani. Steady-state priors for v ector autoregressions.

Journal of Applie d Ec onometrics, 24(4):630–650, June–July

2009. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Vino d:2000:R GW

[Vin00] H. D. Vino d. Review of GA

USS for Windo ws, including its

n umerical accuracy

. Journal of Applie d Ec onometrics, 15(2):

211–220, Marc h–April 2000. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Vino d:2003:RMV

[Vin03] H. D. Vino d. Review of mathStatica (v.1): an add-on to Mathe-

matica. Journal of Applie d Ec onometrics, 18(4):485–491, July–

August 2003. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Visco:1988:BRA

[Vis88] Ignazio Visco. Bo ok review: A dvanc e d Ec onometric Metho ds.

By Thomas B. F om b y , R. Carter Hill AND Stanley R. Johnson.

(Springer V erlag, New Y ork, Berlin, Heidelb erg, T oky o, 1984.

ISBN 0-387-90908-7. $54.00. pp. xix + 624). Journal of Applie d

Ec onometrics, 3(2):165–168, April 1988. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

V anSo est:1987:MEA

[VK87] Arth ur V an So est and P eter Ko oreman. A micro-econometric

analysis of v acation b eha viour. Journal of Applie d Ec onomet-

rics, 2(3):215–226, July 1987. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

v anNorden:1996:RST

[vN96] Simon v an Norden. Regime switc hing as a test for exc hange

rate bubbles. Journal of Applie d Ec onometrics, 11(3):219–251,

Ma y 1996. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

V anDriel:1997:DFU

[VNZ97] Hans V an Driel, V en uta Nadall, and Kees Zeelen b erg. The

demand for fo o d in the United States and The Netherlands:

a systems approac h with the CBS mo del. Journal of Ap-

plie d Ec onometrics, 12(5):509–532, Septem b er–Octob er 1997.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

v anOurs:2006:CCJ

[vO06] Jan C. v an Ours. Cannabis, co caine and jobs. Journal of Ap-

plie d Ec onometrics, 21(7):897–917, No v em b er 2006. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

V ogelv ang:1992:HTC

[V og92] E. V ogelv ang. Hyp otheses testing concerning relationships b e-

t w een sp ot prices of v arious t yp es of coffee. Journal of Applie d

Ec onometrics, 7(2):191–201, April–June 1992. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

v anOphem:2019:CRI

[vOvGvGB19] Hans v an Ophem, Noud v an Giersb ergen, Kees Jan v an

Garderen, and Maurice Bun. The cyclicalit y of R&D in v est-

men t revisited. Journal of Applie d Ec onometrics, 34(2):315–

324, Marc h 2019. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

v anOurs:2011:CUM

[vO W11] Jan C. v an Ours and Jenn y Williams. Cannabis use and men tal

health problems. Journal of Applie d Ec onometrics, 26(7):1137–

1156, No v em b er–Decem b er 2011. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

v anOordt:2019:SRB

[vOZ19] Maarten v an Oordt and Chen Zhou. Systemic risk and bank

business mo dels. Journal of Applie d Ec onometrics, 34(3):365–

384, April–Ma y 2019. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

V anPraag:1993:CAM

[VV93] B. M. S. V an Praag and E. M. V ermeulen. A coun t-amoun t

mo del with endogenous recording of observ ations. Journal of

Applie d Ec onometrics, 8(4):383–395, Octob er–Decem b er 1993.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

V ella:1998:WWD

[VV98] F rancis V ella and Marno V erb eek. Whose w ages do unions

raise? A dynamic mo del of unionism and w age rate determina-

tion for y oung men. Journal of Applie d Ec onometrics, 13(2):

163–183, Marc h–April 1998. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

V anderKlaau w:2013:CSH

[VV13] Bas V an der Klaau w and Jan C. V an Ours. Carrot and stic k:

ho w re-emplo ymen t b on uses and b enefit sanctions affect exit

rates from w elfare. Journal of Applie d Ec onometrics, 28(2):

275–296, Marc h 2013. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

V anSo est:2014:HSR

[VV14] Arth ur V an So est and Hana V onk o v a. Ho w sensitiv e are re-

tiremen t decisions to financial incen tiv es? A stated prefer-

ence analysis. Journal of Applie d Ec onometrics, 29(2):246–264,

Marc h 2014. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

V anV uuren:2000:MEE

[VVR00] Aico V an V uuren, Gerard J. V an Den Berg, and Geert Ridder.

Measuring the equilibrium effects of unemplo ymen t b enefits

disp ersion. Journal of Applie d Ec onometrics, 15(6):547–574,

No v em b er–Decem b er 2000. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

W agner:2015:EK C

[W ag15] Martin W agner. The en vironmen tal Kuznets curv e, coin tegra-

tion and nonlinearit y . Journal of Applie d Ec onometrics, 30(6):

948–967, Septem b er–Octob er 2015. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

W ang:2006:CPC

[W an06] Zijun W ang. Con v ergence of pro ductivit y: a commen t. Jour-

nal of Applie d Ec onometrics, 21(7):1101–1102, No v em b er 2006.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

W ard:2017:SDZ

[W ar17] F elix W ard. Sp otting the danger zone: F orecasting financial

crises with classification tree ensem bles and man y predictors.

Journal of Applie d Ec onometrics, 32(2):359–378, Marc h 2017.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

W atson:1989:MR

[W at89] Mark W. W atson. MTS: A review. Journal of Applie d Ec ono-

metrics, 4(2):205–206, April–June 1989. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

W atson:1994:CP a

[W at94a] Mark W. W atson. Call for pap ers. Journal of Applie d Ec ono-

metrics, 9(4):481, Octob er–Decem b er 1994. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

W atson:1994:CPb

[W at94b] Mark W. W atson. Call for pap ers. Journal of Applie d Ec ono-

metrics, 9(S1):S161, Decem b er 1994. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

W atanab e:1999:NLF

[W at99] T oshiaki W atanab e. A non-linear filtering approac h to sto c has-

tic v olatilit y mo dels with an application to daily sto c k returns.

Journal of Applie d Ec onometrics, 14(2):101–121, Marc h–April

1999. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

W atson:2007:JAE

[W at07] Mark W atson. Journal of applied econometrics ann ual lecture

series. Journal of Applie d Ec onometrics, 22(3):701, April–Ma y

2007. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

White:1989:NFW

[Whi89] Kenneth J. White. NA G F ortran W orkstation Library: A re-

view. Journal of Applie d Ec onometrics, 4(1):93–96, Jan uary–

Marc h 1989. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Wilk e:2006:SPE

[Wil06a] Ralf A. Wilk e. Semi-parametric estimation of consumption-

based equiv alence scales: the case of German y . Journal of Ap-

plie d Ec onometrics, 21(6):781–802, Septem b er–Octob er 2006.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Willis:2006:MPR

[Wil06b] Jonathan L. Willis. Magazine prices revisited. Journal of Ap-

plie d Ec onometrics, 21(3):337–344, April 2006. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Williams:2019:CA U

[Wil19] Benjamin Williams. Con trolling for abilit y using test scores.

Journal of Applie d Ec onometrics, 34(4):547–565, June–July

2019. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

Wink elmann:2004:HCR

[Win04] Rainer Wink elmann. Health care reform and the n um b er

of do ctor visits — an econometric analysis. Journal of Ap-

plie d Ec onometrics, 19(4):455–472, July–August 2004. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

W esterlund:2017:TPP

[WKN17a] Joakim W esterlund, Hande Karabiyik, and P aresh Nara y an.

T esting for predictabilit y in panels with general predictors.

Journal of Applie d Ec onometrics, 32(3):554–574, April–Ma y

2017. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

W renn:2017:CPE

[WKN17b] Douglas H. W renn, H. Allen Klaib er, and Da vid A. Newburn.

Confron ting price endogeneit y in a duration mo del of residen-

tial sub division dev elopmen t. Journal of Applie d Ec onomet-

rics, 32(3):661–682, April–Ma y 2017. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

W ren-Lewis:1986:EMU

[WL86] Simon W ren-Lewis. An econometric mo del of U.K. man ufactur-

ing emplo ymen t using surv ey data on exp ected output. Journal

of Applie d Ec onometrics, 1(4):297–316, Octob er 1986. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Wic k ens:2001:ESI

[WM01] Mic hael R. Wic k ens and Rob erto Motto. Estimating sho c ks and

impulse resp onse functions. Journal of Applie d Ec onometrics,

16(3):371–387, Ma y–June 2001. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

W ohar:1996:PPV

[W oh96] Mark E. W ohar. PcGiv e professional (v ersion 8) and reviews

(MicroTSP for Windo ws v ersion 1.1a): a comparativ e review.

Journal of Applie d Ec onometrics, 11(1):105–115, Jan uary 1996.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

W olfson:1993:CCA

[W ol93] P . W olfson. Comp ositional c hange, aggregation, and dynamic

factor demand. Estimates on a panel of man ufacturing firms.

Journal of Applie d Ec onometrics, 8(2):129–148, April–June

1993. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

W olak:2007:QSS

[W ol07] F rank A. W olak. Quan tifying the supply-side b enefits from

forw ard con tracting in wholesale electricit y mark ets. Jour-

nal of Applie d Ec onometrics, 22(7):1179–1209, Decem b er 2007.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

W olters:2015:EPD

[W ol15] Maik H. W olters. Ev aluating p oin t and densit y forecasts of

DSGE mo dels. Journal of Applie d Ec onometrics, 30(1):74–96,

Jan uary–F ebruary 2015. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

W olters:2018:HBB

[W ol18] Maik H. W olters. Ho w the bab y b o omers’ retiremen t w a v e

distorts mo del-based output gap estimates. Journal of Applie d

Ec onometrics, 33(5):680–689, August 2018. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

W o oldridge:2005:SSI

[W o o05] Jeffrey M. W o oldridge. Simple solutions to the initial condi-

tions problem in dynamic, nonlinear panel data mo dels with

unobserv ed heterogeneit y . Journal of Applie d Ec onometrics, 20

(1):39–54, Jan uary–F ebruary 2005. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

W esterlund:2019:CFP

[WPN19] Joakim W esterlund, Y ana P etro v a, and Milda Norkute. CCE

in fixed-T panels. Journal of Applie d Ec onometrics, 34(5):746–

761, August 2019. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

W ang:2018:HPP

[WPS18] W uyi W ang, P eter C. B. Phillips, and Liang jun Su. Homo-

geneit y pursuit in panel data mo dels: Theory and application.

Journal of Applie d Ec onometrics, 33(6):797–815, Septem b er–

Octob er 2018. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

W righ t:1999:TUR

[W ri99] Jonathan H. W righ t. T esting for a unit ro ot in the v olatilit y of

asset returns. Journal of Applie d Ec onometrics, 14(3):309–318,

Ma y–June 1999. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

W righ t:2013:ER T

[W ri13] Jonathan H. W righ t. Ev aluating real–time v ar forecasts with an

informativ e demo cratic prior. Journal of Applie d Ec onometrics,

28(5):762–776, August 2013. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Windmeijer:1997:ECD

[WS97] F. A. G. Windmeijer and J. M. C. San tos Silv a. Endogeneit y

in coun t data mo dels: an application to demand for health

care. Journal of Applie d Ec onometrics, 12(3):281–294, Ma y

1997. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

W u:2024:BCG

[W u24] F rank C. Z. W u. Ba y esian collapsed Gibbs sampling for a

sto c hastic v olatilit y mo del with a Diric hlet pro cess mixture.

Journal of Applie d Ec onometrics, 39(4):697–704, June–July

2024. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255

(electronic).

W atkins:2014:MEI

[WV G14] John G. T. W atkins, Andrey L. V asnev, and Ric hard Gerlac h.

Multiple ev en t incidence and duration analysis for credit data

incorp orating non-sto c hastic loan maturit y . Journal of Applie d

Ec onometrics, 29(4):627–648, June–July 2014. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

W ei:2013:RRL

[WW13] Min W ei and Jonathan H. W righ t. Rev erse regressions and

long–horizon forecasting. Journal of Applie d Ec onometrics, 28

(3):353–371, April–Ma y 2013. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Wheelo c k:2018:ESE

[WW18] Da vid C. Wheelo c k and P aul W. Wilson. The ev olution of scale

economies in US banking. Journal of Applie d Ec onometrics, 33

(1):16–28, Jan uary–F ebruary 2018. CODEN JAECET. ISSN

0883-7252 (prin t), 1099-1255 (electronic).

W u:2020:NIR

[WX20] Jing Cyn thia W u and F an Dora Xia. Negativ e in terest rate

p olicy and the yield curv e. Journal of Applie d Ec onometrics,

35(6):653–672, Septem b er–Octob er 2020. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

W atanab e:2023:DMZ

[WY23] Tsutom u W atanab e and T omo y oshi Y abu. The demand for

money at the zero in terest rate b ound. Journal of Applie d

Ec onometrics, 38(6):968–976, Septem b er–Octob er 2023. CO-

DEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

W ang:2024:FSP

[WYK24] T aining W ang, F eng Y ao, and Subal C. Kum bhak ar. A flexible

sto c hastic pro duction fron tier mo del with panel data. Jour-

nal of Applie d Ec onometrics, 39(4):564–588, June–July 2024.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

W agen v o ort:2014:UCR

[WZ14] Rien J. L. M. W agen v o ort and Sanne Zw art. Unco v ering the

common risk–free rate in the Europ ean Monetary Union. Jour-

nal of Applie d Ec onometrics, 29(3):394–414, April–Ma y 2014.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

W ang:2019:PPW

[WZP19] W endun W ang, Xin yu Zhang, and Ric hard P aap. T o p o ol or

not to p o ol: What is a go o d strategy for parameter estima-

tion and forecasting in panel regressions? Journal of Applie d

Ec onometrics, 34(5):724–745, August 2019. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Xun:2016:SET

[XL16] Zhou Xun and Mic hel Lubrano. Sim ulation estimation of t w o-

tiered dynamic panel tobit mo dels with an application to the

lab our supply of married w omen: A commen t. Journal of Ap-

plie d Ec onometrics, 31(4):756–761, June–July 2016. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Xie:2012:MIN

[X Q12] Hui Xie and Yi Qian. Measuring the impact of nonignorabil-

it y in panel data with non-monotone nonresp onse. Journal of

Applie d Ec onometrics, 27(1):129–159, Jan uary–F ebruary 2012.

CODEN JAECET. ISSN 0883-7252 (prin t), 1099-1255 (elec-

tronic).

Xu:2013:NEE

[Xu13] P ai Xu. Nonparametric estimation of en try cost in first–price

pro curemen t auctions. Journal of Applie d Ec onometrics, 28

(6):1046–1065, Septem b er–Octob er 2013. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Y amamoto:2019:BI I

[Y am19] Y ohei Y amamoto. Bo otstrap inference for impulse resp onse

functions in factor-augmen ted v ector autoregressions. Journal

of Applie d Ec onometrics, 34(2):247–267, Marc h 2019. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Y atc hew:2000:SEE

[Y at00] A. Y atc hew. Scale economies in electricit y distribution: a semi-

parametric analysis. Journal of Applie d Ec onometrics, 15(2):

187–210, Marc h–April 2000. CODEN JAECET. ISSN 0883-

7252 (prin t), 1099-1255 (electronic).

Y amamoto:2022:IF A

[YH22] Y ohei Y amamoto and Naok o Hara. Iden tifying factor-

augmen ted v ector autoregression mo dels via c hanges in sho c k

v ariances. Journal of Applie d Ec onometrics, 37(4):722–745,

June–July 2022. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Y ang:2021:SEV

[YHLL21] Bingduo Y ang, Christian M. Hafner, Guannan Liu, and W ei

Long. Semiparametric estimation and v ariable selection for

single-index copula mo dels. Journal of Applie d Ec onometrics,

36(7):962–988, No v em b er–Decem b er 2021. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Y ang:2006:EMC

[YHL

W06] Jian Y ang, Cheng Hsiao, Qi Li, and Zijun W ang. The emerg-

ing mark et crisis and sto c k mark et link ages: further evidence.

Journal of Applie d Ec onometrics, 21(6):727–744, Septem b er–

Octob er 2006. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Y alta:2008:GLP

[YL08] A. T alha Y alta and Riccardo Lucc hetti. The GNU/Lin ux plat-

form and freedom resp ecting soft w are for economists. Journal

of Applie d Ec onometrics, 23(2):279–286, Marc h 2008. CODEN

JAECET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Y ang:2006:MFS

[YT06] Z. L. Y ang and Y. K. Tse. Mo delling firm-size distribution using

Bo x–Co x heteroscedastic regression. Journal of Applie d Ec ono-

metrics, 21(5):641–653, July–August 2006. CODEN JAECET.

ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Y uengert:1994:IER

[Y ue94] A. M. Y uengert. Immigran t earnings, relativ e to what? The

imp ortance of earnings function sp ecification and comparison

p oin ts. Journal of Applie d Ec onometrics, 9(1):71–90, Jan uary–

Marc h 1994. CODEN JAECET. ISSN 0883-7252 (prin t), 1099-

1255 (electronic).

Y alta:2007:GNA

[YY07] A. T alha Y alta and A. Y asemin Y alta. GRETL 1.6.0 and its

n umerical accuracy

. Journal of Applie d Ec onometrics, 22(4):

849–854, June–July 2007. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Yin:2015:HMM

[YZ15] Xiangk ang Yin and Jing Zhao. A hidden Mark o v mo del ap-

proac h to information-based trading: Theory and applications.

Journal of Applie d Ec onometrics, 30(7):1210–1234, No v em b er–

Decem b er 2015. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic).

Y ang:2024:EDC

[YZ24] Hong Y ang and W en Zhang. Explaining the decline of

China’s lab or share: a wide replication of Ob erfield and Ra v al

(2021). Journal of Applie d Ec onometrics, 39(6):1190–1197,

Septem b er–Octob er 2024. CODEN JAECET. ISSN 0883-7252

(prin t), 1099-1255 (electronic).

Zafar:2011:CSE

[Zaf11] Basit Zafar. Can sub jectiv e exp ectations data b e used in c hoice

mo dels? Evidence on cognitiv e biases. Journal of Applie d

Ec onometrics, 26(3):520–544, April–Ma y 2011. CODEN JAE-

CET. ISSN 0883-7252 (prin t), 1099-1255 (electronic).

Zandb erg:2012:PEF

[ZDE12] Eelco Zandb erg, Jak ob De Haan, and J. P aul Elhorst. The p o-

litical econom y of financial reform: Ho w robust are Huang’s

findings? Journal of Applie d Ec onometrics, 27(4):695–699,

June–July 2012. CODEN JAECET. ISSN 0883-7252 (prin t),

1099-1255 (electronic). See [Hua09].