A Complete Bibliograph y of the Journal of

Business & Ec onomic Statistics

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

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/

14 August 2024

V ersion 1.07

Title w ord cross-reference

(0, 1, 1)

12

[Bel87]. 1/2 [GI11]. 4 [F re85]. α [McC97]. F (d) [CdM19]. ℓ

1

[PX21].

F [WS20]. k [PW22, SW20]. L [BC11]. M [TZ19]. N [A

W07, CSZZ17, GK14].

⊖ = 1 [Bel87]. P [Han97, Ra y90, SU22]. R [CW96, MTW23]. R

2

[MR W19]. T

[A W07, GK14, KW22, RSW18, FSC03, IM10, JS10, MV91, NS96, TM19]. U

[TZ19].

* [MTW23].

-Distributed [WS20]. -Estimators [TZ19]. -Means [PW22]. -P enalized

[PX21]. -Pro cesses [TZ19]. -R [F re85]. -Squared [CW96]. -Statistic

[IM10, TM19]. -Statistics [BC11]. -v alues [SU22].

100 [A

CW97]. 11 [McK84, dBM90]. 19 [KNW22].

1

225 [A

CW97]. 2SLS [Lee18].

500 [A

CW97].

a.m [HR

V20]. Abilit y [CM09, Han05, HD21, Son12, SU22, dNS23].

Abnormal [MlM87]. Absorbing [KK15]. Abuse [Die15a]. Accelerated

[KLS15]. Access [AK

O12]. Accessibilit y [FM97]. Acciden t [GFdH87].

Accommo dating [KDM20]. Accoun tabilit y [BDJ12, LPS22]. Accoun ting

[HPSW88, HW84, MPTK91]. Accoun ts [Che12]. Accum ulated [DM01].

Accum ulation [Cag03, DM01]. Accuracies [F om86]. Accuracy

[BP22, DM95a, DM02, Die15a, McN86a, NP90, PG93, SW22b, W ec89].

Accurate [McK18]. Ac hiev emen t [GR

TZ22]. Acidic [PR87].

Ac kno wledgmen t [Ano93a]. Acreages [HF87]. Across [PG93, PP11]. Act

[F re85]. Action [GW85]. Activ e [ZCZ

+

21]. Activities [A

C03, But85].

Activit y [FS93, JLR11, Kol20, Li11, RS94b, ZCZ

+

21]. Actually [CO19].

Adaptiv e

[BZ20, CZ14, CHL18, CNT20, CL17, HHK11, HF19, Tsa93b, XZ23, ZS15].

Addiction [BG01]. Additional [LZ95]. Additiv e

[Ab e99, FZ18, FXMFY20, FH94, Lia12, OHS14]. Additiv ely [Koz20].

Addressing [Mel18]. Adequacy [HM89]. Adjust [Nev03]. Adjusted

[A W84, BCO23, LD19, MS03, NTP94, Rad83, Rub86, Son10]. Adjusting

[vdHH86]. Adjustmen t [BH84a, BH02, BCP19, BW84, CW86b, DM84,

DL87, EG98, ES01a, FMB

+

98a, Gh y90, GGS96a, Gh y97, HR91, HKR97,

Hil85, Jai89, Jor99, Lin86, LHM20, McE17, ML90, McK84, P at86, Pfe91a,

Pie83, Pie84, PGC84, Sim85, T a y02, dBM90]. Adjustmen t-Mo dels [Pie84].

Adjustmen ts [DFPS11, Lit88a, O

V84, V er12]. Administrativ e

[But85, CMW23, Car85, HT20, JS85, MAB

+

23, Nor85, W ai85, ZW93, ZHB23].

Administrativ e-List [ZW93]. Adv ance [CHLR92]. Adv ertising [GKP00].

AFDC [GO

V84]. Affect [CLR14, HW04]. Affecting [NG89]. Affects

[RS94b]. Affine [CDJW10, IRS15, dJ00]. Affluence [Dag87]. Afriat

[FW05]. Africa [YSD03]. After

[Gra19, Kim01, Lec99, McC19, MA23, Mel90]. Against

[BSS01, Hal90, LM00, LL

W90, Qu11, SK91, TS01]. Age [DMS99]. Agencies

[GB87, SvD06]. Agency [CM93]. Agglomeration [CRZ19]. Aggregate

[BS87a, BC01, BM93, CO19, Che12, EH90, Haa96, Har83, HH11b, Jac00,

JS87, MP83, PPL94, RDP95, Sle98, SW90]. Aggregated [Erm91, L ¨ ut84].

Aggregates [Aiz90, GKMV09, McG95, Pie83, PGC84]. Aggregation

[AR91, CL87, D

W85, FLM23, Jor99, JSS88, Mar99, Nic89, RS95]. Aging

[Ran88]. Agricultural [BFR97, CHL88]. Agriculture [Gor89]. Ahead

[Kn ¨ u15, Ott90, T au93b, ZH92]. Ahn [KT18]. Aid [GO

V84, PPT92]. AIM

[K OS94a]. Ain’t [Mor87]. Air [LA84]. Airp ort [HHPS07]. Alan [P el21].

Alcoholic [AES86]. Algebra [Gre84]. Algorithm

[CIL

Y17, DS98, HSA87, KJGV09, MM03, WHW22]. Algorithms

[DM95b, GK96, Kor19, Sil01]. Allo cation

[A W00, BK11, Blo19, EC06, FFX16, Joh87, LHYZ22]. Allo cations [W ri83].

Allo wing [W er99]. Almost [Cha87, IP12, Ram94]. Alpha [F ri22].

Alpha-Stable [F ri22]. Alphas [MLST20, XZ23]. Alternativ e

[BSS01, BN12, Cal91, Can92, DL92, DMMN83, F om86, Gar89, GH22, Gbu89,

HHY96, Har91, HO84, KWD13, McK18, McN86a, Oom06b, RS94a, Sen03,

SB89a, TU90, WTC84, WW96, W ri00a]. Alternativ es [Hal90]. Amazon

[PSD14]. Am biguit y [TV15]. American [Rog87]. Amoun t [RF

G20].

Amplitude [vdHH86]. Analysis [AL84, And00, Ano84c, A

CL19, B¨ au13,

BR89, BO01, BZ99, Bie00, BH84c, BCG85, CKY85, CST18, CM88, CL93,

CW01, CdH96, Das08, DFPS11, DPS23, DM16, DH88, D

V04, Era01, EHM98,

Eri98, FLSVP04, FM90, FKK99, FL98, F

G00, FSTO04, GPY23, GFdH87,

GSC03, GH91, Goi85, Go o93, GK03, GJP02, HH21, Hag83, HM89, HL16,

HP11, HH19a, Har91, HK01, HKYZ20, HPZZ21, HKY

+

23, Hof91, Hor98,

HMI95, HT14a, HLM16, HS89, IRS15, JPR94a, JPR02, Jo c18, JJR18, KS98,

Koh83a, Ko o91, K

OS94a, KS94, KP03, KS96a, LeS91, LS94, L

W09, LLPZ20,

Li11, LSCX22, LQZ19, LLCL22, Lin86, LLL19, LdV99, LSS16, MN88, MK01,

Mar99, MM20, ML88, McG95, MT09, Mor92, Mou87, MN20, NWK10, NW13,

NP97, NSR88, NG89, Nef93, NP85, Nie07, O

V84]. Analysis

[Ott90, PRM99, PJ20, PRF08, PT00, R

W86a, R

T01, Rus19, She92, TGCD16,

Tsa00, VP92, VZ11, WlMCP98, W an03, WJS08, WZ22, W at00, kWM90,

WLZT22, ZH92, ZHCB16, ZL22, ZPWW22, dA88, vHPP04]. Analytic

[BC91]. Analytical [Bra07]. Analyzing

[FB97, KMV10, MSW83, Mal83, OS20, Tsa16]. Anatom y [BS98]. and/or

[IP12]. Anderson [DKM23]. Andrews [Bon20, T am20, NS10].

Anniv ersary [GH02b, GH02a]. Announcemen t [And07, Ano86a, Ano86b,

Ano87a, Ano87b, Ano97a, GH04a, TW98, W o o98, W o o01]. Announcemen ts

[Ano84a, Ano86c, BS87b, HR

V20, IOS90, LeS92, R

W96]. Ann ual [SW88].

Anomalies [Ra v06]. An te [KK15, Cle14]. An tip o v ert y [JR03]. Apple

[PSD14]. Appliances [LA84]. Application

[Agu10, A

CL19, A

CD09, BGS22, BK05, BCCP18, BL05, BBC04, BCHK16,

BB05, Bey01, BK91, Bie00, BL88b, BBCL20, BV05, Cal91, CEL23, CT16,

CsL94, Cha15, CF99, CLLM03, CHLR92, Das08, DHS19, DP22, EN94, Era01,

FK86, FS91, FLM

+

19, FHDS11, FB99, F uh92, GLL93, GZ84, HMS17, HS16,

HP10, HPP00, HLR

+

22, Hos18, JLR11, Kal22, KW19, KLGS10, Kum87,

LD19, LS20b, LSCX22, LLCL22, LM94b, Lou07, LSS16, MMG

+

06, Mar83,

MLR19, MTW23, Mor85, O

V84, Ott90, PR

C84, PV92a, PB91, PFS98, Pro08,

Ram94, Rit86, RS94b, San17, SL20, She19, Sta08, Sto90, SMU13, T ar07,

W an96, XZL20, Xie22, YDI23, ZH92, ZL

Y17, dBM90, vdKK03].

Applications [ABS99, AAMW20, App85, Ber01, BR

T12, CT93, CW96,

CNR20, CI03, DS13, FZ13, FMT10, GW14, GGW14, HH19b, HL

W14,

KLL20, Kak84a, LMS09, MQZ22, MOT22, MT09, Tsa93c, XP11, YF22].

Applied [A

CL11, CPP18, JV

C94, Jar87, KW97]. Approac h

[A GJT14, AJ05, A

WX20, A

G05, An t83, AF

O21, ABD19, BH94, BFSS23,

BK15, BFS94, BCR90, BHL92, BH09b, Blo19, Bru92, BH93, Byk23,

CC

¨

OU19, CGL20, Can92, CK22, Che18, CFM11, CT18, CI87, CHL88,

CDF15, CHNY22, CEJ

+

12, Das91, DIW96, Due99, FLM23, FS22, Fis92,

FB97, FH98, GFdH87, GG90, Gor89, GMP85, Gre89, GR12, GHY92, GL13,

GW88, Ham91b, HHK19, HW90, Hil86, Hos23, Ioa95, JLS16, KKB94, Kli22,

KYK

+

21, KR88, Kot84, K

GM91, LCZT22, LeS91, LM92, Li99, L

T00, LSX15,

L TY

+

22, Lit86c, MR

W12, MHB19, NP86, PF

A00, PR98, PT11, Phi87,

PGC84, RS92, Rat12, Sel89, She93, SZ20, Shr89, SW95, TK10, T a y19, TM86,

TH89, T

A89, TMH

+

23, Tse89, kTY12, V al88, WlMCP98, W es15, ZZZ20].

Approac hes [ABS99, Bel04, WTC84]. Appropriate [EN94]. Appro ximate

[CH14, Han97, Kap10, Mac94, PPT92]. Appro ximately [A

C94, WZ20a].

Appro ximation [BBK12, Chr90a, Chr90b, FS97, McG90].

Appro ximations [CT90, NP86, SS06]. APT [BD

W96]. Arbitrage

[BFZ98a, CG00, FKK99, GLL21, HPS96, MB88]. Arbitrage-F ree [BFZ98a].

Arbitrage-Pricing [HPS96]. Arbitration [Sw a03b]. AR CH

[BH97, Cai94, EGR91, HS99b, LK93, L

T00, L

TY19, W ei86]. Area

[FMT97, Gra97, Isa90, LSZ14, PB91, VKR06]. Areas [PFS98]. Argen tina

[Mel90]. ARIMA

[CT90, FMB

+

98a, FP01, Gri93, Kan86, KP95, NP90, SOK01, kWM90].

ARIMA-Mo del-Based [FP01]. ARIMA-Noise [kWM90]. Arising

[F G00]. ARMA [Hog19, KK15, L ¨ ut84, L ¨ ut86]. ARMA-GAR

CH [Hog19].

Aroma [MT03]. Around-the-Clo c k [MKL07]. Arriv al [BMP10]. Arriv als

[BJ99]. Arriving [CCP13]. Article [LB16, Mil84]. Articles

[Ano83b, Ano84e]. Artificial [SW95]. ASA [Ano83c]. Asaf [P el21].

Ascending [BGG22]. Assess [NG89, PV22]. Assessing

[A CD09, BMM20, Cle17, DH89, JLG04, MPZ23, SW95, W ec89, WLL18].

Assessmen t [GO

V84, Ker85, PB91, Pre95, TV15]. Asset

[A GU04, BK11, BHMR19, BCP19, Bur94, CZ19, DG96, EC06, EH19,

F OTY20, GSA04, GM20, GR12, GMS87, HS96a, HS96b, HV03, Ing90a,

Jac00, Lux08, MV18, PRPS22, V ar16, YZLZ23, Y og08]. Asset-Pricing

[Bur94, GMS87, HS96a, HV03]. Assets

[DTU06, DU12, GL16, MLST20, MS18, Mor93, Ser88b]. Assignmen t

[FJ08, GR

TZ22]. Assistan t [RZLH22]. Assistan ts [Ano93a]. Assisted

[Ren23, ST22b, XZW22]. Asso ciate [Ano93a, Ham94, Ano24, Chr96, Eri98].

Asso ciated [HS93]. Assumption [DHL14, RH04, vdKK03]. Assumptions

[Cal91, HW04, JJK20, JL23, Pie84]. AST [GdXPE16]. Asymmetric

[BGG22, EG98, HS96b, IRR22, NZ20, SV16, SS13, T a y19]. Asymmetries

[Bru92, CK03, KV13, Kn ¨ u09, KP99]. Asymmetry

[A CJK22, FB99, LS20c, SL01, SvD06]. Asymptotic [GHR87, HK14, Han97,

HJNR98, KD00, Mac94, MNW19, MV18, P an91, SW21, TM19].

Asymptotically [FS97, JL22, McC19, WS20]. Asymptotics [Y an20b].

Async hronous [BBCL20]. A

TT [DHL14]. A ttainmen t [Jef08, Rou95].

A ttendance [FLM

+

19]. A tten uation [AKLS20]. A ttrition [HR19, R

W86b].

Auction [AK13, A

GV19, L

W18, WJS08]. Auctioning [ELL

V97]. Auctions

[BGG22, CCP13, CE08, ELL

V97, LPV03, Ra v06, WV11]. Audit

[Pre95, TH83]. Auditing [BGR93, Cla94, Sto90, WNG89]. Augmen ted

[BG23, CL95, DS13, JS20, Nor99, Phi10, QZL15]. Austral [Mel90].

Australia [DHZ10, dBE98]. Australian [A

V07, TD84]. Author

[Ano83b, Ano84e, Ano93b, TR93]. authorship

[Don22, JJKL21, JJKL22, LC22, MLZ22, ZK22]. Auto [KM08].

Auto con tours [GRSY11]. Auto correlated [LS02, M ¨ ul14a].

Auto correlation [BHL92, Cha20b, ZTCW15]. Auto correlations

[Ali84, Ali87, PFS98, Zha15]. Auto enco der [YZLZ23]. Automated

[GHS23]. Automatic [ELZ13]. Automobile [Mor85, OG86, TN92].

Automotiv e [BM93]. Autoregression

[KMR19, LL19, LLL22, Lob03, NSS07, PR98, Ra y90, RZLH22, Sal95].

Autoregressions [BBB23, BB20, CNR20, Cla11, ELZ13, Kew20, KD00,

Kn ¨ u09, LS02, LL10, Lit86b, LS22, PY17, Run87b, Run02, X

CZK21].

Autoregressiv e

[A C93, ABJT22, Ali84, A

CR19, A

T14, A

C94, BL05, BCD17, BG96, CS86,

CL17, DL20, DP87, DP02, F eu23, Gre89, HL

W23, HL16, HT22, Hos18, HF19,

Kim01, L

YY22, LLZ16, LZLL17, L

W19a, LGG22, L

TvD03, LRS99, MG84,

MT06, NP97, NS05, OS89, RF01, SH23, SCS20, SK91, Sta08, SQ17, TT06,

Tsa89, TT02, kTY12, T uz22, YL17, YLN17, ZK05, ZL

T23, ZL

WW20b, ZL

Y17].

Autoregressiv e-Mo ving-Av erage [Ali84]. Auxiliary

[GdXPE16, HF87, Nev03]. Auxiliary-to-Study [GdXPE16]. Av ailable

[Nev03]. Av erage

[AI11, AHL15, Ali84, BCD17, BCFFL19, BW22, CS05, DL87, D

W93, DBS84,

FHLZ20, FFL13, Gos02, GN15, GIR20, GS03, HS96a, Hei22, HW20a, L

TU15,

LR W09, Ren23, SK91, Sta08, ST22b, TT06, Tsa89, A

CD09]. Av eraging

[CG19, DL20, FL

TS19, FL

YZ20, KLP08, KW19, RL

YZ22, SL20, YLL19,

ZWZ12, ZWZL22, ZZWZ23]. Av ersion [A

CJK22, NR

W01, W eb00, ZO04].

Av oidance [P aa88]. Aw ard

[Ano00c, Ano01, Ano02d, Ano03a, Ano03b, Ano04b, Ano04c, Ano05c,

Ano05d, Ano06b, Ano06c, Ano07c, Ano07d, Ano08c, Ano08d, Ano09c,

Ano10c, Ano11c, Ano13c, Ano13d, Ano15c, Ano96a, W o o98]. Aw areness

[YL YJ22]. Axiom [MRZ92a]. Axiomatic [CDF15]. Axioms [Mel05].

B [TTW95]. Bac k [BGR15]. Bac kground [Des07]. Bac klog [O

V84].

Bac ksolving [Ing90b, Sim90]. Bac ktesting [EO10, FH23]. Bac ktests

[DPWY23]. Bagged [KP22]. Balanced [Che12]. Balancing

[FIL

+

23, Hei22]. Band [LZZ20]. Bands [L

Y18]. Bandwidth

[CGZ19, LLR13, SL11]. Bandwidths [Y an20b]. Bang [MN95a]. Bank

[A GO

+

14a, CLR14, DS90, Due99, FB99, LSS19, Yil03, vUS87, A GO

+

14a].

Bank-Dep osit-Rate [DS90]. Banking [ABS99, GPP98, KBZ89, WW09].

Bankruptcy [San17]. Bargaining [ELL

V97, FB97, FP

AB02].

Bargaining-Comparing [FP

AB02]. Baro ett [BH94]. Barsegh y an

[CMM23, Gua23, Hon23, Mor23]. Baseball [Kro83]. Based

[An t83, AKKL21, AMR

T22, BO01, BC11, BCS08, BFZ98b, BOP23, BISW23,

BR T12, BJ06, BS08, BE96, BT01, CCKR17, CF02, Che07a, Cla94, CGT14,

DF11, DM01, DL20, DHS19, FFX16, FHWZ18, FP01, FW03, FSK08,

GR W84, Gos02, GK03, GMS87, GSS07, Hal94b, HP13, Hil85, Hog22, IM10,

JMZ18, JS10, JL23, KL90, Kew20, KD00, Kn ¨ u09, Kot85, Lab90, LK93, LS15,

L W18, MPTK91, MABF08, MB13, Nie04, NP86, NEV15, PT12a, PHPY20,

PF19, PGC84, QW20, ST89, SK99, SRdCFB18, SX20, T a y02, T a y19,

WHK CS14, W ri00c, XHL20, HSS20, LQZ19, TXL

T22]. Basic [DM84, Rei99].

Bask ets [CG00]. Bass [BF05]. Battlefron t [P oi89, P oi92]. Ba y es

[AES86, A

C93, All90, BFSS23, FMT97, GK15, GGW14, KW04b, LMN22a,

MHB19, PV03, W an96]. Ba y esian

[A W00, BW15, BFS94, BBB23, BW19, BGR15, BCIK22, BS08, BN12,

CCM16, CST18, CCO23, CI03, Cha20a, CKY23, CG19, CGZ19, CT18, Cla11,

D W93, DIW96, DL20, FLSVP04, FS19, FB97, FKK99, FSTO04, GCC11,

GK08, GSC96, GM20, GM83, HHL18, Ham91b, HL16, HK01, HHK

O22,

Hil86, HMI95, HF19, JPR94a, JPR02, Joh87, KWD13, KLP08, KJGV09,

KS98, KK15, Kli22, KYK

+

21, Ko c10, Ko o91, K

OS94a, KP03, KPS13, LeS91,

LS87, LM90, Li11, Lit86b, Liu21, L

YZ22, LMN22b, LNS11, LdV99, NW13,

NP97, NS05, NSS07, Oli87, PF

A00, PR98, PRF08, P oi91a, PT00, Qia22,

RZLH22, RAL99, SK20, SL99, Str03, Str22, Sw a03b, TK10, TGCD16, TM86,

VP92, VDP00, WZ00, W at00, WV11, WHK

CS14, WLL18, dA88]. Be

[CO99, GI19, JSSvN20, LMT96]. Bear [MM00, MMS12]. Beef [FB92].

Beef-Cattle [FB92]. Before [MA23, Mel90]. Beha vin [Mor87]. Beha vior

[Agu10, DP06, F uh92, Gew88b, HP89, JS87, Kea97, KD08, Lie98, Luc00,

MS97, Mis95, ME04, PSD14, RS94a, TM19, W at00, dNS23]. Beha vioral

[Cal91, CMHM19, HW04, LLCL22]. Being [AJL96, MN88, OS20]. Beliefs

[DGJ20, McK18]. Bell [Sim85]. Benc hmarking [She92, TH89]. Benefit

[JR03, LZ95, McC95]. Benefits [MVVZ19]. Benford [BCCP18]. Best

[EKM87, KS08]. Beta [BR08, LS87]. Beta-Binomial [LS87]. Betas [Kal22].

Better [Ste87]. Bet w een

[APW20, BG93, BHL92, Co c89, Dag87, DZ04, DTU06, DMMN84, DU12,

Gas85, Kim93, KR90, KP95, L

T19, Met98, MS97, NV12, OF97, PR

W06,

PW10, PPL94, RF15, Rot15, Ser88a, SH07, Vin85a, KSS23].

Bet w een-Group [Rot15]. Bev erages [AES86]. Bey ond

[BDJ12, DP13, McG95, Nor99, P o w22, Wil09]. Bias

[AI11, All90, AR91, AS96a, A

T17, BR

W12, BH09b, BCF94, BG05, Bra07,

BC05, CGJ19, DE19, D

W85, DF20, FS88, GIR19, HS96c, HI01, Koh83a,

MNO85, Ran88, RS09, Sol86]. Bias-Corrected [AI11, BC05, DE19]. Biases

[KLN85, Kot84]. Bidder [A

CJK22]. Bidders [BGG22, CCP13]. Big

[BFT16, Tsa16, MN95a]. Bilinear [W ei86]. Bilinearit y [BH97]. Bimo dal

[SSBD15]. Binary [Bel04, Car01, CSZZ17, GLL93, GK96, HP11, He23,

LNB10, Mal83, MMO22, NWK10]. Binary-Choice [GLL93]. Binomial

[LS87, Sta08]. Birth [AD08]. Births [Spl00]. Birth w eigh t [AD08].

Biv ariate [CGT17, GE12, LR03, LG20, W at00, W at03, Zha20, ZL23].

Biv arSate [Lie98]. Blac k [Ren07, ZH19]. Blac k-Bo x [ZH19]. Blac k-White

Joh04, Ken14, Kha08, Kie14, Kil07, Kil15]. Commen t

[Kil22, KT13, Ko e88, KM91, Lah12, Lin14, LZ14, Lit86a, MaC92, Mag08,

Man13, Mar84, Mar98, McA14, Mik09, MR08, Mon88, MC98, M ¨ ul18, Nel94,

New83, Nor85, Oom06a, Ord93, P at15, PY06, Pie84, P or18, Qua93, RR94,

R TW12, Rob98, Ros84, Ros86, Ros12, Ros14, RL84, Sab88, Sac13, San88,

Sc h88, SA

W92, Sco14, SK94, Sim85, Sim87, Sim07, Smi83, Spi86, Sta88a,

Sto16, Sun14, Sun18, SB88b, Sw a16, Tsa93a, Tsa93b, Uhl94, V og14, V og18,

W ai85, W al98, W al04, W at87, W at88, W at96, W ec89, W es12, Win89, Win05,

WP87, W ri09, W ri15, Y ao14a, Y ao14b, Y og09, Y ou88, YL14, ZC09, vdK05].

Commen ts [CFR05, CR84, DMP19, Mil84, RR22, ZH92]. Commerce

[DHW17, KR88]. Commercial [WW09]. Committee [A

T17, Pie83].

Commo dit y [vH89]. Common [BC91, BT22, BKT11, BJ99, CCM16,

CHT07, Che22a, CHN97, CP10, DE19, ES93, EK93b, GG95, HHPS07, HL16,

KB04, LGL

Y16, Lu22, PS16, Qia22, Rit86, Urg07, WV11].

Common-Scaling [CP10]. Common-Sto c k-Return [BC91].

Comm unications [Gas85]. Comm unit y [BGL20, Rou95, XZW22].

Comm uting [V

G97]. Como v emen ts [GMP11]. Compan y [Ham13].

Comparable [T ar07]. Comparativ e [AL89, DL92, MPTK91, P o w22].

Comparing [A

G07, BP22, BMY04, DM95a, DM02, Die15a, DFK19,

EMW09, FW09, FP

AB02, GR11, HO84, HI97, MNO85, P at19]. Comparison

[A CL11, CP08, Chr90a, DZ04, DMMN83, DU12, F om86, FB97, Gar89, Gbu89,

GHR87, HLR87, KP95, LeS92, Mal83, McN86a, MG84, MS97, PGFF94,

Qua19, SW88, TU90, WTC84, W ei86, WW96, W ¨ ut20, Zil97, dBM90].

Comparisons [CM12, KS08]. Comp ensating [La v20]. Comp ensation

[L W09]. Comp eting [BH97, CZ18, McG91]. Comp etition

[CRZ19, HJS20, Xie22]. Comp etitiv e [MF05]. Compliance [HS19a].

Complier [Ren23]. Comp onen t [CS20, Gar89, Gos02, HH21, HT14a, JJR18,

Kim93, KHT05, LdV99, Mar87, PY09, Rei99, ZL22]. Comp onen ts

[BW84, CHN97, CDJW10, GG95, HK92, HpK23, KR90, LZ18, MMS12,

Mar85, NPW93, OF97, R

W86a, Ric93, Shi00, Slo87]. Comp osite

[CJJ

+

23, HH83, HZ22, LSS16, Phi87, T uz22]. Comp osition [Rot15].

Comp ositional [A

VV01, GD89, HHL

+

22, LSCX22]. Comp ound [YQZ18].

Computation [Fdv00, RS92]. Computations [Sw a03b]. Computers

[BB05, Col93, NTP94]. Concatenation [MS03, Rub86]. Conca v e

[Hen22, Tsi22]. Concepts [KS20]. Conceptual [R

CW83]. Concerts

[VSV99]. Concurren t [McK84]. Condition [AHL

T23, CdM19, Zil97].

Conditional

[AHL15, Aie13, ABJT22, A

T14, A

T11, BG93, BB89, BHZ20, BL05, BO16,

BHL92, BG96, BR

T12, Bru92, BH93, BBCL20, CM02, CJZZ18, Da v04, DE13,

DNW98, Due99, Eng02, FHLZ20, FT12, FFK18, F ri22, GA10, GK05, Gre89,

HV03, Hog19, HD21, HMI95, HLM16, KWD13, KSS23, KN89, LR08, LLR13,

LSX15, Lin97, LSU11, LSZ14, MLST20, MQZ22, MMO22, MT06, Mil87,

MSU10, NEV15, NZ20, PRPS22, SW20, SCS20, SV88, SU09, T ao19, TMH

+

23,

TT02, kTY12, TW14, VP93, YZLZ23, YLN17, ZK05, ZZZ20, ZL

Y17].

Conditional-Demand [HMI95]. Conditional-V ariance [BB89].

Conditionally [DS98, FSC03, GIR20, ZL15]. Conditioning [Koz20, LA84].

Conditions

[ADS09, CD09, CHL18, FIL

+

23, FW03, GKR12, KFL03, KZ20, Mos99, SW21].

Conference [ER

T88, HF86]. Confidence

[AJL96, CPDH15, GIR19, Hog19, HL22, KSD98, L

Y18, Ros05, W ri00b, W ri00c].

Conflict [DP19]. Conformal [YYX20]. Confounders [DMP19, PPS19].

Connected [BKW19]. Connectivit y [DL20]. Conscious [FHL

W00].

Conscription [IV95]. Consensus [GSY01, Has87, Kap23]. Consequences

[AK O12, Mar99]. Conserv ation [DH88]. Consideration

[BM23b, Gua23, Hon23, Mor23]. Consistency [HW84, SW21]. Consisten t

[A W07, BDB14, BMW23, Cha20b, CSZZ17, GK96, Hen22, Lee18, LM94a,

McC19, P os00, Rac97, WLJ07]. Constan t [CH95]. Constrained

[BS95, Dol99, GRL13, PS92, Qia19, YCJK20]. Constrain ts

[BSS01, Con90, FP97, FXMFY20, FB97, FP

AB02, HL04, Hau91, HKYZ20,

KR W

+

14, L

TU15, Meg87, Mof86, NC92, PvP06, T ah01, W an03]. Construct

[Rei99]. Constructed [HP11]. Constructing [CC23, KJGV09].

Construction [CJJ

+

23, DF20, KSD98, NP86, YT07]. Consumer

[AL95, AJL96, BS87a, Bra07, DM84, DO95, D

W88, DP06, FLS07, Ham13,

Hei83, Jai89, JS87, JW99, Kea97, KSM97, KD08, Ker85, Kok87, Kou13,

MF05, MT96, Mos91, MS99, OG86, PS92, Ran88, R

W98, SW94, TN92, V er12].

Consumer-Choice [SW94]. Consumer-Demand [R

W98]. Consumption

[ABMW99, CM90, EN94, Erm91, F

OTY20, GDG

+

05, GK18, GMS87, Hau96,

Jac00, LS94, Li05, LA84, L

W97, Lus96, Nor94, OS89, PR

W06, Sle98, Sto88a,

SW88, W eb00]. Consumption-Based [GMS87]. Consumption-Habit

[Li05]. Con tagion [CT16, CST18, FMT10]. Con taining

[DNW98, KSD98, ZL

WM23]. Con tamination [CGQ20, MH17].

Con temp oraneously [L ¨ ut84]. Con temp orary [Hof91]. Con ten t [IOS90].

Con testan ts [VZ11]. Con tested [JT95]. Con text [CMM23].

Con text-Dep enden t [CMM23]. Con tingen t [FLSVP04, W er99].

Con tingen t-V aluation [W er99]. Con tin uous

[CR12, DG02, GMS87, HPS96, Hos23, HLZ22, JK02, Lec99, LR08, LR

W09,

LLL20, LXY22, PdV06, RE05, Y an20b, ZZZ

+

22, TT06]. Con tin uous-Time

[CR12, DG02, GMS87, HPS96, JK02, RE05, Y an20b, TT06]. Con traception

[AK O12]. Con trarian [CGK97]. Con trast [HHL

+

22, MJY19]. Con trasts

[DTU06]. Con tribution [Spl00, Wil09]. Con trol [AR88, BCHK16, BISW23,

Hos23, KKPS22, Kli22, LKFL22, LXHT22, McK18, P o w22, Sal95, WHT22].

Con trolled [HK94]. Con trolling [BFSS23]. Con trols [BCW16].

Con v ergence [CHT07, CT22, Kim05]. Con v ex [DL20, Dol99, Hen22].

Con w a y [F

G84, Mil84, SSBD15]. Co oking [Gh y00]. Co ordinate [RS94b].

Co orection [FB99]. Copula [AS20, BR

T12, Che07a, GKK20, L

W15, LMS20,

LG20, NEV15, OP18, OLBvD20, PF19, SV16, WW20, Y an20a, ZSZ20].

Copula-Based [BR

T12, NEV15, PF19]. Copula-Link ed [ZSZ20]. Copulae

[GHS09]. Copulas [CEL23, CMT19, OP15, SK20, ZT06]. Core [DG06].

Corp orate [KW90, L TY

+

22, San17]. Corps [CF15]. Correct

[AFFT22, CH14]. Corrected [AI11, BC05, DE19, YT07]. Correcting

[BR W12, CCN23, PSW04a]. Correction [Ano87c, Ano94a, Ano96b, Ano96c,

Ano05a, Ano21a, Ano21b, BBD20, F

O05, GK03, Ilm90, MTW23, Str03].

Corrections [Ano85a, GH22, MMS12, M ¨ ul14a, PV92b]. Correlated

[BH09a, CSZZ17, CW01, DE19, HMS17, HpK23, Ma y86, RSW18, WZ20a].

Correlation

[Aie13, A

T14, BHZ20, BGL20, BBCL20, BV05, BT01, CST18, CHNY22,

DM99, Die88b, Eng02, GA10, HHPS07, IM10, JR22, KR92a, L

TY19, MW22,

NS10, Ng06, OT21, Ott90, RF15, Ro d16, TXL

T22, V og98, YF22, ZH92].

Correlation-based [TXL

T22]. Correlations

[A T11, BO16, CKL11, DM16, EC06, OF97, P os00, RE12, TT83, TT02, YO19].

Corridors [CPDH15]. Corrigendum [Ano84b, PT23]. Cosk ewness

[A GU04]. CoSmo [Dol99]. Cost

[A CJK22, BS87a, CP10, F re88, GG90, GR

W84, Had99, HH11a, HD85, IV95,

JS99, KFL03, Kok87, KPS00, K

OS94a, KSS09, ML90, Nor99, Oh t87, W ri83].

Cost-of-Living [CP10, GG90, HD85, Kok87, Nor99]. Costing [R

W86a].

Costly [Asa02]. Costs [Asa02, DBS84, DP06, L

W19b, SJS18]. Cotrending

[Bie00]. Could [AK

O12]. Coun t [BW19, CW96, CW01, GT96, GE12,

HF89b, JLR11, MABF08, Mon97, San17, W ec89, Win95, vO00].

Coun t-Data [Win95, vO00]. Coun t-P anel-Data [Mon97]. Coun t-V alued

[BW19]. Coun terfactual [HLL20, MM20]. Coun terfactuals [McK18].

Coun tries [Gew88b, K

OS00, MS97, PZ90]. Coun try [MM19].

Coun try-Sp ecific [MM19]. Coun ts [KLS12]. CoV aR [FHWZ18].

Co v ariance [ABJT22, AS96a, BBCL20, Cha20a, Cha20b, Cla96, EL

W19,

FFX16, FLZT22, GR15, GJ22, KLZ20, LL T

+

15, LFWT18, LLF22, LSCX22,

LSU11, LSS16, PSSE20, P or02, SX20, Sw a03a, TMH

+

23]. Co v ariances

[GL16, OJLD18, TW14]. Co v ariate

[FIL

+

23, Hei22, KST11, KMP23, LS15, Lu15, TZ19, XZW22].

Co v ariate-Assisted [XZW22]. Co v ariates

[DBCB19, FHWZ18, FH19, HK14, HHL

+

22, Hil86, Kas22, KKPS22, LCZT22,

LLL19, MHCP22, Rot15, W es15]. Co v ariation [BHMR19, V ar16]. Co v erage

[CHSS04, HL22]. CO

VID [KNW22]. CO

VID-19 [KNW22]. Co x

[Col91, KFL03, ZS14]. CP1 [Rei99]. CPI [DF20, DG99, Hau99, Nor99]. CPS

[KLN85]. Crash [F ri22, MN95a, ZA92, ZA02]. Crashes [BMP10, PJ20].

Credit

[BGS20, CGT14, DBCB19, DM16, FP97, KD08, KLS12, PS92, R

CW83].

Credit-Constrained [PS92]. Credit-Scoring [R

CW83]. Crime [Hos18].

Crisis [A GO

+

14a, KLS12]. Criteria [KP95, PGFF94, Pie84, ZWZ12].

Criterion [BMY04, KW19, Lu15, YLL19]. Critical [CL95, Jan88a].

Critique [BS87b, McC97, MR91a]. Crom w ell [Ros08]. Crop [HF87]. Cross

[All90, BGR15, Bor89, BCP19, CR88b, DC86, GDG

+

05, GL13, HLM05,

JR22, Kim22, Ma y86, MKL07, Ng06, RF15, RSW18, SV16, TV15, TT83,

WTC84, WK91, W u19, dJ00]. Cross-Asset [BCP19]. Cross-Classification

[WTC84]. Cross-Classified [WK91]. Cross-Correlated [RSW18].

Cross-Correlation [RF15]. Cross-Correlations [TT83]. Cross-Lagged

[Ma y86]. Cross-Listed [MKL07]. Cross-Section

[BGR15, JR22, Ng06, TV15, dJ00]. Cross-Sectional

[Bor89, GDG

+

05, HLM05, SV16]. Cross-Sectionally [Kim22].

Cross-V alidation [All90, CR88b, DC86, W u19]. Crossing [JY21].

Crypto currencies [GHT22]. Culling [CSZ22]. Cure [DBCB19]. Currency

[CG00, Guo98]. Curren t [AHI99, Bra90, CM90, Lus96]. Curren t-Quarter

[Bra90]. Curv ature [AJ05, KFL03, Mos99, Ram94, R

W98]. Curv e

[App85, CGM16, JY21, Kak84a, KM09b, KYK

+

21, KLGS10, R

W09]. Curv es

[ARBS87, BdB18, CL17, CG02, FB97, FP

AB02, HK01, L

Y18, McD87a, WP83].

Customer [KS96a, MS88a]. Customs [BCCP18]. Cuts [CJW86]. Cycle

[BTZ04, BJOS99, Cag03, CGL20, CP08, CdH96, CK03, DL87, Fil94, Gh y94,

G´ om01, Go o93, Ham94, HI97, Kn ¨ u09, MS89, MTW23, Nef93, P op84, Sic94,

SvD06, Tho20, VKR06, Zue03]. Cycles [A

VV01, CHT07, Har85]. Cyclical

[FS93, Gew88b, Jef08, PS96].

D [Gas85, M ¨ ul18, ZSZ20]. D-Vines [ZSZ20]. Daily [A

GK13, BB89, BB02,

HHPS07, HP85, Hsi89, JLP23, KWD13, Mil87, R

T00, T uc92]. Dairy

[K GM91]. Damages [GW85]. Dan [BR95]. Daniel [TTW95]. Danish

[HS19a, Kon98]. D

ArLiQ [HL

W23]. D

ARM [McD87a]. Data

[Ab e99, AL84, ABA99, Alv04, And00, AB22, A

GK13, A

CL11, AHI99, BC91,

BN05, BFT16, BL93, BMM20, BFHM11, BGS20, BT89, Bor89, Bra90,

BBCL20, BC05, CW96, CGJ19, CMW23, Car01, CsL94, Cha92, CF99,

CGL13, CSZZ17, Che18, CLQ20, Che22a, CW01, CGR07, CM09, CG08,

Cle17, CG17, CVF06, CO99, CHNY22, CEJ

+

12, CHLR92, DF11, DL92,

Deh03, Dev07, DGP20, Don22, DH89, EH90, EH23, ES01b, Erg19, FFX16,

FHLZ20, FL

TS19, FM97, FLM20, FLM23, FLSVP04, F

G00, GK14, GPX23,

GFHPZ87, GNK86, GGKS98, GGS96a, Gh y97, Gh y00, GRL13, GdXPE16,

GK96, GE12, HGB

+

12, HHPS07, Hal94b, Har83, HK17, HPP00, HMvdB12,

Hos18, HL

W14, HS89, HF87, HLM15, HT20, IR05, Ish22, JV

C94, JS10,

JLR11, Juo18, KW22, KL90, KSS23, KR92a, KLN85]. Data

[Kim22, KK12, KYK

+

21, KS96a, KMR19, KP11, Kum87, Kum89, LZ87,

L Y18, LCZT22, Lec95, L

W09, LM90, LH99, Li99, LR08, LR

W09, LLL20,

LZW

+

22, LSCX22, LLZ23, LQZ19, LGG22, LS15, LLCL22, L

TY19, Lit88a,

Liu21, LS98a, Lou07, Lu22, Lus96, MQZ22, ML

W23, MN88, MTLJ97, MM09,

Mal83, Man15, MP83, MRZ92a, MM20, MM92, MVVZ19, MR

W12, Mel18,

Mit90, MAB

+

23, Mon97, NWK10, NP97, Ng06, NPF11, OS20, PHPY20,

PR C98, PF19, Pfe91a, Phi10, Pic01, PM20, QZL15, R

V19, RL

YZ22, Rei99,

R W86b, Ro d16, San20b, SS84, ST89, SL01, Sle98, SW94, Sta88b, SWJ19,

SL11, SX20, SSBD15, SW88, TM19, T au86b, TR86, Tsa00, Tsa16, VLS90,

WlMCP98, WJS08, WZ22, Wil83, WK91, Win95, WZ20a, WSX22, XZW16,

Y an20a, YDI23, YCLL23, YZK19, ZW93, ZS15, ZWLL22]. Data

[ZL22, ZLS19, Zho96, ZTCW15, ZL

WW20b, ZPWW22, Zil97, ZHB23, dHK14,

dJ87, vO00, CMO20, FS22, JSSvN20, SvD06]. Data-Analytic [BC91].

Data-Based [Hal94b]. Data-Dep enden t [LH99]. Data-Driv en [SL11].

Data-Filtering [GGS96a]. Data-Ric h [BGS20, Man15, MVVZ19].

Database [MN16]. Databases [W o o00a]. Dataset [FW09]. Datasets

[BT22, CFS09, Kap10, Qia22]. Dating [CGL20, CP08]. D

AX [A

CW97].

Da y [LA84, SH87]. Da ytime [MN95a]. Deadliest [La v20]. Deadw eigh t

[HPH87]. Dealing [CMT19]. Deaths [Spl00]. Debates [PR87]. Debiased

[CKMS22, HW20a]. Decen tralized [WHW22]. Deciphering [HR

V20].

Decision [Agu10, AK13, BK91, GSC03, KS94, LNB10, Luo02, Sim90].

Decision-Making [Luo02]. Decision-Theoretic [KS94]. Decisions

[A T17, Bar85, BFR97, KW04a]. Decline [HP05, JJK20]. Decomp osing

[A CH03, KL08, Rot15]. Decomp osition [A

G10, A

CL19, Hub15, LHM20].

Decomp ositions [GL19, MTW23]. DeCoster [RR94]. Decreasing [ZO04].

Decriminalization [DHZ10]. Deducing [BMP10]. Default

[DM16, Kie10, KL08, KLS12, L TY

+

22, LSZ14]. Deficit [Met98, Qui95].

Defined [CR23, Kan86]. Definition [HK86]. Deflators [LG89]. Dela y

[KP03]. Delinquency [LLPZ20]. Demand [AA

W11, A

CL11, BK05, Bar83b,

BFS94, BV87, Bor85, Car06, Cha87, CK08, CO99, DG96, D

W85, D

W88,

DMMN83, DH88, EN94, FID16, FHL

W00, Fis92, GZ84, Har83, HO84,

HLR87, HS85, Hei83, HW90, HK94, HMI95, HH83, JR90, Ko e06, Kou13,

LPS99, MTLJ97, Mel90, MF05, MS96, Mos91, Mos99, Oku11, Olm09, PS92,

Ram94, Rog87, R

W98, San20b, SY98, Son10, Y ou88, vdKK03, vHPP04].

Demand-Systems [Fis92]. Demeaning [W es18b]. Demo cratization

[Rou95]. Demographic [But85, IM97]. Demographic-Sp ecific [IM97].

Denmark [Jus98]. Dense [ZL22]. Densities [BL05, GW14, SV16, WW20].

Densit y [A

GJT14, ARvD18, A

G07, Ber01, ¸

CD22, CT22, Cla11, DF15, FE22,

GP98, GR11, GHNS09, HCP11, IRR22, Kn ¨ u15, LLN89, LS15, Liu21, MJY19,

MOT22, O

XM13, W u19]. Densit y-Ratio [GP98]. Densit y-T emp ered

[DF15]. Departmen t [CRZ19, KR88]. Dep end [W es01]. Dep endence

[AF O21, BO16, BR89, BH97, BS20a, BMW23, CGQ20, Erg19, EH19, GHS09,

HLM05, HM16, Hog22, HV23, K

G15, Kea97, L

T19, L

T04, OP15, Pro12,

Psa16, PV22, R

T00, Seo20, SV16, WHT22, Win95, ZL

WW20b, Zue03].

Dep endence-Based [Hog22]. Dep endencies [BJ99]. Dep endency [ZL22].

Dep enden t [Ang01, BH93, Car84, CMM23, Das08, DM94b, Est98, GSA04,

GO V84, KST11, Kim22, L

Y18, LH99, LLZ23, LK88, Lou07, LG20, PRM99,

RS15, Sw a03a, Tsa16, XZW16, Y og08, ZZZ20]. Dep osit [DS90]. Dep osition

[PR87]. Depreciation [Ran88]. Depriv ation [App85, Kak84a].

Deregulation [DS90]. Deriv ativ e [GS10]. Deriv ativ es [CS05, Li11].

Descen t [WHW22]. Design

[BISW23, FH19, HHK11, Kot84, LXHT22, PBC95, W ar89]. Design-Based

[BISW23]. Designed [F

G00]. Designing [HS93]. Designs

[BBD20, BI20, Don19, FLM16, GI19, Gro86, KJGV09, PLCW22, QY19].

Desk [dRJH11]. Detecting [Bal93, BS20a, Gur91, HSZ22b, Wil93, XZW16].

Detection [BCCP18, BHZ20, BGL20, CCKR17, CT90, FL98, HT22, Inc93,

Joh87, LLF22, LKFL22, XZW22]. Determinan ts [Cle85, HW84, K

GM91].

Determination [AMS19, Ger88, Joh87, KP95, P os00]. Determining

[BN07, BK91, DP87, DP02, Kap10, MM92, Pro08, Rot15]. Deterministic

[Gag90, Wil93]. Detrending [Kan85]. Deutsc he [GR89]. Dev eloping

[R CW83]. Dev elopmen t [CM93, HHW91, LeS91]. Dev elopmen t/Firm

[HHW91]. Deviance [BMY04, HH19a]. Deviations [Mil87, Ros05].

Diagnostic [HK92, PTZ86, SW21, Tse87, WS20]. Diagnostics

[JMP16, Mou87, Qua88, Sc h87, Sil01, ZK05]. Diagonalit y [LL T

+

15].

Dic hotomous [Est98, W er99]. Dic hotomous-Choice [W er99]. Dic k ey

[CL95]. Did [JJK20, OG86]. Dieb old [Die15a]. Difference

[Abr03, CK22, CE08, DHS19, LS20b, PX21, SH07, WZS22].

Difference-in-Differences [CK22, DHS19]. Differenced [LMT96, MV88].

Differences

[AK84, BS20a, CK22, CS05, DHS19, KLL20,

¨

Oll86, Ren07, Rot15].

Differences-in-Differences [KLL20]. Differencing [DP87, DP02, SD87].

Differen t [DL20, KP95, Lee18]. Differen tials [IM97, La v20].

Differen tiated [DHW17, L

W19b]. Diffusion [BCS08, BF05, DG02, Era01,

IRS15, Kim22, Kri17, Smi02, SW02, SC17, TY89, ZZZS19, ZC17].

Diffusion-Index [Kim22]. Digital [TGCD16]. Dimension

[CKLGS12, LS20b, LZ19, MM92]. Dimensional

[Bab22, BCO23, BCHK16, CCKR17, CZZ22, FHWZ18, FHLZ20, FLM20,

GLLZ23, HHL

+

22, HKYZ20, HL

W14, JZ23, KLZ20, Kor19, Koz20, LS20c,

LKFL22, LSCX22, L

TY19, LLLZ23, MLST20, PSSE20, PX21, ST22b,

TMH

+

23, WZ22, WKX23, XZ23, LXHT22]. Dimensions

[BOP23, KKS22, OP15, PX22a, PX22b]. Dips [A

W84]. Direct

[CD09, CW92, DHS19, FE22, HSS20]. Direction [Kli16]. Directional

[LLLZ23]. Diric hlet [CG02, Kou13, MN20, WHK

CS14]. Disaggregate

[HH11b, NP90, PPL94]. Disaggregated [Iv e01]. Disaggregating [Wil83].

Disaggregation [JMP16, Los85, dA88]. Disagreemen t [Str22]. Discerning

[KS20]. Disciplining [DGJ20]. Disclosure [DL89, P aa88]. Discon tin uit y

[BBD20, BI20, Don19, FLM16, FH19, GI19, HZ22, MJY19, O

XM13,

PLCW22, QY19]. Discord [Has87]. Discoun t [GSC96]. Disco v ery

[BFSS23, DPS23, MKL07, WHT22]. Discrepancy [Che12, LZGL23].

Discrete [Ab e99, Agu10, BCR90, BCM10, CDS20, CR12, HLZ04, KS20,

LLL20, MHCP22, Rit86, RE05, SSBD15, ZZZ

+

22]. Discrete-Choice

[Ab e99]. Discrete-State [RE05]. Discrete-State-Space [BCR90].

Discrete-Time [CR12, HLZ04]. Discriminan t [Hag83]. Discriminate

[Gra97]. Discrimination

[Ano84c, CR83, CR84, F

G00, Gre84, Iw a91, MB84, Sc h87, WN89].

Discussan ts [Ley85]. Discussion [Ano84c, A tk83, Bar83a, Bon20, CC83,

Don22, Dun83, F ul83, Gua23, Hon23, KT18, LC22, MLZ22, Mor23, P ar83,

P el21, PM22, Sin21, T am20, Tsa00, WF22, W es18a, X

CK21, ZK22].

Disen tangling [CP19]. Disequilibrium [BR89]. Dismissal [Fli97].

Disparit y [PW10]. Disp ersion [Win95, XZL20]. Distance

[BGKS04, CPP18, Gas85, GN15, SJS18, Vin85a, YF22].

Distance-W eigh ted [BGKS04]. Distillation [ZHCB16]. Distort [V er12].

Distortion [GIR19]. Distressed [Ham13]. Distributed

[HL83, K

C85, PR G

+

22, Shr89, Tsa85, WS20]. Distributed-Lag [Shr89].

Distribution [AHI99, BV87, CT16, Che12, CLQ20, CG02, Go o96, GKR12,

GL13, Hen22, KWD13, KBR95, LL

W90, LC85, LLR13, LZW

+

22, Lit83,

LZGL23, Mac94, MM09, Man15, NG89, Rad83, Rus19, RS94b, SJS18, Sc h83,

Slo87, SS06, T a y19, VB95]. Distribution-F ree [Go o96, GL13].

Distributional [AA

W11, BZ13, CVF06, LPS22, She19]. Distributions

[Ali84, ARBS87, BC91, Che18, CZZ22, CGR07, Dan92, EMW09, FZ13,

GHNS09, HGB

+

12, Ham91b, HCP11, HMN10, HPZZ21, JS10, Kap23,

LMS09, P an91, PT03, T uc92]. Disturbances [CS86, LK93, SK91].

Div ergence [LS20b]. Div ergen t [FLZT22]. Div erging [YYX20].

Div ersification [GHY92]. Div ersion [Rou95]. Div ersit y [NG89].

Dividend [Lou07, MPV20, W ol00]. Do [AK84, BDJ12, BB87, CLR14, FL97,

Gra97, HW04, KV13, MP05, PSvD09, V er12, Whi98]. Do cumen ts [GGW14].

Do es [FID16, P o w22, Ren07, SY

A08, vUS87]. Dollar [KR90, LM00].

Domain [SRdCFB18]. Domestic [TN92]. Dominance [And18, AMR

T22,

BDB14, BZ13, BC11, CCL22, CVF06, DE13, KZ20, ST10, SB19, ZFSC00].

Dominan t [L

YY22]. Do ors [PW10]. Double

[BHL23, CKMS22, Hal94a, LLZ16, LZLL17, PJ20, Qia22, SK99, YL17].

Double-Question [PJ20]. Double/Debiased [CKMS22]. Doubly [Had99].

Do w [A

CD09]. Do wnside [DDP23]. Do wnswing [Car06]. Draft [DHS19].

Drifting [CCM16]. Driv en [AMNP18, BG92, BD

Y11, BBCL20, HH21,

MPV20, OLBvD20, ST22a, SL11, TT06]. DSGE [BF15, KPS13]. Dual

[Mor85]. Due [BMM20, TZ19]. Dumm y [Ang01, Mel05, SH07]. Durable

[P ak11]. Durables [JR90]. Duration [AHI99, BFV22, BCFV23, BCFFL19,

BH84c, D

W04, DM94b, L

T04, MT06, San20a, kTY12, Win95, Zue03].

Duration-Dep enden t [DM94b]. Durations [HMvdB12]. Durbin [Ali87].

During [A GO

+

14a, Cle85, MA23]. Dutc h [vdKH89]. Dy adic [CT22, TM19].

Dy adic-Robust [TM19]. Dynamic

[A W00, Agu10, Aie13, A

W07, A

T11, BW15, BR

W12, Bau18, B¨ au13, BFR97,

BCFV23, BCIK22, BGS20, BT89, BCG85, BC05, CDS20, CWW20, CP98,

Col93, CKL11, DE19, Die15c, Due05, Eng02, EC06, EK12, EL

W19, FM90,

FSC03, FS97, FB92, FJ08, GA10, GLL21, GRSY11, HH21, HL

W23, HHK19,

HS19a, HS24, He23, HPP00, Isk20, dRJH11, JLR11, KLZ20, KPS20, KR90,

KP99, KLGS10, KMV10, KLS12, KMP23, Lie98, LR03, Lin86, LSU11, Lou07,

MPV16, MHB19, MB13, NW13, OP18, OLBvD20, Phi10, RS07, San17,

TMH

+

23, Tsa85, W at00, W at03, WW96, XWSZ22, YLPC20, Y ao08, Zha20].

Dynamics [AH20, Alv04, A

G10, BHLM07, BZ99, BBCL20, CKY85, CM02,

CE05, CMHM19, DM91, DS90, DR

V20, DH89, Dur98, ES01b, F

OTY20,

Fil94, FB99, GR89, GK15, HT20, KK15, L

TMZ19, Mey88, MZ23, Nie04,

Pis95, Pro12, RR94, SY98, V el22, WJS08, Zha20]. Dynamites [MN95a].

Dystopia [APW20].

Ril91, SWW88, SW21, SK99, SM83, TZ19, T au86b, VM89, WW96, Yit91,

ZZWZ23, Zil97]. EU [W

GBM12]. Euler [BCR90, Whi98]. Euler-Equation

[BCR90]. Euro [LSZ14, VKR06]. Europ ean

[A GO

+

14a, AF

O21, Car06, KK92, VP93]. Ev aiuation [BCF94]. Ev aluating

[AP06, Deh03, GLLS11, IRR22, IV95, JJK20, Kn ¨ u15, MT06]. Ev aluation

[Ang95, BF15, Ca v22, GH22, GK05, Jan88a, Lec09, Ro d84]. Ev aluations

[Bel04]. Ev en t [HLR

+

22, KMP23, LK88]. Ev en t-Dep enden t [LK88].

Ev en ts [BFP06, DLSZ23, Gra19, L

TTL19]. Evidence

[AFT20, AMR

T22, A

OS00, BLS92, BGR93, BHMR19, Boh91, CD09,

CMW23, CL87, CRZ19, CM96, DHZ10, DHW17, DMP19, FP97, Gec23,

GMP11, GH95, GB87, HW95, Hau91, HP13, HK94, HP85, KSM97, KD00,

LL W90, L

W19b, Lus96, Mer99, OP18, Ost19, PZ90, Ra v06, Ril91, RDP95,

SW96, YSD03, ZA92, ZA02, dNS23, HW04]. Ev olution [Byk23, KMF05].

Ev olving [MM19]. Ex [Cle14, KK15]. Ex-An te [KK15]. Exact

[Cre17, JSS88, Lan97, Nic89, Shi00]. Examination [KR88, R

CW83].

Examining [BZ13]. Example [EG98, GPP98, Sta88b]. Exceedance

[BFSS23]. Excess [GT96, Nor94]. Exc hange

[A OS00, BB89, BB02, Bek95, BB87, CKY85, CST18, Che93, CE05, FK

O97,

GR89, Hsi89, Joh02, Kim90, Kla05, KK92, LN20, MS18, Mil87, Nie04,

NPW93, PRM99, VP93, W ol87, Yil03, Zho96, ZL

Y17, vUS87, MN95a].

Exc hange-Rate [A

OS00, GR89, Kim90, PRM99]. Exclusion [CK19]. Exist

[AK84]. Exit [CT09]. Exogeneit y [EHM98, Eri98, FFK18]. Exogenous

[GIR20, HJ00, KR92a]. Expanded [Ing90b]. Exp ectation [F uh92].

Exp ectations

[AKLS20, Aru20, BBK12, BL88b, Boh91, Go o96, GMP85, GSS07, HV87,

Hof91, HR

V20, KL90, LZ87, MM03, MM10, PRM99, She92, Zar85, dHM90].

Exp ected [ABD15, Bek95, BWH86, CD09, DPWY23, GS06b, K

C85, KP11,

SM83, T a y19, TV15]. Exp ectile [XZW14, XHL20]. Exp ectiles [DPS22].

Exp enditure [DMS99, Ko w16, SY

A08]. Exp enditures [PR

C98].

Exp erience [Kas09, Kro83, Lit86b]. Exp erience-Pro ductivit y [Kro83].

Exp eriences [A GO

+

14a, GM97]. Exp erimen t

[DPES19, FLM

+

19, GO98, HK94, HW04]. Exp erimen tal

[AL84, GH22, HHK11, KKB94, MS99, R

W86b, W ar89]. Exp erimen tation

[TGCD16]. Exp erimen ts [Gec23, Mey95, Ren23, VB95]. Exp ert

[CJJ

+

23, Kie10]. Exp erts [CT09]. Explain [FV95, Ren07, W at00].

Explaining [BK05, Pic01, WJS08]. Explanation [Nor94]. Explanatory

[Ash85, HK17, NK84, PZ19]. Exploratory [AL84]. Exploring

[FLM

+

19, KL90]. Explosiv e [CNR20]. Exp onen tial

[HK19, HH16, PTZ86, WD96, YDI23]. Exp onen tial-F amily [WD96].

Exp onen tial-T yp e [HK19]. Exp onen tially [

¨

Oll86]. Exp onen ts [GI11].

Exp orts [BB87, Ko e06, Kon98]. Exp osure [Dan92]. Exp osures [BGR15].

Extended [Gag90, TT83]. Extensions [PV92b]. External

[BI20, BB22, DPES19, Kor10, K

CR17]. Externalities [APR19, CRZ19].

Extracting [CEJ

+

12]. Extraction [FP01, Gh y87]. Extremal

[Hog22, SW20, XHL20]. Extreme

[DLSZ23, EH23, L

W19a, SW23, SS06, Sw a03a]. Extremes

[BMP10, NZ20, XHL20].

F acilities [CLR14]. F actor

[A W00, BN07, BW15, BCO23, B¨ au13, BG23, CH14, CR16b, CR16a, CWW20,

Che20, Che22b, CZ18, DS98, DGP20, DS13, FFX16, GPD15, GL13, GL20,

GB87, HHL18, Han19, HKYZ20, HKY

+

23, JLR11, JS20, Kap10, KSS23,

KLS12, LD19, LS07, LSX15, LS20c, MLST20, MPV16, OP15, OLBvD20,

PX22b, RE12, SX20, TMH

+

23, UY23a, UY23b, W ar89, XZ23, ZL

WW20a].

F actor-Adjusted [BCO23, LD19]. F actor-Augmen ted [DS13, JS20].

F actor-Based [FFX16, SX20]. F actor-Spline-GAR

CH [RE12]. F actorial

[ABD19]. F actors [A

W07, BG23, BGR15, CH14, Che22a, CZ19, CR88b,

CGM16, DBCB19, F

G20, GSC96, HL16, Han19, HGSS23, Kap10, LGL

Y16,

NG89, Oku11, PS16, PX22a, Y am16, Y ao08, YYX20]. F actors* [SW22b].

F ail [BKW19, Whi98]. F ailure [BS98, SH05]. F air [F

G84, Pre95]. F airness

[Ano84c, CR83, CR84, F

G84]. F ak e [HS19a]. F alse

[BFSS23, LKFL22, WHT22]. F amilies [ARBS87, GO

V84]. F amily

[Des07, PTZ86, Rad83, WD96]. F an [MRZ92a, NP85]. F arm [HL04].

F armland [PB91]. F arms [K

GM91]. F ashion [AJL96]. F ast

[Gra97, HHK

O22, LMN22a, Str22]. F ast-F o o d [Gra97]. F at [OJLD18].

F at-T ailed [OJLD18]. F ault y [KR W

+

14]. F A V AR [BLL16, FSW23]. FDI

[YDI23]. F easible [Phi10]. F eature [HL

W14, ZPWW22]. F eatures

[DM95b, EK93b, HHPS07, HI97, Urg07]. F ed [DF11]. F ederal

[R T01, A GO

+

14a, GG90, JLG04, Pie83, Sal95]. F ederal-F unds [R

T01].

F ederated [WHW22]. F eedbac k [Gh y87, McG91]. F ees [MV18]. F ertilit y

[DPES19]. Field [FLM

+

19]. Fields [LB16]. File [MS03, Rub86]. Filter

[GLLM20, QW20, SS06]. Filtered [A

CR19]. Filtering

[BWH86, GGS96a, G´ om99, YL

YJ22]. Filters [BW84, CW86b, G´ om01].

Final [Sw a03b]. Final-Offer [Sw a03b]. Finance [Era01, HPSW88, Urg07].

Finances [DG99, KSM97]. Financial [A GO

+

14a, Ana09, A

G10, A

GK13,

BH94, BS20a, BK12b, CT16, Che07a, DU12, GCC11, GS16, Gra87, HL04,

IOS90, NZ20, PJ20, Qi99, Rac01, RE05, SS06, T ah01, T au86b, YF22, Zha20].

Financial-Firm [BH94]. Financially [Ham13]. Financing [W an03].

Findings [JR90]. Finite [BCHL20, FS97, G´ om99, HHY96, HS99b, HL22,

HLM16, KW04b, KDM20, Lum95, SW21, Sw a03a, T uc92, V al88]. Finite-

[T uc92]. Finite-Sample [HHY96, HS99b, Lum95]. Finland [AES86]. Firm

[A C03, BH94, BHLM07, CF

G95, Gra19, HHW91, HMvdB12, KBZ89, Lou07,

MF05]. Firm-Lev el [MF05]. Firm-Sp ecific [CF

G95, HMvdB12]. Firms

[DBS84, HJL22, MlM87, PW10, VLK04]. First

[A GV19, Bor89, Don22, LPV03, L

W18, Ra y90, T au93b]. First-Choice

[Bor89]. First-Order [Ra y90]. First-Price [A

GV19, LPV03, L

W18]. Fit

[BCCP18, CDF15, DSSW07a, Est98, Rit86, ZZZS19]. Fitting [PSSE20].

Fiv e [Lit86b]. Fixed [AN91, Asa02, BH09b, CGL13, Das91, DP06, DTU06,

JS20, KW22, LGG22, Mon97, PT18, PT23, RSW18, SW20, YDI23]. Fixed-

[SW20, RSW18]. Fixed-Effects [Das91]. Fixed-T [JS20]. Flat [V ar16].

Flat-T op [V ar16]. Flexible

[An t83, Bar83b, BBK12, Cha87, Cha20a, GE12, HMN10, HHK

O22, K

G15,

K OS94a, Kum89, LZ87, Mos99, Ram94, RF

G20, R

W98, Ser88b, SY94, Sw a03a].

Florida [GB87]. Flo w [ZHCB16]. Flo ws

[AZ85, BHLM07, BFHM11, GS16, HHPS07, HF86, Mer99, Sta88b].

Fluctuations [Co o98, ST22a]. Fluency [D

V04]. FNETS [BCO23].

F o cused [KW19, YLL19, ZWZ12]. F old [Lia12]. F ollo w [BL93]. F ollo w-up

[BL93]. F ollo w ers [PS16]. F ollo wing [DHS19]. F o o d

[DP19, GDG

+

05, Gra97, HH83, PR

C98]. F orce

[AZ85, GLL93, GD89, HF86, Sta88b]. F orecast [A

CvD22, BK15, CT09,

CL17, Cle14, GL19, GSY01, HLN98, HH11b, Ilm90, JS98, KV13, KZ20,

Mor87, PT12a, PP11, Qua19, RI12, SV16, TH89, TR86, V ol22, Wic23].

F orecaster [Has87]. F orecasters [A

GK13, Bat90, EMW09, GW09, JS19].

F orecasting [A GO

+

14a, A

V07, And94b, A

V08, BR

Y13, BCM22, BCO23,

BK15, BW19, BB87, BT89, BS20b, BJ06, Can92, CR16b, CR16a, CF99,

CGLS18, Che07b, CD98, CG00, CG08, CR12, DM01, DDP23, DK00, FK86,

F om86, FS91, F re92, GFHPZ87, GCC11, GW09, GPR13, HGSS23, HT83a,

HPP00, KLP08, KK12, Kor19, L

TU15, LM90, Lit86b, Lit86c, LMS20, LSU11,

L ¨ ut84, L ¨ ut86, MM09, Man09, Man15, Mar83, MPV16, McN86a, MVVZ19,

MG84, Mit90, Oli87, OS89, Ott90, PF

A00, PR98, PY19, PT17, Phi87, R

W09,

SS15, Smi00, SW22b, SW02, SW12, T a y19, TM86, TMH

+

23, Tsa93b, WJS08,

W ol87, Y am16, YF22, YYX20, ZH92, dA88]. F orecasts

[A G07, Ash85, BK12a, Ber01, BP18, Cha93a, Cla11, CW86a, Die88b, Dua88,

Due05, FW09, FH23, GK05, GR11, GW88, HH11b, IRR22, Kan86, Kim22,

Kn ¨ u15, K

CR17, LM92, Liu21, MMO22, McN86a, NP85, P at19, R

T01, Ste87,

W ec89, W es01, Zar85]. F oreign

[A OS00, Bek95, CKY85, Che93, Hsi89, Joh02, LN20, NPW93, YP08, Zho96].

F oreign-Exc hange [Bek95, CKY85, Che93, Hsi89, Zho96]. F orests [F

GK20].

F orm [FW09, HHW91, HV23, K

OS94a, Kum89, LP96, ML88, McK18,

Olm09, OLBvD20, Sim90, T er85]. F ormalization [Bey01]. F ormation

[HHK19, HV87, Jo c18, Kor10, Y og08]. F orms

[GO98, HI01, Ram94, Ser88b, SY94]. F orw ard [NPW93]. F ractional

[CNT20, CL93, L

V15, Lou07, Nie04, Nie07]. F ractionally [CdM19, TWW13].

F ragmen tary [FL

TS19]. F railt y [KLS12]. F ramew ork [CC23, CZ19, CM93,

Deh03, DGJ20, HLZ22, HS19b, Joh87, KMF05, MSW85, Wic23, ZG22].

F ranc [vUS87]. F rancesca [Gua23, Hon23, Mor23]. F raud [BCCP18].

FRED [MN16]. FRED-MD [MN16]. F ree

[BFZ98a, Go o96, GL13, HH11a, HHW91]. F reedman [Hil86, SB89a].

F requency [And00, Bab22, BG05, BK12b, BCP19, BBCL20, CDS20, CG22,

CG08, CP19, DZ04, FFX16, Gh y00, GMP11, HV23, Kal22, MPV16, MH17,

PM20, RE12, SS15, SRdCFB18, SX20, Tsa00, kTY12, Zho96, CMO20].

F requen tist [BF15, ZWZL22]. F riedman [Sto88a]. F ron tier

[CF G95, CHW20, FL

W96, GHY92, Had99, HW20b, HJL22, HpK23, K

GM91,

ST89, SW22a, W an03, Wil93, YZK19]. F ron tiers

[ABS99, Kum87, L

YZ22, SS84, Tsi22]. FTSE [A

CW97]. FTSE-100

[A CW97]. F uel [Das91]. F ull [HJ00, SM83, VDP00]. F uller [CL95].

F unction [Abr85, BP22, BH94, BH09b, BV05, CLQ20, CFM11, Chr90a,

Chr90b, Col90, Gor89, GIR20, Had99, Hos23, JT95, JK02, JLG04, dRJH11,

KFL03, K

OS94a, L

T00, Lin97, NSR88, T au90, Y an22]. F unctional

[CL17, CGQ20, GO98, HHW91, HLR

+

22, KMR19, Kum89, ML88, Ram94,

Ser88b, SY94, SMU13, WJS08, X

CZK21, YCLL23, ZL22].

F unctional-Co efficien t [YCLL23]. F unctional-F orm-F ree [HHW91].

F unctionals [CR23, Rus19, Y an20b]. F unctions

[AN91, BG92, CG22, D

W88, Ha y86, Hen22, IRR22, LR08, LLR13, Mac94,

Ser95, T ao19, XP11, YCJK20]. F und [FLM23, JLP23, LD19, WHT22].

F unds [R

T01]. F urther

[Boh91, CC97, GKR12, JSSvN20, SM83, ZA92, ZA02]. F uture

[BV87, But85, TM86, W ai85]. F utures [DF11, MT99]. F uzzy [BI20, FLM16].

Gain [NP90]. Gains [PT03]. Gam bling [Go o96]. Games

[AL T08a, KS20, Xie22]. Gamma [JMZ18]. Gap [CLLM03, PRF08, QW20].

Gaps [CG12, Hub15]. GAR

CH [A

T14, A

T11, CCO23, CPR23, CG19, CS20,

Due97, F

QX14a, HK19, HK14, HH16, Hog19, Kar95, KSW22, LL90, LS07,

LK93, LLL11, Lin97, Lum95, MT99, NC92, RE12, VDP00, Ca v22].

GAR CH-X [HK14]. Gas [LS94]. Gasoline [OG86, Oh t87]. Gaussian

[And01, BDK07, CZZ22, Cre17, Die15c, FS19, FH98, GA10, HL

WY14, JS10,

KL08, KLS15, LL19, OT21, RF

G20, SV16, Wic23]. GDP

[A GJT14, AAFS23, ¸

CD22, CG17, FS22, Gew88b, HPP00, JSSvN20, KV13,

KMMP22, LdV99, MPV16]. Geary [RS92]. Gender [CLLM03]. General

[A T11, Cat20, CC23, FLZT22, Qua88, TMH

+

23, VB95]. General-Liabilit y

[VB95]. Generalization [BGMP21]. Generalized [Ab e99, Ali87, AF

AA22,

AB22, And02, Are02, BH94, BD09, BL05, BCW16, BLC20, BN02, CZ14,

CPDH15, Chr96, F eu23, GH02b, GJ22, GLLZ23, HS99a, HW02, HH19a,

HPZZ21, Im b02, JSW02, JLG04, Kew20, K

GM91, LS07, NS10, Phi10,

SWY02, SW12, Sw a03a, T au86b, TT02, Xie23, Xu00, YLN17, ZK05, ZWL22].

Generalizing [Gec23, MS88a, PR98]. Generally [RSW18]. Generated

[CO99]. Generating [ARBS87, Bor89, GK96]. Generator [FB99]. Generic

[BL93, KZ20]. Genetic [DM95b]. Gen tk o w [T am20]. Gen tzk o w [Bon20].

German [Bey01, OF97, VLK04]. German y [Lec99, L

W09]. Getting

[SvD06, YLP22]. Giacomini [PM22, RR22, Kil22]. Gibbs [A

C93, Due99].

Gibbs-Sampling [Due99]. Gini

[BD09, BFZ98b, GNK86, SWW88, Xu00, Yit91]. Gini-Based [BFZ98b].

Giv e [FL97]. Glass [PW10]. Global [A GO

+

14a, DPES19, DFP11, FFX16,

Han19, KMP23, L

TU15, MM19, PSW04a, RKL22]. Globally [Cha87]. GLS

[W es18b]. GMM [Chr96, AS96a, AS96b, BE96, CHL18, CdH96, GKR12,

HHY96, KM09b, LL19, L

YY22, Mon97, SW21, SMU13]. GMM-Based

[BE96]. GNP [Bru92, CC97, Chr92, DM94b, Mor87]. Goals [JS85]. Gold

[CM88]. Go o d [Ha y89, LB16]. Go o dness [BCCP18, CDF15, Rit86, ZZZS19].

Go o dness-of-Fit [BCCP18, Rit86, ZZZS19]. Go o ds [Kim05, P ak11].

Go ogle [BS20b, FS22]. Got [Ost84]. Go v ernmen t [Hau91, JS99].

Gradien t [HS16, WHW22, YQZ18]. Gradien ts [LLN89, MMG

+

06].

Granger [BR

T12, CT16, Kan85, ST18, ST20]. Graphical

[GS16, KS96a, RZLH22, WL

TL20]. Great [Cam07, MA23, ZA92, ZA02].

Greedy [CIL

Y17]. Green b o ok [FW09]. Grid [LXY22]. Gross

[AZ85, Bra90, Gh y90, HF86, Sta88b, dL90]. Group

[BBD20, CH14, CIL

Y17, FZ18, Han19, LNB10, Mou87, Rot15, Sol86, YCLL23].

Group-Sp ecific [BBD20, Han19]. Group ed [AB22, Che18, Che22a, Das08,

Deh03, Dev07, GNK86, HGB

+

12, KYK

+

21, RZLH22, Smi22]. Grouping

[GZ84]. Groups [GLL21]. Gro wth [BCR90, BS20b, Cal91, Chr90b, Cle14,

Co c89, Col90, DM94b, Gag90, HPP00, Ing90b, K

OS00, Lab90, McG90,

NW91, PT11, Sim90, Spl00, T au90, TU90, dHM90]. Gro wths [LdV99].

Guest [CHT17]. Gun [BCHK16].

H [Gas85, KT18, M ¨ ul18]. Habit [AK

O12, Kor10, Li05, Y og08]. HA C

[M ¨ ul14a]. Half [CD09, Ros05]. Half-Life [Ros05]. Hamilton [QW20].

Hansen [Ano02c, Bur94]. Happ ens [Gra19]. Happiness [HS16]. HAR

[M ¨ ul18, W es18a, LLSW18a, LLSW18b, V og18]. Hard [BC89b]. Ha ving

[V og98]. Ha w aiian [CF99]. Ha y ek [KB10]. Ha ynes [Y ou88]. Hazard

[FHDS11, JT95, L TY

+

22, SC03]. Headed [Ost84]. Health

[CW96, DMT06, Edw08, FHDS11, GH95, HLR87, L

T12, L

W97, SY98].

Health-Care [CW96, HLR87]. Heat [LN20]. Hea vy

[CKL11, DPS22, F

QX14a, FZ13, LS20c, YL17, OJLD18]. Hea vy-T ailed

[CKL11, DPS22, F

QX14a, FZ13, YL17]. Hedging [FID16, R

W22]. Hedonic

[BB05, DZ04, Mel05, Oh t87, SH07]. Help [KV13, MP05]. Henderson

[DB08]. Herd [CSZ22]. Here [Ost84]. Heterogeneit y

[AH20, AKLS20, AB22, BCM10, CGJ19, CMHM19, CHNY22, FLS07,

FSTO04, GR12, GK15, Haa96, HSZ22b, IM10, Ioa95, JLS16, KDM20, Kea97,

Luo02, LPS99, PW22, Pro12, San20a, Smi22]. Heterogeneous

[A T17, APR19, CMM23, EH23, LZW

+

22, SV88, TGCD16, VZ11, Wil09].

Heteroscedastic [CNT20, DH12, DS98, FSC03, Had99, HT22, KST11,

LMS20, LS22, RS15, TS01, XHL20, ZL15]. Heteroscedasticit y

[A T14, BA

T83, BL05, BHL92, BG96, BH93, CF

G95, CHNY22, Da v04,

DNW98, Due99, Gre89, Hsi89, Kim93, KW92, Lew12, LZZ20, ML88, MY18,

TT02, VP93, W es14, XZ22, ZK05, ZL

Y17]. Hidden [ABD19, BCD17].

Hierarc hical [Deh03, Fdv00, KW04a, RAL99, WK91]. High

[And00, Bab22, BCO23, BCHK16, BOP23, BCP19, BBCL20, CCKR17,

CDS20, CZZ22, CP19, FFX16, FHWZ18, FHLZ20, FLM20, GI19, Gh y00,

GLLZ23, HHL

+

22, JZ23, Kal22, KLZ20, KKS22, Kor19, Koz20, LCZT22,

LZ95, LS20c, LKFL22, LSCX22, LXHT22, L

TY19, LLLZ23, MLST20, OP15,

PX21, PM20, RE12, SX20, ST22b, TMH

+

23, Tsa00, kTY12, WZ22, WKX23,

XZ23, Zho96, CMO20]. High-Dimensional [Bab22, BCO23, BCHK16,

CCKR17, CZZ22, FHWZ18, FHLZ20, FLM20, GLLZ23, HHL

+

22, JZ23,

KLZ20, Kor19, Koz20, LS20c, LKFL22, LSCX22, L

TY19, LLLZ23, MLST20,

PX21, ST22b, TMH

+

23, WZ22, WKX23, XZ23, LXHT22]. High-F requency

[And00, BCP19, BBCL20, CDS20, FFX16, Gh y00, Kal22, SX20, Tsa00,

kTY12, Zho96]. High-Order [GI19]. High-Sc ho ol [LZ95]. Higher

[BH93, BT01, Ca v22, CG22, Kew20, V el22]. Higher-Order [BT01]. Hiilmer

[Sim85]. Hilb ert [DB08]. Hiring [F

G00]. Historical

[DPWY23, FM97, GHS23, L

TU15, MM09, Siz13]. Histories [MT96].

History [W o o00a]. Ho effding [Cla94]. Homogeneit y

[FH90, GL20, LQZ19, SY94, WZ22, ZWLL22]. Homogeneous

[KLZ20, VZ11]. Homophily [Mel22]. Homothetic [A tk83, HH19b, Koh83a].

Homotheticit y [Bar83a]. Horizon [CD98, PT11, PT12a, Qua19, Siz13].

Hospital [LC85, RAL99]. Hours [Xie22]. House [BGKS04]. Household

[AKLS20, AHI99, DH89, Har83, HP89, JS87, KSM97, KSS09, MF05, MS97,

MS89, PR

C98, SY

A08]. Household-Lev el [MF05]. Households [DLP19].

Housing [A

CS15, BK05, GZ84, PR

C84, Ran88]. HPV [HS19a]. Human

[ZCZ

+

21]. Humps [ABMW99]. Hurst [LJ18]. Hybrid [Cha22].

Hyp erb olic [LLL11]. Hyp erparameters [AAMW20]. Hyp otheses

[BLS92, KSW16]. Hyp othesis [Boh91, BV05, FK

O97, Go o96, HH19a,

KJA G85, KN89, KB10, KS94, ML90, MS89, PdV06, PJ14, PT18, PT23,

She92, TS01, WZS22, ZO04, ZA92, ZA02, lT85].

Ic him ura [KT18]. Ideal [AAFS23, Cha87, FS97, Ram94]. Iden tifiabilit y

[Bos96]. Iden tification [Agu10, AN91, AKKL21, AL

T08a, BW15, BKT11,

BB20, BH09a, BdB18, BB22, BN12, CdM19, Che22b, CR88b, DF11, DGJ20,

DP06, DP22, DLP19, FLM16, FFL13, GPI13b, GIR20, GL20, JLS16, Kas22,

Kea92, Kli16, K CF

+

15, KPS13, KP95, KP11, LSZ23, Liu14, MLR19, MY18,

PS16, SWY02, Tsa85, TWW13, V el22, V ol22]. Iden tification-Robust

[AKKL21]. Iden tified [AK13, CR23]. Iden tifiers [A

V05b]. Iden tify

[Lee18, Lew12]. Iden tifying

[A T17, DU12, FL97, Gos10, JJK20, LLL22, MM00, San20b, SZ20]. Iden tities

[McE17]. Ideological [A

T17]. Idiosyncratic [GS06b]. IGAR

CH [Lum95].

Illusion [Smi05]. Illusions [KLN85]. Illustration [JJR18]. Illustrations

[CT93]. Immigran ts [D

V04]. Impact [DP19, McC95, MM19, TR86].

Impacts [AA

W11, MN95a]. Implemen tation [HP13]. Implemen ting

[Sil86]. Implications [A tk83, BMP10, CP98, Cle85, CGK97, F

OTY20, IM97,

KBR95, Koh83a, Kou13, MS88a, Sea93, ST89]. Implicit [Guo98]. Implied

[ABD15, FE22, GW14, Nie07]. Implied-Realized [Nie07]. Imp ort

[Gbu89, Kim90]. Imp ortance [KLS15]. Imp osing

[KFL03, Mos99, R

W98, SY94]. Impro v e [GI11, NW91, PG93]. Impro v ed

[BN02, Dev07, JSSvN20, SB19]. Impro ving

[BL93, ¸

CD22, CG12, FM97, KW04b, R

T01]. Impulse

[CG22, GMP11, Ko c10, K

OS94b, Lin97, NSS07, W ri00b]. Imputation

[KR W

+

14, SH07]. Imputations [LCZT22, MS03, Rub86]. In-P atien t

[RAL99]. In-Sample [CR16b, CR16a]. Inactiv e [ZCZ

+

21]. Incen tiv e

[TN92]. Incen tiv es [BDJ12, LPS22]. Incidence [JR03, PSD14]. Inciden tal

[JR22, W es15]. Including [DBCB19, FH19]. Income

[AES86, BS87a, BCF94, BM93, BM87, CM90, Che18, CPP18, CGR07,

CHLR92, Dag87, DH89, EN94, FS88, GO

V84, Gra97, GK15, HGB

+

12, HS16,

KJA G85, LS16, Lus96, MZ23, NG89, NPF11, P ak11, PR

W06, Rad83, RS94a,

RS94b, Sc h83, Ser88a, Sho11, Slo87, ZO04]. Income-Happiness [HS16].

Income-Induced [BS87a]. Income-Share [BM93]. Incomparable

[APW20, T ar07]. Incomplete [BFR97, Hos19, Tim01, VSV99].

Incorp orating [DGJ20, FFX16, WL

TL20]. Increase [GD89, KT95].

Increased [AK

O12]. Increases [AA

W11, Kas09, OG86]. Increasing

[Hen22]. Increasingly [FHDS11]. Indep endence

[BR T12, CT93, CJZZ18, F ra19, HLM16, KSS23, KP11, MRZ92a, RF15, ZZZ20].

Indep enden t [HH21]. Index

[AIPR18a, AIPR18b, Ano83b, Ano84e, Ano85c, Ano86e, Ano87e, Ano88b,

Ano89b, Ano90b, Ano91b, Ano92b, Ano93b, Ano93d, Ano94c, Ano95b,

Ano96e, Ano97c, Ano98b, Ano99b, Ano00b, Ano07b, Ano08b, Ano09b, Ano10b,

Ano11b, AL18, BCSS20, BGR93, Bla89, Bra07, CGL13, CLQ20, CJJ

+

23,

CP10, DM84, DO95, FHWZ18, F om86, HD85, HF97, HW20a, HKKP01, JY21,

KWD13, Ker85, KT18, Kim22, Kot84, LL

Y20, L TY

+

22, LQZ19, LM94b,

McC97, MOZ07, NWK10, NTP94, Nor99, P or18, Ran88, RS94b, Sel89,

SCS20, Shr89, Son10, Tho20, TR93, XZL20, ZWL22, PT00, V er12]. Indexes

[A CW97, BB05, BO01, BFZ98b, DZ04, GFdH87, HT06, Jai89, Kok87, Kri17,

Mel18, MS99, Oh t87, Rei99, SH07, SW02, VM89, V al88, V al91, dHK14].

Indexing [GG90, JS99]. India [FP97, Gec23, T ar07]. Indicator [KR88].

Indicators [GMP85, LM89, LeS91, MOZ07, PSvD09, Shr89]. Indices

[Bar83b, BD09, CEL23, GNK86, IRS15, Iv e01, PQ10, Xu00]. Indirect

[DHS19, GS03, HSS20]. Indirectly [Mos91]. Individual

[HS19b, KW04b, LLL19]. Individual-Lev el [HS19b, KW04b].

Individual-Sp ecific [LLL19]. Induced [BS87a, GP17, UY23a, UY23b].

Inducing [HK

O20]. Industrial [A

CD09, FFX16]. Industries

[Mor93, PS96, YCJK20]. Industry

[ABS99, Che12, FB92, HH11a, KLS12, Mor85, Rog87, TD84]. Inefficiency

[AMR

T22, CF

G95, HH11a, K

GM91]. Inequalities [BSS22, FW05].

Inequalit y [BD09, BSS01, BCF94, Bla89, BM87, Cla94, DFK19, FBB06,

FS88, GNK86, MN88, NC92, Qia19, RS94a, Slo87, ZFSC00]. Inference

[A C93, A

CR19, And18, AKKL21, BLL16, BD09, BCHK16, BCW16, BBB23,

BFZ98b, BCHL20, BN02, CGM11, CR16b, CR16a, CNT20, CI03, CD

Y13,

CR23, Cre17, DPS22, DH20, FSC03, FSW23, GK14, GPX23, GPY23, GK08,

Gos02, Gos10, GS91b, GS03, GM83, HGB

+

12, HJNR98, HHK

O22, HHPS19,

HW20a, HL22, HW04, HLL20, HLQS17, IM10, JL22, JL23, Kal22, Kap23,

KK15, Kim22, K CF

+

15, Koz20, Lan97, LL07, LLSW18a, LLSW18b, LSX15,

LLZ23, LXHT22, L

YZ22, LLLZ23, LZ19, MJY19, MQZ22, MNW19, MM20,

T ao19, T

A89, T uz22, W u19, CMO20]. Lik eliho o d-Based [GK03, MB13].

Lik eliho o ds [F

QX14a]. Limit [MT99]. Limited

[Ang01, BM23b, CGR07, Gua23, Hon23, Mor23, PRM99].

Limited-Dep enden t [PRM99]. Limiting [GKR12]. Linear

[AB22, Bae22, BCW16, CS86, CGL13, CGQ20, CR23, Chr90a, Chr90b, CZ18,

CHNY22, Da v04, DGJ20, Die15c, FLZT22, GK14, GGS96a, GJ01, Gre94,

GPP98, GL13, HK19, HHL18, HHL

+

22, HS96a, HH19a, JS20, KW90,

KR W

+

14, McC19, McG91, McG90, Meg87, Mof86, MW22, O

V84, R

W22,

SY94, SMU13, SW95, T yr83, VLS90, W ar89, WW96, Yit96, ZW23].

Linear-in-V ariance [HK19]. Linear-Quadratic [Chr90a, Chr90b, McG90].

Linearit y [HP10]. Link [CR12, Kim93]. Link age [Str22]. Link ages

[BCP19, EH19]. Link ed [BFHM11, ZSZ20, ZHB23]. Linking [GHS23].

Links [GHS23, W an96]. Liquidit y [CLR14, Co c89, FID16, HL

W23]. List

[ZW93]. Listed [MKL07]. Litigation [F re85, GW85]. Litterman [Sil86].

Living [BS87a, CP10, GG90, HD85, JS99, Kok87, KPS00, Nor99]. LM

[DR V20, HMS17, KSS23]. Load [AL84, Koh83a, Smi00]. Loading [BG23].

Loadings [KSS23, Kri17, OLBvD20]. Loan [PS92]. Lo cal

[BLC20, DPES19, DFP11, FFL13, GIR19, GL19, GHNS09, Hei22, HZ22, HV23,

L T19, L

TU15, Mos99, Nie07, PLCW22, PM20, R

W98, SMU13, ST22b, Zha15].

Lo cally [Can98, CC23, D

W20, LK93, OT21, WV22, XKZ21, Zha15].

Lo cation [Bar85, BK91, FLM20, MJY86, R

V19]. Lo cation-Scale [R

V19].

Log [HHL

+

22, O

V84]. Log-Con trast [HHL

+

22]. Log-Linear [O

V84].

Logistic [FMT97, Hag83, LXHT22]. Logit

[AR91, BS89, CS86, Con90, JV

C94, KW04b, LC85, SV88, Tse87, VSV99].

Lognormal [ZG22]. Lognormally [K

C85]. London [MN95a]. Long

[BK07, BK11, BJ99, Che93, Che20, CD98, CS20, DR

V20, Erg19, FL97,

FBB06, GG95, Gos10, GS91a, HW95, HM16, KLN85, Kla05, K

OS94b, LL07,

LS98a, L

V00, MTLJ97, MM09, MPV20, OR

T08, PQ10, Pic01, Qu11, R

T00,

Siz13, Smi05, TWW13]. Long- [Pic01]. Long-Horizon [CD98, Siz13].

Long-Memory [BK07, DR

V20, GG95, LS98a, PQ10, Siz13]. Long-Range

[Erg19, HM16, R

T00]. Long-Run [BK11, BJ99, FL97, Gos10, GS91a,

K OS94b, MTLJ97, MM09, MPV20, TWW13]. Long-T erm [CS20, FBB06].

Longitudinal [AB22, BMM20, HMvdB12]. Lo ok

[Agu10, BC91, T au93b, W ol00]. Lo oking [McG95]. Lorenz

[ARBS87, BDB14, CCL22, CG02, KYK

+

21, SB19]. Loss

[BP22, BG92, GHNS09, HPH87, IRR22, JMP16, MJY86, SM83]. Losses

[WTC84]. Lost [Goi85]. Lottery [DHS19]. Lotto [FHL

W00]. Lo w

[GMP11, HV23, MH17, RE12]. Lo w-F requency [GMP11, MH17]. Lo w er

[Aiz91, L

TMZ19, MPTK91]. Lo y alt y [AL95]. Lucas [KN89, MR91a, lT85].

Lum b er [Lin86]. Lump y [DFPS11].

M [M ¨ ul18, T am20, SW21]. M.B.A. [RMS88]. Mac hine

[AFFT22, BGS22, BHL23, CKMS22, MVVZ19]. Macro

[AR91, Cle17, DMS99, DBCB19, KLS12, RS94b]. Macro-Economic

[DBCB19]. Macro econometric [PSW04a]. Macro economic

[A GO

+

14a, A

GK13, A

V08, B¨ au13, BGR15, Cam07, CG08, CGM16, CM96,

DDP23, DS13, DP22, FK86, GFHPZ87, GS91b, Har85, HR

V20, Isk20, JS19,

Kor19, LZ87, L

TMZ19, LMS20, MN16, McN86a, MG84, Mit90, Nef93, Ott90,

PT17, P oi91a, PY17, SV16, SW96, SW02, Y am16, Zar85, ZH92].

Macro economics [HW02]. Macromo del [Bey01]. Madness [KB10].

Magazine [Dan92]. Magazine-Exp osure [Dan92]. Ma jor [Kro83].

Making [ER

T88, GSC03, GHS23, LNB10, Luo02]. Male

[CMW23, MA23, MZ23, MAB

+

23]. Malpractice [HS89]. Managemen t

[Ber01, CM93, Luc00]. Manela [P el21]. Man ufacturing

[Kon98, Mor92, MS96, NSR88, YCJK20]. Man uscripts [Ano83c]. Man y

[BSS22, BCW16, BW19, CHL18, HHL18, HHN08, HJL22, K CF

+

15, KSD98,

LP12, SW12, ZL

WM23]. Map [SW94]. Mapping [Lab90, LB16]. Marc h

[KB10]. Marginal [BH09a, FZ13, GKK20, KS08, MQZ22]. Marginalized

[DF15, Qia22]. Marginals [MOT22]. Mariano [Die15a]. Marijuana

[DHZ10]. Mark [GR89]. Mark er [GH95]. Mark et

[A CW97, A

CS15, AMR

T22, AF

O21, ABD15, A

CD09, BMP10, BA

T83, BO16,

BO01, BS98, BMM97, Bor89, Bra90, Car06, CL87, CM02, CP98, CE08, CP19,

CGK97, CO99, CGT14, DF11, Due97, EH19, Go o96, GS06b, GSS07, HL06a,

HW84, JLP23, dRJH11, JLR11, KNW22, KD08, Lec09, LS98a, L

V00, MN95a,

ML88, Mey88, PS92, PQ10, SW94, T au86b, VB95, W o o00a]. Mark et-Based

[CGT14, GSS07]. Mark et-V alue [HW84]. Mark eting

[BCG85, HPSW88, WLL18]. Mark ets

[AFT20, BFR97, Bek95, BR89, CST18, CM88, CHN97, CG17, ES93, GCC11,

JJR18, LN20, MM00, MMS12, NTGK22, NZ20, R

U01, W

GBM12, Zha20].

Mark o v

[A C93, A

CR19, AMNP18, ABD19, BCD17, BP18, Cai94, CST18, CCO23,

Ca v22, CE05, CW01, Dan92, Due97, DM94b, F

O05, Go o93, Gre89, GM13,

GLLM20, Kim93, Kn ¨ u09, Lit83, LdV99, Lux08, NPZ01, PV03, Smi02, SLL98].

Mark o v-Chain [Dan92, Gre89]. Mark o v-Switc hing

[A CR19, BCD17, CST18, CCO23, F

O05, Go o93, GM13, GLLM20, Kim93,

Kn ¨ u09, LdV99, Lux08, Smi02]. Markups [Mor92]. Martingale

[FK O97, LS20b, PJ14, WZS22, Yil03]. Massiv e [ML

W23, Qia22, ZPWW22].

Matc h [Gar89, GIR20]. Matc hed [DZ04, HT20]. Matc hed-Mo del [DZ04].

Matc hing

[AI11, AKKL21, BCHL20, GIR20, JR03, LZ19, MS03, Ro d84, Rub86]. Math

[LZ95]. Matrices

[ABJT22, DL20, EL

W19, HL16, KLZ20, LLF22, LSS16, RF15, TMH

+

23].

Matrix [Cha20b, FFX16, GW88, HKY

+

23, LS20a, LL T

+

15, LFWT18,

LS20b, LSCX22, P or02, SX20, YDI23]. Matter [BB87]. Matters

[BK12b, CO19, Mer99]. Matthew [Bon20, PM22]. Max [CZ18].

Max-Linear [CZ18]. Maxim um [CKY85, DG02, F

QX14a, FSC03, FH98,

GHPS22, Lum95, P or02, Ro d16, SM83]. Maxim um-En trop y [Ro d16].

Maxw ell [SSBD15]. McF adden [CP98]. MCMC [Era01, HMvdB12]. MD

[MN16]. Mean

[A C93, BDK07, Cha15, Cha20b, CJZZ18, Due97, F re85, GL16, KP11, KSD98,

L VV23, LK93, Mar87, P er90, PV92b, ST18, T a y02, VP93, V og98].

Mean-Rev erting [Due97]. Mean-Structure [Cha20b]. Mean-V ariance

[BDK07, GL16, L

VV23]. Means [Bel87, PW22, Pfe91a, PB91]. Measure

[BHLM07, Bla89, CPP18, Est98, HHPS19, HLQS17, IOS90, K

CBB97, Qua88].

Measured [DMP19, PPS19]. Measuremen t

[A WX20, ADS09, A

V86, BI15, Bla89, BH84c, CHSS04, CK19, Cle85, CI87,

FS88, Gas85, GK18, Gor89, HK01, HPH87, HP89, HD21, HI01, HT20,

JSSvN20, JM91, KS08, Kok87, LG89, LK88, Los85, MR

W12, MlM87, Mor87,

Mor85, NPF11, OTZ91, Pis95, Rog87, Sc h87, Shr89, SH05, V er12, Vin85a].

Measuremen t-Error [Sc h87]. Measures

[A CD09, BCCL19, BMW23, Cal91, CW96, CF

G95, Ca v22, DFK19, EN94,

GSS07, HH16, Hil85, HW84, Hog19, MN88, PJ20, RS94a, ST89]. Measuring

[AJ05, AL84, A

V86, A

CH03, BS95, CT97, CG00, Dag87, DG96, EH19, GM97,

GHY92, GPP98, HI97, HF86, KPS00, Kro83, LS16, McC97, Rat12, RS22,

ST18, ST20, W ri83]. Mec hanism [KL90]. Mec hanisms [FB99]. Media

[CO W21]. Median [A

C94, F re85, HCP11]. Median-Un biased [A

C94].

Mediation [GLLZ23, HLM16, LLCL22]. Mediator [CHW20]. Mediators

[GLLZ23]. Medicaid [CHSS04]. Medical [DMMN83, HO84, HS89, Ko w16].

Medicare [L

T12]. Medigap [L

W19b]. Memories [Che20]. Memory

[AS12, BK07, Che93, Che20, Da v04, DR

V20, GG95, HW95, LS98a, L

V00,

OR T08, PQ10, Qu11, Siz13, Smi05]. Men [LZ95]. Men u [KKB94].

Merc handising [AL95]. Message [BB89, BB02, Kor19, VP93]. Messy

[ST89]. Meta [GSC03, VP92]. Meta-Analysis [GSC03, VP92]. Metal

[CM88]. Metals [Mor93]. Meteor [LN20]. Metering [HMI95]. Metho d

[And02, Are02, BSS22, BN02, CF02, Chr96, CT01, GH02b, GdXPE16, HS99a,

HW02, HS85, Im b02, JLG04, KL90, Kew20, Mel05, R

W98, SWY02, T au86b,

Xu00, YT07, Yit91, Y ou88, ZWL22, ZLS19, ZWZL22, dBM90, vdHH86].

Metho d-of-Momen ts [JLG04, T au86b]. Metho dological [TY89].

Metho dologies [F om86]. Metho dology [SL20, WD96]. Metho ds

[BL88b, BCHL20, BISW23, CZ14, CP08, DL87, DL92, DF20, DP22,

FMB

+

98a, GHS23, G´ om99, JSW02, Jan88a, JMP16, KKPS22, KS96a,

LMN22a, MPTK91, MVVZ19, MKL07, PR

C84, PPL94, PT18, PT23, RS94b,

SW12, T au90, TU90, TT06, Tsa16]. Metric [Ros08]. Mic higan [MN88].

Micro [BGR93, GK18]. Micro-Lev el [GK18]. Micro computers [dlV85].

Micro data [DL89, HW90, McG95, P aa88]. Micro econometric

[DFPS11, MS97, Qia22]. Micro economics [KW97]. Microstructure

[A CD09, CP19, HL06a, JLK14, W o o00a]. MID

AS [GM13]. Migration

[F re92]. Military [BZ13]. Mimic king [BR08]. Mind [MO88]. Minded

[KT19]. Minflex [Ram94]. Minim um [AA

W11, CPP18, GN15, KT95,

MJY19, Mar87, NW95, P o w22, RKL22, SJS18, SM83, WB04]. Minorit y

[AK84]. Minorit y/White [AK84]. Min t [vdKH89]. Miracle

[Chi85, Deh03]. Misclassification [OS20]. Mismeasured [CL

T22, Lew12].

Mismeasuremen t [BBD20]. Missing

[BMM20, Bre19, CL

T22, CLQ20, GM83, KR W

+

14, LCZT22, LLL19, Lit88a,

L ¨ ut86, MQZ22, Mol10, NPF11, NP86, QZL15, ZL

WW20b]. Missing-Data

[Lit88a]. Missp ecification [GK14, GZ84, MTW23]. Missp ecified

[CR16b, CR16a, Luc00, P at19]. Mitc hell [RR94]. Mix [AAFS23]. Mixed

[Bab22, CG08, FHDS11, GKK20, LR08, LR

W09, LLL20, MPV16, Ng08,

R V19, RL

YZ22, SS15, WlMCP98, X

CZK21, Y an20a, ZZZ

+

22]. Mixed-Data

[R V19, RL

YZ22]. Mixed-F requency [Bab22, CG08, MPV16, SS15].

Mixed-P oisson-Regression-Mo del [WlMCP98]. Mixed-T yp e [X

CZK21].

Mixing [KP11]. Mixture

[DBCB19, GA10, GK08, HGSS23, HL

WY14, KDM20, LeS92, LM92, LZLL17,

Lie98, LR03, MR

W12, RF

G20, SSBD15, W at00, W at03, WD96].

Mixture-Amoun t [RF

G20]. Mixture-Mo del [LM92]. Mixtures

[CDS20, Ham91b, KW04b, KS94, Sw a03a, WHK

CS14]. Mobilit y

[AMS19, A

WX20, MLR19]. Mo de [KPS20, W ec89]. Mo del

[Ab e99, Abr03, AB88, ABJT22, AS96b, And01, A

T11, ABD19, BCR90,

BKT11, BD

W96, BH09a, BGR15, BCCL19, BF05, BCP19, BBCL20, BT14,

BN12, Cai94, CFLS19, CHL18, CL87, CST18, Cat20, CKP13, Cha15, CL17,

CSZZ17, CG19, CWW20, CHW20, Che20, CZ19, CP98, Chr90b, Col90,

CKL11, Dan92, Da v04, DL20, DZ04, DMS99, DMMN84, DM94b, EYZ20,

Erm91, FLZT22, FL

TS19, FL

YZ20, FT12, FP01, FB92, F

O05, FP84, F re86b,

FHDS11, FSK08, FSTO04, Gag90, GA10, GKMV09, Ger88, GR

W84, GP17,

Go o93, GM20, GMS87, Gur91, HHL18, HM89, Hal94b, HS19a, HS96b, Hau96,

He23, Hil85, HPS96, Hos23, HYSW16, HpK23, HW10, Ing90b, JV

C94, JS10,

Juh14, KWD13, KLP08, KDM20, Kar95, Kea92, KS98, KN89, KW19, KL08,

KMV10, Kot85, KP11, KHT05]. Mo del

[Lab90, LS20a, LL90, LS07, LL

W90, LM92, LC85, LS87, LH99, L

T12, LLZ16,

LS20c, L TY

+

22, LHYZ22, LGG22, LLCL22, Lin86, Lit83, LMN22b, LSU11,

LdV99, Lux08, MV88, MPV16, McC19, McD87a, ML88, MB88, McG90,

MR W12, Mel22, Mil87, MPV20, MS88a, Mos91, NS96, NC92, NTGK22,

NP86, OP18, PZZ20, PX21, PRM99, PSW04a, PT17, PGC84, RL

YZ22, RE12,

RZLH22, Ren23, R

U01, Rog87, RAL99, Ros98, RE05, SH23, Sc h83, SC03,

SL20, SCS20, SK91, Sim90, SV16, SLL98, Son10, SV88, Str03, ST22b, SW95,

T au90, T er85, Tsa85, Tse87, TT02, T uz22, WlMCP98, WZ00, WL21, WW96,

XZW14, Xie23, XWSZ22, YO19, YZK19, YLL19, YLN17, ZWZ12, Zha20,

ZS14, ZL

WW20b, ZWZL22, ZLLC23, ZT06, dHM90, vdKK03, vdKH89].

Mo del-Assisted [Ren23, ST22b]. Mo del-Based

[FSK08, GR

W84, Hil85, JS10, Kot85, NP86, PGC84]. Mo del-Selection

[LH99, SW95]. Mo deling [AMS19, Abr85, AR88, A

G10, ABD19, BGKS04,

BO16, BFP06, Can92, CNR20, Cha15, CT18, CR12, CHLR92, DDP23, DP22,

DLSZ23, GGKS98, GSC03, GHS09, GKK20, HHK19, HH16, HKR97, Hsi89,

Ing90a, JR90, Jar87, KWD13, K

G15, Kea97, KN89, KBR95, KMF05, Kon98,

K OS00, LM00, LGL

Y16, Lie98, MSW85, MKL07, MHB19, OP15, PSD14,

PSW04a, PY17, Pro12, SH87, SCS20, Smi00, Sta88b, SSBD15, Sw a03b,

TT83, TW14, VSV99, WV22, X

CZK21, ZW93, ZS15, ZSZ20, dBE98, vO00].

Mo dels [A

GU04, A

W00, AIPR18a, AIPR18b, AR91, AFFT22, A

CR19,

A T14, AAMW20, A

T17, AB22, A

C94, And94b, A

CL11, Ang01, AMNP18,

AL18, AK13, A

GV19, AP06, BF15, BFZ98a, Bae22, BN07, BW15, BLL16,

BK07, BHKN10, BMP10, BR08, BHZ20, BA

T83, BR

W12, Bau18, BL05,

BCD17, Bel87, BCHK16, BCW16, Bel04, BR89, BH97, BO01, BMY04,

BC89b, BH09b, BGG22, BHL23, BG05, BP18, BT89, BJ06, BB22, BCM10,

BGL20, BC05, Bur94, BW84, CCN23, CGT17, CCKR17, CMKSW03, CT93,

CW96, CGJ19, CH14, CdM19, CR16b, CR16a, Car84, CCO23, CNT20,

Ca v22, CKLGS12, CHT17, CS86, CT90, CF99, CGL13, CD

Y13, CGLS18,

CL TY23, CGZ19, Che22b, CMT19, CT01, Cla96, CM12, CG12, Col93, Col91,

CS20, Con90, Cre17, CZ18, CHNY22, Da v04, DL20, DSSW07a]. Mo dels

[DS98, DGJ20, DK00, Die15c, DBCB19, DFP11, DGP20, DNW98, D

W04,

DPWY23, DMMN83, Due99, DS13, D

V04, EH90, EGR91, Era01, Erg19,

ELZ13, FL

W96, F

QX14a, FMT97, FL

YZ20, FLSVP04, FFK18, FM90, FSC03,

FS97, FRS83a, FH98, FSW23, GLL93, GLLS11, GK14, GIR19, GPY23,

GK08, GS16, GPD15, GHPS22, Gos02, Gos10, GN15, GdXPE16, GS91b,

Gre94, GK03, GGW14, GS03, GM13, GL13, GL20, GLLZ23, GT96, GE12,

HK19, HR91, HS99a, HK14, HL16, Han19, HHL

+

22, HS96a, HL83, HP11,

HH19a, Har91, HT83a, HF89b, HK92, HHK

O22, HO84, HLR87, HM16,

HW20a, HS16, HV03, Hof91, Hog19, HLZ04, HK17, HPP00, HW20b, HJL22,

HT22, Hos18, Hos19, HSZ22a, HLZ22, HF19, HK

O20, HLM15, IP12, IRS15,

Ish22, Isk20, JPR94a, JPR02, JMZ18]. Mo dels

[Jor99, JLR11, Juo18, KW04a, KW22, KW04b, KW90, Kap10, KSS23, Kas22,

KR92a, KP10, KST11, KT18, Kim93, Kim01, KK15, KSW22, KKS22,

KSW16, Ko c10, KS94, KP03, KLGS10, KPS13, KB04, KLS12, KLS15, KP95,

Kor10, Koz20, Kra86, LZ87, Lan97, LL07, LeS92, Lec95, Lec09, L

YY22,

Lew12, LD96, L

T00, LHLF02, Li11, LLL11, LSX15, LZLL17, L

W19a, Lia12,

LQZ19, Lie98, LR03, Lin97, Liu14, Liu21, LLLZ23, LMN22a, LNS11, Lou07,

Lu22, LSS19, LXY22, Lum95, L

TvD03, L

W18, LZGL23, LP96, MLST20,

MSW83, Mar85, Mar87, Ma y86, McG91, MABF08, MT06, Mey88, MR

W19,

Mon97, MW22, MT85, MT02, NW13, NS05, NP90, NEV15, Olm09, OJLD18,

OLBvD20, OS89, O

V84, PSSE20, PPR03, PHPY20, PX22b, PR

C84, PRPS22,

PF19, Phi10, Pie84, PZ19, P or18]. Mo dels

[PT18, PT23, Qia19, Qia22, R

CW83, RS15, R

T01, RF

G20, San17, SW22a,

Smi02, SOK01, SL99, Sta08, SW22b, SMU13, SQ17, SWJ19, SL11, SSBD15,

Sw a03a, SW95, TU90, TM86, TT06, TR86, Tsa85, Tsa89, Tsa93c, Tse89,

T uc92, T yr83, UY23a, UY23b, VLS90, V el22, VV99, VDP00, WL

W19, WS20,

WZ22, WZS22, W ar89, W at00, W at03, W ei86, W er99, WK91, Wil93, Win95,

W ol87, kWM90, WZ20a, WSX22, W ¨ ut20, XZ23, XHL20, XZ22, YL17,

YQZ18, YDI23, ZZZS19, ZWL22, ZWLL22, ZG22, ZL

T23, ZL

WM23, Zha15,

ZH19, ZLS19, ZL15, ZL

Y17, ZZZ

+

22, ZC17, dJ00, dBM90, vO00, BS89].

Mo deration [Cam07]. Mo dified [Cai23, LH99, QW20]. Molinari

[CMM23, Mor23, Gua23, Hon23]. Momen t

[An t83, BSS22, CHL18, Cha92, Che07a, Da v04, FS19, GW14, GKR12,

HKYZ20, Isk20, JJR18, SW21, T ao19, Zil97]. Momen t-Based

[An t83, Che07a]. Momen t-Condition [Zil97]. Momen t-Implied [GW14].

Momen ts [And02, Are02, BLC20, BN02, CZ14, CF02, Ca v22, CSZ22, CR23,

Chr96, CT01, F ri22, GH02b, HS99a, HW02, Im b02, JSW02, JLG04, Kew20,

Kn ¨ u15, SWY02, T au86b]. Momen tum [Joh02, LL94, Y ao08]. Monetary

[AJK18, BH94, BI15, Car06, DG96, DM91, F

O05, GKMV09, GSS07, Jus98,

LM00, MP83, Pie83, PGC84, RR94, RDP95, Ser88b, SW90, VP93].

Monetary-Asset [DG96]. Money

[Bar83b, BS87b, BI15, BF89, Car06, CK08, Co c89, Cra86, EN94, Fis92,

LeS92, Mel90, P oi91a, Rad83, R

W96, RDP95, Ser88a, Ser95, SW88].

Money-Demand [Fis92]. Money-Supply [LeS92]. Monitoring

[Ana09, CO

W21, GH91, SBK18]. Monotone [RH04, Tsi22]. Monotonic

[BS08, Dol99]. Monotonicit y [F

G20, JL23, Mel05]. Mon te

[AS96b, BC89a, CW01, DF15, GO98, HM89, Har91, HLR87, Lum95, Ra y90,

Ril91, Sc h89, vdKH89]. Mon thly [Bel87, BWH86, Gbu89, KMMP22, MN16].

Moreira [P el21]. Mortalit y [BK16, FHDS11]. Mortgage [FB99].

Mortgage-Rate [FB99]. Most [LK93, Shi00]. Mo v emen ts

[BKW19, CM88]. Mo v es [MT99]. Mo ving [Ali84, BCD17, DL87, D

W93,

Gos02, GN15, GS03, HS96a, MM03, SK91, Sta08, TT06, Tsa89].

Muitinomial [MPTK91]. Muitinomial-Based [MPTK91]. Multi

[BR08, BCP19, DMMN84, FH23, HR19, Kn ¨ u15, NWK10, OLBvD20, PT11,

PT12a, Qua19, WL21, XZW22, ZWZ22]. Multi-Asset [BCP19].

Multi-Beta [BR08]. Multi-F actor [OLBvD20]. Multi-Horizon

[PT11, PT12a, Qua19]. Multi-Index [NWK10]. Multi-Kink [ZWZ22].

Multi-La y er [XZW22]. Multi-Ob jectiv e [FH23]. Multi-P art [DMMN84].

Multi-P erio d [HR19]. Multi-Step-Ahead [Kn ¨ u15]. Multi-Threshold

[WL21]. Multic hoice [VSV99]. MulticolIinearit y [SH87].

Multidimensional [WD96, XZL20]. Multifactor [YLL19]. Multifractal

[Lux08]. Multifrequency [LZZ20]. Multifrequency-Band [LZZ20].

Multilateral [DF20, HT06]. Multiline [CRZ19]. Multinomial

[BN12, KW04b, Kas22, Kea92, LC85, LMN22a, LMN22b, Tse87, WK91].

Multioutput [KBZ89]. Multip erio d [Dua88, K

C85]. Multiple

[APW20, Aud06, BMW23, CC23, CG12, Co o98, DM95b, FSK08, GFdH87,

GK08, GMP85, GPP98, Inc93, KW22, KP10, KR W

+

14, KW19, LD19, LPS22,

LD96, LLF22, L ¨ ut89, MSW83, MS03, PZ19, Pro08, Rub86, Shr89, SW22a,

TT83, T

A89, WZ00, WHYC22, Wil93, YL17, ZL

T23].

Multiple-Change-P oin t [CC23]. Multiple-Indicators [Shr89].

Multiple-Threshold [YL17]. Multiple-Threshold-V ariable [ZL

T23].

Multiple-V alued [PZ19]. Multiple-Vin tage [CG12]. Multiplicativ e

[CS20, KP11, VM89, WV22]. Multiplier [Hal90]. Multip o w er [Kol20].

Multipro cess [LeS92]. Multipro duct [DBS84]. Multiv alued [A

CL19].

Multiv ariate [A

T11, BHZ20, BL05, BDK07, CPDH15, CKL11, Dan92, DS90,

DFP11, EYZ20, ELZ13, FSC03, GS10, GL16, GM83, JLR11, Kar95, LS07,

LS20b, LGL

Y16, LNS11, LSU11, LZGL23, MN88, MB88, McE17, MR

W19,

NEV15, Ott90, PG06, R

V19, R

TW12, RF15, RF

G20, SU22, TT02, WZS22,

YO19, YLN17, ZH92, ZZZS19, ZSZ20, vdKH89]. Multiw a y

[CGM11, CKMS22, MNW19]. Multiy ear [Ott90, ZH92]. Multiy ear- [ZH92].

Multiy ear-Ahead [Ott90]. Museum [FLM

+

19]. Mutual

[FLM23, LD19, WHT22]. My [P oi91b, Gal93, Gew93, T au93c, Zel93].

N [SW21]. NAIR

U [DG06]. Naiv e [L

VV23, GGW14]. NAPM [DL92].

Narrativ e [GKR22a, GKR22b, Kil22, PM22, RR22]. National

[Bra90, CGR07, Gh y90, GH95, dL90, vUS87]. Natural [DPES19, Mey95].

NBA [HJS20]. NBD [MS88a]. NBER [FM97]. Near [RF01, SK91, W ri00b].

Near-Regression [SK91]. Nearly [Gos02, Gos10, P an91]. Negativ e

[BD Y11]. Neglected [BK07, HMS17, HS85, Y ou88]. Neither [BC01].

Nelson [BR95, KMV10, TTW95]. Neo classical [SW94]. NER

C [NP85].

Nested [BS89, CM12, SW22b]. Net [CZ14, CHL18]. Netherlands [IV95].

Net w ork [BCO23, BKW19, BGL20, CO

W21, GS16, GHT22, HHK19, HJS20,

HYSW16, Jo c18, LFWT18, LLPZ20, Liu14, PHPY20, RZLH22, WLZT22,

WHW22, XWSZ22, ZTCW15]. Net w ork-Based [PHPY20]. Net w orks

[Byk23, CS22, Don22, GPI13b, HS24, JJKL21, JJKL22, KMP23, LC22,

MLZ22, Mel22, R

W22, SW95, WF22, XZW22, YL

YJ22, ZW23, ZK22].

Neural [R

W22, SW95, ZW23]. Neutralit y [McG91]. New com b [BCCP18].

News [BCM22, HS19a, ST22a, ZHCB16]. News-Driv en [ST22a]. Newsy

[Tho20]. Next [JS85]. Nikk ei [A

CW97]. No [AR91, JY21]. No-Crossing

[JY21]. No dal [MHCP22]. No dewise [CC

¨

OU19]. Noise [BR

Y13, CP19,

HL06a, HP13, JLK14, LZZ20, Mar87, NV12, PY09, WKX23, kWM90]. Noisy

[BBCL20, LJ18, SX20, V ar16]. Nominal [P oi91a]. Non

[BDK07, BD

Y11, CZZ22, Cre17, FH98, JS10, KL08, KLS15, LL19].

Non-Gaussian [BDK07, CZZ22, Cre17, FH98, JS10, KL08, KLS15, LL19].

Non-Negativ e [BD

Y11]. Nonacceptable [RAL99]. Nonadaptiv e [PPR03].

Nonadmissibilit y [FP01]. Nonaffine [IRS15]. Noncausal [CNR20, F ri22].

Nonclassical [A

WX20]. Noncompliance [BCFFL19, CF15, Ren23].

Nonconstan t [GR15]. Nondecreasing [FP

AB02]. Nondifferen tiabilit y

[DM95b]. Nonexp erimen tal [MRZ92a]. Nonhomothetic [SW90].

Nonignorable [BMM20, CLQ20, HR19, Sta88b]. Nonin v ertibie [Tsa93c].

Nonin v ertible [Gos02, GN15]. Nonlinear

[A CW97, BH97, BH09b, Bie00, Bre01, Cla96, Col93, Das91, DM91, DH20,

ELZ13, EH19, FL

YZ20, F uh92, GGS96a, HK17, KLS15, L

T19, Lob03, Mar83,

MB88, Olm09, Qi99, Rac01, RR94, Sim90, ST18, TU90, XZ22].

Nonlinearities [KV13, ML88, dL98]. Nonlinearit y

[BK07, HM16, HP85, JS98, VFL99]. Nonmark et [KSS09]. Nonnested

[CK08, EN94]. Nonnormal [CDJW10, LL10, MJY86]. Nonparametric

[AJ05, Aiz91, AF

AA22, A

WX20, Ana09, AF

O21, BDB14, BKT11, BH09a,

BFV22, Bie00, BR

T12, BCM10, CT16, CCO23, CI03, CGLS18, CGZ19,

DH20, DU12, FZ18, FFK18, Gre89, JGL19, Juh14, Kal22, KSW16, L

W09,

[F eu23, Gur91, LG20]. P ositiv e-v alued [F eu23]. P ossibilities [Gor89].

P ossible [INT21]. P ossibly

[BDK07, BG23, GN15, Luc00, PV03, P at19, SL01, WHYC22, ZL

WM23].

P ost [BCW16, DS90, LXHT22, ZW93, Cle14]. P ost-Deregulation [DS90].

P ost-En umeration [ZW93]. P ost-Selection [BCW16, LXHT22].

P osterior [BW22, Inc93, K

OS94b, MRZ92a]. P osteriors [D

W93]. P ost w ar

[Gh y90]. P otency [FB97]. P oten tial

[DG06, EJP05, GLLZ23, Kut94, MHB19, Pro08]. P oten tially [CK22].

P o v ert y [BD09, Bla89, NPF11, T ar07]. P o w e [RR97]. P o w ell [KT18, Sil01].

P o w er [Aiz91, AL

T08a, BBC04, CL93, EJP05, HLM05, HP10, Kim05, MP05,

NS96, PV92a, PTZ86, Pro08, Ra y90, Ros05, R

W09, Son12]. P o w erful

[BV05, DPWY23, LK93, Shi00]. PPP [Li99]. Practical [CPP18, DP22].

Practice [LLSW18a, LLSW18b, M ¨ ul18, V og18, W es18a]. Prea v eraging

[HP13]. Prea v eraging-Based [HP13]. Prebisc h [BV05]. Prebisc h-Singer

[BV05]. Precautionary [Cag03, FP97, Nor94]. Precious [CM88]. Precision

[HPH87, W ri83]. Predetermined [Mon97, MB13, Zil97]. Predict [CL17].

Predictabilit y [A

G05, Ana09, AHL

T23, BHW09, Cam07, DH20, F

OTY20,

GP12, GP17, IR05, Jac00, LZ18, MV18, MR

W19, PT11, Qi99, Rac01, R

U01].

Predictable [BH93, CHN97]. Predicting

[BJOS99, CG17, LD96, RKL22, RAL99, WTC84]. Prediction

[Byk23, Col91, D

W20, FL

TS19, F ri22, GKMV09, GK83, GPD15, Has87,

Kim01, LS87, LZW

+

22, LNB10, L ¨ ut89, MV91, Qua88, SOK01, V al88, W an96,

XHL20, YQZ18, ZL

WM23]. Predictions [A

CL11, EMW09, KW04b].

Predictiv e [BP22, CD

Y13, CM09, CM12, DH20, DM95a, DM02, Die15a,

GHL T19, GP12, GP17, Han05, HV87, HD21, Juh14, LLP15, Mal83, MR

W19,

NP90, PG93, PT92, PT03, Son12, SU22, YLPC20, ZLLC23]. Predictors

[HGSS23, SW12, WL

TL20, X

CZK21, YF22, ZZZ

+

22]. Preference

[BM23b, DLP19, Gua23, Hon23, LPS99, Mor23, Mos91, Sal95, VSV99].

Preferences [Bar83a, CMM23, DHS19, GK18, GSA04, HD85, SW90, Y og08].

Pregnancies [AK

O12]. Pregnan t} [KLL20]. Prein terv en tion [KKPS22].

Preliminary [Bra90, Gro86, MP83, NW91, TR86]. Preliminary-Data

[MP83]. Premia [BR08, BGR15, Che07b, HR

V20, NPW93]. Premium

[AFT20, FID16, Guo98, HK19, KMN05, L

TU15, LZ18, LP03, YQZ18].

Premiums [BG93, BTZ04]. Preparation [Ano83c]. Preparations [BGR93].

Prescription [BGR93]. Preselection [FS22]. Presence

[BR Y13, BP22, BT01, CF

G95, CF15, GKMV09, Gh y87, GR15, HP13, INT21,

NPF11, OHS14, PR

C98, PT03, VFL99]. Presen t [BSS01, P ak11]. Press

[MV91]. Pretest [Hal94b]. Pretested [KP22]. Pretesting [Ilm90].

Prev alence [DHZ10]. Price

[A CvD22, AES86, AL95, A

GV19, A tk83, BS87a, BK12a, BK15, BB05, BGR93,

BKW19, Bra07, CM88, CL17, CE08, DM84, DO95, DZ04, D

W85, DFPS11,

FLS07, FE22, GKP00, Gra97, Ha y89, HK86, HT06, HLM15, HW10, Jai89,

JR90, JW99, Ker85, KBR95, Koh83a, Kon98, Kot84, Ko w16, LPV03, L

W18,

MM92, McG91, Mel18, MF05, MKL07, MY18, MPV20, MT99, MS99, NTP94,

OG86, Oh t87, O

V84, PZ90, Ran88, Ra v06, Rog87, SJS18, Slo87, Son10,

VM89, V al88, V al91, V er12, WV11, W

GBM12, ZL23, ZA92, ZA02, dHK14].

Price-Induced [BS87a]. Prices [BGKS04, Bau18, BHMR19, BCG85,

CDS20, DP19, ELL

V97, FE22, GR89, HSZ22b, Ing90a, KV13, Kim90, Lie98,

L T04, NV12, OG86, Olm09, P at86, RS92, Ric93, RDP95, RE05, Ser88a,

Shi00, Tim01, V ar16, WJS08, Y og08, ZC17, vH89]. Prices-Statistical

[BHMR19]. Pricing [A

GU04, AL84, AFFT22, AF

AA22, AFT20, BFZ98a,

BCCL19, Bur94, CZ19, DS90, F

OTY20, FLSVP04, F re86b, GS10, GR12,

GMS87, GL13, HS96a, HPS96, HV03, KKB94, KBR95, Koh83a, Li11, MB88,

PR T00, PRPS22, XZ23, YZLZ23]. Primal [Mor85]. Primary [Mor93].

Primary-Metals [Mor93]. Prime [Due99]. Primitiv e [BN07]. Principal

[FLM

+

19, HT14a, ZL22]. Prior

[AAMW20, B¨ au13, GP98, He23, Ko c10, PG93, Ro d16, Ros08]. Priori

[T er85]. Priors [Kou13]. Priv acy [BS92]. Priv ate [DMT06, MS96, MNO85].

Probabilistic [MM10, Wic23]. Probabilities

[A CR19, HL22, Joh87, KLGS10, MRZ92a]. Probabilit y

[BBK12, BV87, DHL14, EMW09, L TY

+

22, QZL15, SWW88, T

A89]. Probit

[BN12, He23, Kea92, Lec95, LMN22a, LMN22b, T er85, T uz22, WZ20a].

Problem [Hil86, JR22, KS08, Sc h87, VP92, W es15, W ol00]. Problems

[DM95b, HS93, HL22, Kok87, Los85, PF84, QZL15, SH87]. Pro cedure

[KW04b, Kap10, LD19, Sil86, W an96, ZS15]. Pro cedures

[CLLM03, Hil85, Jai89, Mal83, MG84]. Pro cess

[Ali84, AR88, Ano95c, CFS09, FS23, GGS96a, MT96, P an91, P op84, Qui95,

SL00, Sen03, WHK

CS14]. Pro cesses [Agu10, BGKS04, BCS08, BD

Y11,

CPR23, DP87, DP02, Due97, DP22, DG02, F eu23, Fli97, FS19, F ri22, Gri93,

Han92, Han02, HL

WY14, JK02, K

G15, L ¨ ut84, L ¨ ut86, LRS99, MT99, PG06,

R TW12, RF

G20, TZ19, T a y03, ZK05, ZCZ

+

21, ZZZ20]. Pro curemen ts

[A CJK22]. Pro duce [SW94]. Pro ducer [BGR93]. Pro duct

[BB05, Bra90, DBS84, Gh y90, PF

A00, dL90]. Pro duction

[An t83, BH94, CFM11, Das91, FL

W96, F om86, HPSW88, HV87, KSW16,

K CBB97, Kum87, K

GM91, Lin86, L

YZ22, NSR88, O

V84, Ros98, San20b,

SS84, ST89, SY98, Tsi22, YCJK20]. Pro duction-F ron tier-Based [ST89].

Pro duction-Smo othing [Ros98]. Pro ductiv ely [BDJ12]. Pro ductivit y

[A CH03, BT14, Cal91, Kro83, Mor85, NSR88, V an08, WW09, Wil09, YP08].

Pro ducts [DHW17, Hau99, L

W19b]. Professional [EMW09, GW09, JS19].

Profile [CLQ20]. Profiler [Gar89]. Profiles [BT14]. Profit [BH94, BG92].

Profit-Driv en [BG92]. Profitabilit y [CGK97, HW84]. Profits [Y ao08].

Program [Ang95, A

CL19, FMB

+

98a, GO

V84, HS19a, JR03, Mel90].

Programs [Deh03, JS99, Lec09, RMS88, TN92, W ai85]. Progress [TD84].

Progressivit y [BFZ98b]. Pro jected [Che22a]. Pro jecting [CHLR92].

Pro jection [HKY

+

23, Lab90]. Pro jections [GIR19, GL19, W o o00a].

Pro jections-IV [GIR19]. Pro jectiv e [ZZZ20]. Promise [KLL20].

Prop ensit y [BCHL20, CLQ20, CHLR92, FIL

+

23, HHK11, JR03, MT09].

Prop ensit y-Score [JR03]. Prop er [IRR22]. Prop erties

[Aie13, BE96, BT01, CsL94, CdH96, Chr96, Cla96, Da v04, GW14, GS91a,

HHY96, HC94a, HC94b, Hof91, Ko o91, K

OS94b, KR94a, KR94b, LMS09,

LS98a, Lum95, McG91, MR

W19, Oom06b, Sc h83, T au86b]. Prop ert y [Yil03].

Prop ortional [FHDS11, SC03, Tse89]. Prop ortionalit y [Li99]. Prosp ects

[APW20]. Protot ypal [KS98]. Pro vision [Das08, FID16]. Pro visional

[BT89]. Pro xies [GKR22a, GKR22b, Kil22, PM22, RR22]. Pro ximate

[PX22a]. Pro xy [CO19, CK19, JL22, LS22, dNS23]. Pseudo

[AKKL21, GDG

+

05, Juo18]. Pseudo-Matc hing [AKKL21]. Pseudo-P anel

[GDG

+

05]. PSID [Pis95]. Publiations [Ano86g]. Public

[A C03, Ha y89, MS96, MNO85]. Public-Go o d [Ha y89]. Publications

[Ano85d, Ano85e, Ano85f, Ano85g, Ano86h, Ano86i, Ano86j, Ano87f, Ano87g,

Ano87h]. Pulp w o o d [Lin86]. Purc hase

[BG05, CP98, MT96, PSD14, SC03, SW94]. Purc hase-F requency [BG05].

Purc hases [BFP06, MHB19, MS88a, PR

C98]. Purc hasing

[BBC04, CL93, HLM05, HP10, Kim05, MP05, PV92a, Pro08, Ros05]. Pure

[HW10, Son10]. Pure-Jump [HW10]. Pursuit [LQZ19, ZWLL22]. Puzzle

[AKLS20, CL

TY23, MP05, R

W09, Sto88a]. Puzzling [MNO85].

QML [L

YY22]. QMLE [HK14, ZL15]. Quadran t [LG20]. Quadratic

[Chr90a, Chr90b, D

W88, Gre94, HP13, McG90, MJY86, V ar16]. Quadrature

[T au90]. Qualitativ e [DL92, Due99, Due05, HF89b, KL90, Tse89]. Qualit y

[CM93, DH89, Gar89, Ger88, GH91, GO

V84, LB16, ME04, NTP94, OG86,

Son10, dHK14]. Qualit y-Adjusted [NTP94]. Quan tal [T er85].

Quan tifying [A

CvD22, DL92, Ham13]. Quan tile

[BGG22, BCFFL19, CPDH15, FXMFY20, F

GH19, FM13, GLLS11, GPX23,

GCC11, GK05, GR11, GM20, HZ22, Ish22, JY21, KB10, Ko w16, LR08,

LLR13, L

W19a, LLL20, Lia12, L

W18, MQZ22, NEV15, PR G

+

22, QY19,

TK10, TXL

T22, WL

TL20, WW09, WZ15, W ¨ ut20, XKZ21, XWSZ22, YT07,

YZLZ23, YCLL23, ZWLL22, ZWZ22, ZW23]. Quan tile-W eigh ted [GR11].

Quan tiles [DH22, SW20, ST20]. Quan titativ e [MR91a]. Quan tit y

[BS95, Kon98]. Quarter [Bra90]. Quarterly [Alv04, NP86, SW88]. Quasi

[F QX14a, GH22, GHPS22, Ham91b, L

YZ22, Mey95]. Quasi-Ba y esian

[Ham91b, L

YZ22]. Quasi-Exp erimen tal [GH22]. Quasi-Exp erimen ts

[Mey95]. Quasi-Maxim um [F

QX14a, GHPS22]. Question [PJ20].

Questionnaire [PBC95]. Questions [BBK12, Jae97].

R [F re85, Sim85]. R&D [A

C03]. Race [Gra97]. Racial [BK05]. Raffaella

[PM22]. Rail [R

W86a]. Railroads [Kum87]. Rallies [BMP10, MMS12].

Random [BHL92, BC89b, BH09a, BG05, Bre19, CT90, CSZZ17, DBS84,

DLP19, HMS17, HL16, HT22, HpK23, JV

C94, Jor99, KW22, KMF05, Lit83,

PR T00, PF19, Ser95, Tse89, T uz22, WZ20a]. Random-Co efficien t [BHL92].

Random-Co efficien ts [BG05, JV

C94]. Random-Time [Jor99].

Random-V ariance [PR

T00]. Randomization [Cai23, Ken95, Seo20].

Randomized [Ren23]. Randomness [Ali87]. Range

[BJ06, Erg19, HM16, R

T00]. Range-Based [BJ06]. Rank

[Abr03, BD

W96, Bre01, CMKSW03, CT18, DFP11, GI11, HJNR98, L

V15,

L TTL19, LPS99, P os00, SL00, SH23, Seo23]. Rank- [GI11]. Ranking

[Kap23]. Rankings [LB16, VSV99]. Ranks [FFK18, W ri00a]. Rao

[BGMP21]. Rate

[A OS00, BHW09, CKY85, CST18, CG00, DS90, Due99, FB99, GR89, GD89,

Haa96, HLZ04, Kim90, KK15, LCZT22, LKFL22, Mil87, Mis95, Nie04,

PRM99, R

W86a, R

T01, R

W96, RAL99, She92, SMU13, VZ11, W ol87, ZC17].

Rates [AB02, Aru20, Aud06, BB89, BB02, BMP10, BHW09, BI15, BB87,

CCKR17, Che93, CE05, CT22, CLR14, Co c89, Dua88, EG98, FK

O97, F re92,

HW95, HK94, HS96c, HPP00, Hsi89, IM97, K

C85, Kim90, Kim93, Kim05,

Kla05, KK92, KMV10, LM94b, LSS19, Smi02, VP93, XKZ21, Yil03, Zho96,

ZL Y17, vUS87]. Ratings [CGT14]. Ratio [A

G07, CsL94, CR01, CCL22,

FK O97, GP98, Li05, MOT22, MPV20, RH04, T ao19, W ri00a]. Rational

[BG01, BL88b, Boh91, HL83, Hof91, PRM99, Zar85, dJ87].

Rational-Exp ectations [Boh91, Hof91, PRM99]. Rationalit y

[Ing90a, JM91, PT12a, SvD06]. Ra w [Kn ¨ u15]. Reaction

[JLG04, dRJH11, KNW22]. Reactions [ZHCB16]. Read

[Kil22, PM22, RR22]. Reagan [CJW86]. Real

[A GJT14, A

CvD22, A

CW97, ADS09, Aru20, AP06, BK12a, BK15, Bru92,

CP08, CM09, Cla11, CG12, Cle17, CFS09, DTU06, GKMV09, Gew88b,

Gh y90, GPR13, HH11a, IM97, IR05, Iv e01, KV13, KK15, Ko o91, LMS20,

LS98a, MM92, Mis95, PR

W06, P oi91a, QW20, SS15, SZ20].

Real-In terest-Rate [Mis95]. Real-Time

[A CW97, ADS09, BK12a, CP08, CM09, Cla11, CG12, Cle17, CFS09,

GKMV09, GPR13, IR05, LMS20, MM92, QW20, SS15]. Realit y

[CM12, JJK20, Run87b, Run02]. Realized

[ABJT22, A

CD09, BR

Y13, BCCL19, CGLS18, DH22, HL06a, HH16, LSS16,

Nie07, Oom06b, OJLD18, V ar16, YO19, YLN17, ZS14]. Really

[AK84, JJK20]. Realtime [FW09]. Reanalyzing [FP

AB02]. Reapp earance

[Bar83a]. Reappraisal [TY89]. Reassessing [AL95]. Receiv ed

[Ano85d, Ano85e, Ano85f, Ano85g, Ano86g, Ano86h, Ano86i, Ano86j, Ano87f,

Ano87g, Ano87h]. Receiv ers [Dag87]. Recession [MA23]. Recessions

[Ca v22, R

W09, Sta08]. Recip es [Gh y00]. Recipiency [McC95].

Recommendations [Jae97, LLSW18a, LLSW18b, M ¨ ul18, V og18, W es18a].

Reconciled [KMMP22]. Reconciliation [JSSvN20, Wic23]. Reconciling

[CMW23, GMP11, Jae97, MAB

+

23]. Reconsidered [Phi87, Zue03]. Record

[Str22]. Record-Sp ecific [Str22]. Records

[ABS93, But85, Car85, JS85, W ai85]. Recourse [RZLH22]. Reco v ered

[CO99]. Reco v ery [HHL

+

22]. Recreational [GT96]. Recurren t [NTGK22].

Recursiv e [BLS92, IR05, Lab90, O

V84, PPR03, T a y02]. Redirecting

[Gol84]. Reduce [P o w22]. Reduced

[BD W96, CMKSW03, FW09, Olm09, SH23, T er85]. Reduced-F orm

[Olm09, T er85]. Reduced-Rank [BD

W96, SH23]. Reduction

[BH09b, Bra07, LS20b, LZ19]. Reemplo ymen t [T

A89]. Reexamination

[Sto88a, T uc92]. Refereeing [Ano95c]. Reference [CGL20, Y og08].

Reference-Dep enden t [Y og08]. Refined [FLM23]. Reflections

[And00, KLL20]. Reform [L

W09, VB95]. Reforms [HS89]. Refreshmen t

[HR19]. Regime [AB02, AvdBL20, BTZ04, Cai94, CHT17, GP12, Ham94,

Kim93, KK15, NPZ01]. Regime-Sp ecific [GP12]. Regime-Switc hing

[KK15]. Regimes [Aud06, BJOS99, Co o98, Jus98]. Region [MM19].

Region-Sp ecific [MM19]. Regional

[BZ99, CHN97, F om86, KPS00, LM90, PR98, PSW04a]. Regions [HL22].

Register [L

W09, MR

W12]. Regression

[Bab22, Bae22, BBD20, BD

W96, BI20, BFV22, BG23, BCIK22, BS08, BT01,

CC

¨

OU19, CMKSW03, CW96, CPDH15, CD

Y13, CGQ20, CZZ22, Col91,

CR83, CR84, Das91, DM10, DM99, DC86, DZ04, Don19, FXMFY20, FMT97,

FLM16, FL

YZ20, FSC03, FH19, GLLS11, GPX23, GSC03, GI19, GHL

T19,

Gol84, GRL13, Gre84, GLLM20, Gur91, GE12, GM83, Hag83, HHL18, Han17,

HHK O22, HS85, HW90, HZ22, HF87, HV23, Ioa95, Ish22, Iw a91, JZ23, JY21,

dRJH11, Juh14, KP10, KPS20, KW19, KB10, LL T

+

15, LP12, LK93, LLP15,

LLL20, LL

Y20, LZW

+

22, LHYZ22, Lia12, LLL19, LXHT22, MQZ22, MSW85,

McC19, MB88, Mel05, MB84, Mou87, MW22, NK84, OHS14, PZZ20, PX21,

PR G

+

22, PLCW22, PR

C84, PF84, QY19, Qua88, Rac97, RS15, SK91, SK20,

TK10, T a y02, Tsa85, T yr83, VLS90]. Regression

[WlMCP98, WLJ07, WL

TL20, W es01, WN89, WHK

CS14, WZ15, XHL20,

XKZ21, XWSZ22, YT07, YLPC20, YCLL23, Y ou88, YF20, ZWLL22, ZLS19,

ZL WW20a, ZWZ22, ZW23, ZZZ

+

22, ZLLC23]. Regression-Based

[BT01, T a y02]. Regressions [BGS22, BLC20, DH20, F

GH19, GP12, Han92,

Han02, HSA87, RL

YZ22, RJ23, R

W22, Siz13, Yit96]. Regressor

[GP17, Lew12]. Regressors [Ang01, CFLS19, Car01, Hos18, HV23, JS20,

KSS23, LP12, MK01, MV91, Mis95, MB13, OHS14, RS09]. Regular [EYZ20].

Regularized [DKM23, LHM20]. Regulation [R

W86a]. Rein terpreting

[Erm91]. Reject [BC89b]. Rejoinder [A

V05a, AIPR18a, A GO

+

14b,

A GS20a, AL

T08b, BM23a, CR16b, CR84, DSSW07b, Die15b, F

QX14b,

FRS83b, GKR22b, GPI13a, HL06b, HC94b, HT14b, JJKL22, KM09a, KR94b,

LLSW18b, M ¨ ul14b, PT12b, PSW04b, WZ20b]. Related

[Bla89, GNK86, Hof91, MS18, VLK04, VLS90, Wil83]. Relating [Bor85].

Relation [CO19, Co c89, FV95, Nie07]. Relations

[BG93, GK96, HP10, Kon98, SW96]. Relationship

[BBC04, HHW91, KR90, Kro83, Met98, NV12, Ser88a]. Relationships

[CM88, EPFK15, HPH87, PR

W06]. Relativ e

[App85, HHPS19, Kak84a, KJA

G85, McG91, NG89, Ril91, Slo87, ZO04, vH89].

Relativ es [K

C85]. Releases [CG17]. Relev an t [Sle98]. Reliabilit y [dL90].

Reliable [FL97, QW20]. Remaining [JR22]. Remarks

[Gal93, Gew93, T au93c, Zel93]. Remem b ered [BR95]. Ren t [V er12]. R ´ en yi

[HMR20]. Rep eated [BFP06, Pfe91a, kWM90]. Reply [BH84b, BH85,

BL88a, Cha93b, CR88a, DM94a, EK93a, FMB

+

98b, F re86c, GGS96b, HF89a,

HS88, Jab85, JPR94b, Jan88b, Kak84b, Kak85, KR92b, KS96b, KR94a,

KR94b, Lit88b, LS98b, MRZ92b, McD87b, McN86b, MR91b, MS88b, Ott92,

Pfe91b, P oi91b, Run87a, SB89b, Sto88b, T au86a, Vin85b, W ri85]. Rep ort

[And05, And06, ALN07, ER

T88, Gew91, Gew92, GH02c, GH03, GH04b,

HW11, LNHW10, NL08, NL09, P oi89, T au93a, T au94, W o o00b, Pie83].

Rep orted [FL83]. Rep orting [KSM97, SvD06]. Rep orts [GO

V84, MO88].

Represen tation [PPT92]. Represen tations [RS94b]. Repro ducing

[DB08]. Researc h [A

GS20b, Bon20, HHW91, JW99, MN16, McG95, PBC95,

T ab20, T am20, W o o00a]. Researc hers [Jae97]. Reserv ation [ELL

V97].

Reserv e [A GO

+

14a, LPV03, Pie83, JLG04, Sal95]. Residence [AHI99].

Residen tial [GGKS98, HK94, LS94]. Residual [BA

T83, KD00, Nie04].

Residual-Based [KD00, Nie04]. Residuals [DM99, LL10, San17].

Resolution [LZW

+

22]. Resolution-Wise [LZW

+

22]. Resolv e [W es15].

Resort [V os16]. Resource [DLP19]. Resp ond [SY

A08]. Resp onden t

[BL93]. Resp onse [AL84, A

CL11, Bel04, BD01, CSZZ17, CG22, Due99,

D V04, GM83, HT83b, HS16, Koh83b, LA84, Lin97, MMG

+

06, MO88,

NWK10, R

W86b, R

W96, T er85, Tse89, dNS23]. Resp onses

[DL92, GMP11, HR

V20, Ko c10, K

OS94b, MN20, NSS07, W ri00b].

Restauran t [Xie22]. Resto c king [SBK18]. Restricted [Ell00, MB88].

Restriction [Bar83a, BN12, CK19, Xie22]. Restrictions

[Bau18, BB22, Cha92, CDJW10, DLP19, FL97, GKR22a, GKR22b, Gos10,

GJ01, GPP98, Kil22, KLGS10, PM22, Ram94, RR22, T ao19, T er85]. Results

[FL97, FP84, Gec23, GKR12, Jai89, MAB

+

23, Sil86, SM83, VP92]. Retail

[AJL96, CRZ19, KT95, KBR95, PSD14]. Retailer [SBK18]. Rethinking

[W es15]. Retiremen t [Agu10]. Retrosp ection [Ana09]. Retrosp ectiv e

[KSM97, MO88, NP85]. Return

[A G10, AK95, AHL

T23, BC91, CO19, Co c89, Des07, EPFK15, F

OTY20,

HCP11, K

C85, LL94, LZ18, MM09, MN95a, PQ10, P oi92, Siz13, SMU13].

Returns [AB88, Ana09, A

V07, ABD15, BA

T83, BKT11, Bek95, BCSS20,

CD09, CM02, Che07a, Con90, CR88b, DH20, Dos05, DP13, GSA04, GM20,

GS06b, HS96b, HP85, Jac00, JLP23, Joh02, KWD13, Kar95, Kli01, LL

W90,

LK88, Lux08, MM00, MV18, MPV20, MlM87, OJLD18, Qi99, Rac01, Rit86,

TV15, T uc92, W at00, W ol00, dL98]. Rev ealed [Sal95]. Rev en ue

[CJW86, Gor89]. Rev en ue-F unction [Gor89]. Rev erse

[CR83, CR84, Gol84, Gre84, Iw a91, MB84, WN89]. Rev ersible [Asa02].

Rev ersion [VP93]. Rev erting [Due97]. Review [Ano93a]. Reviews

[BG88, CRL

+

85, CR

TO86, CBC

+

87, DCW

+

86, DJA88, DC85, KP87, Mil85,

MOJ

+

86, NNH87, NNW88, P A C85, SB88a, W CM

+

86]. Revised [Gbu89].

Revision [Cle17, CFS09, JSSvN20, KK12]. Revisions [CG17, DL87, dJ87].

Revisited [AJK18, DP19, LN20, Ser88a, W ol00]. Rew ards [BDJ12]. Rice

[BCG85]. Ric h [BGS20, Man15, MVVZ19]. Ridge [DC86, DKM23, ZLS19].

Ridge-Regularized [DKM23]. Righ t

[AS20, BFV22, DMP19, Ha y89, PPS19, SvD06]. Risk

[A CvD22, AKLS20, AFT20, A

CJK22, AF

O21, BG93, BR08, BTZ04, BM23b,

BK16, Bau18, Ber01, BGR15, CO19, Che07b, CZ19, CG00, DPS22, DDP23,

DBCB19, DL89, Edw08, EO10, EPFK15, EH19, FID16, FH23, GLLS11,

GA10, GCC11, GSA04, Gua23, GJP02, Guo98, HK19, HHPS19, HPZZ21,

Hog19, Hon23, HR

V20, HLQS17, KL08, LZ18, LP03, LK88, Luc00, LSZ14,

Mor23, NR

W01, OP18, P aa88, T a y19, W eb00, XZW14, ZO04, Zha20].

Risk-Av ersion [A

CJK22]. Risk-Managemen t [Luc00]. Risk-Return

[CO19, EPFK15]. Riskiness [Sho11]. Riv erside [Deh03]. Rob erts

[F G84, Mil84]. Robust [And18, AKKL21, BGMP21, BV05, CGM11,

CKMS22, CK08, CHNY22, FXMFY20, FLM23, HHL

+

22, HH04, IM10,

Jan88a, Kim22, KM09b, LSCX22, MH17, MW22, OP13, PR

C84, PT18, PT23,

RI12, TM19, T a y03, WLJ07, WHYC22, W es14, WW09, W u19, Xie23].

Robustification [Son12]. Robustness [GP98]. R

OC [L

Y18, YLP22]. Role

[Che07b, FHL

W00, GR12, HPSW88, KV13, LN20, MNO85, P ak11, Ros08,

Rot15]. Rolling [A

G02]. Rolling-Sample [A

G02]. Ro ot

[BLS92, BBC04, BK12b, Can98, CSZZ17, CC97, DH12, DK00, EG98, Gh y90,

Hal94b, KS94, LM94a, Mac94, NPZ01, P an91, PGFF94, P er90, PV92b,

RSW18, RF01, SW21, Sen03, SL99, TS01, T a y02, W es14, W es15, W es18b,

W ri00b, ZA92, ZA02]. Ro ot- [CSZZ17]. Ro ot-N [SW21]. Ro ots

[BT01, FH94, Hal94a, Sc h89, Sc h02, SK99]. Rotating [V al91]. Rotation

[Sol86]. Rounding [MM10]. Ro y [BKT11]. Rubin [DKM23, MS03]. Rule

[BK91, Ros08, Sim90, W eb00]. Rule-of-Th um b [W eb00]. Rules

[FS91, GR11, IRR22, Ing90a, LH99]. Run [BK11, BJ99, Co c89, FL97, Gos10,

GS91a, Har83, K

OS94b, MTLJ97, MM09, MPV20, Mor92, Pic01, TWW13].

Running [BBD20]. Ruud [KT18].

S&P [A

CW97, PdV06, PT00]. Sacrifice [CR01]. Sales

[AJL96, A

CL11, GGKS98, LSCX22, PSD14, TN92]. Sample

[Ali84, All90, AS96a, A

G02, AK95, BHL23, BCHL20, BE96, CEL23, CR16b,

CR16a, CsL94, CF15, CdH96, Chr96, CLLM03, Cla96, Don19, DMMN84,

GH22, GNK86, GKR12, Gro86, HHY96, HLR87, Hof91, HS99b, HLZ04, HL22,

Hos19, HLM16, JS98, Jar87, Kot87, Lum95, Mer99, Nev03, PZZ20, Pre95,

PT18, PT23, R

W86b, RI12, TT83, V al91, V os16, W ol87, ZT06, vdKK03].

Sample-Audit [Pre95]. Sample-Selection [DMMN84, HLR87]. Sampled

[KMR19, ZTCW15]. Samplers [DF15]. Samples

[Bra07, CT97, HR19, HKKP01, SM83, ZL

WM23]. Sampling

[A C93, ABS93, Cui20, DZ04, Due99, Hor98, JL23, KLS15, Kot84, NP90,

Oom06b, PR G

+

22, SWW88, Sc h83, TM86, V al88, WNG89]. Sargan [Are02].

Sa ving [FP97, HP89, Nor94]. Sa vings [BFR97, BMM97, Cag03, Cle85]. Sa y

[FID16, R

W96]. Scalable [LMN22b, ZWZL22]. Scale

[AB22, Con90, EN94, OTZ91, R

V19]. Scaled [ZL

WW20a]. Scales

[JS87, YSD03]. Scaling [CP10, WD96]. Scan [CZ19]. Scanner

[Mel18, Rei99, dHK14]. Scatterplot [Dol99]. Sc hemes [Oom06b]. Sc holl

[F er97]. Sc holl-to-W ork [F er97]. Sc ho ol [LZ95, NW95]. Sc ho oling

[AK95, Des07, Kli01, PvP06, SMU13]. Sc ho ols [BDJ12, ER

T88, MNO85].

[CW96, Mar87, Rit86]. Squares [Hag83, HLR87, HKY

+

23, Jan88a, Lab90,

NV12, Phi10, Qua88, YCJK20, ZL

T23]. Stabilit y

[CH95, Car06, DMP19, HS99a, HLR

+

22, L ¨ ut89, Ost19]. Stabilize [vUS87].

Stabilized [Hor98]. Stable

[AL89, CF99, CR88b, F ri22, LL

W90, Li15, McC97, Oli87]. Stable-La w

[AL89]. Stage [CLLM03, EKM87, GHPS22, JSS88, Kra86, MHB19, V al91].

Stages [P op84]. Staleness [KR23, ZL23]. Standard

[FFX16, GHR87, HT06, KKPS22, RS92]. State [AP06, BCR90, BH93, Car84,

Cre17, CEJ

+

12, FE22, F re86a, F re92, GSA04, Kea97, Kli22, KLGS10, KB04,

KLS15, MKL07, MPV20, PX22b, Pro12, Qia19, RE05, TH83].

State-Dep enden t [BH93, Car84, GSA04]. State-Space [KLS15, Qia19].

State-Switc hing [AP06]. State-to-State [F re92]. State-V arying [PX22b].

Statemen t [Zel83]. States

[Bar85, KK15, ZCZ

+

21, Bar85, Bie00, BFHM11, Cra86, F er97, GD89, Hau91,

HP89, HH83, Kar95, Kim90, KM08, KMMP22, MLR19, RS94a]. Static

[BHKN10]. Stationarit y

[BT03, GHL

T19, HLM05, LMT96, LH99, T a y03, W ri00c]. Stationary

[Ali84, AMNP18, BGKS04, D

W20, GS91a, HK14, HGSS23, HW20b, Nie07,

P an91, PY09, Sen03, Shi00, WV22, XKZ21, Zha15]. Statistic [IM10, TM19].

Statistical [AR88, Ano84c, BD09, BHMR19, BL88b, Che12, CM93, Gh y90,

GH91, Goi85, HHPS19, HC94a, HC94b, HYSW16, JS85, KR94a, KR94b,

Lit86c, MS03, Nef93, NTGK22, PR

T00, Ro d84, Ro d16, Rub86, SvD06,

T au86b, W ri83, ZLS19, ZFSC00]. Statisticians

[Don22, JJKL21, JJKL22, LC22, MLZ22, WF22, ZK22]. Statistics

[A V05b, BC11, CHLR92, ER

T88, FMT97, Gbu89, HPSW88, HS24, HMR20,

Isa90, MV91, Nor85, RJ23, RMS88, Seo23, T ar07, Ano00c, Ano01, Ano02d,

Ano03a, Ano03b, Ano04b, Ano04c, Ano05c, Ano05d, Ano06b, Ano06c,

Ano07c, Ano07d, Ano08c, Ano08d, Ano09c, Ano10c, Ano11c, Ano13c, Ano13d,

Ano15c, T au93b, GH02a, TR93]. Status [CHW20, DKT17, FHDS11, McK18].

Steel [Rog87, TD84]. Stein [FS91, LZGL23]. Step

[BSS22, Hof91, Hos19, KW90, Kn ¨ u15, MT85, MT02, PR G

+

22]. Stephen

[Y ou88]. Stev en [Sim85]. Stic kiness [FLS07]. Stic ks [AvdBL20]. Stic ky

[GR89]. Sto c hastic [ABS99, AS96b, And01, And18, An t83, AHPT19, BCR90,

BMY04, BC11, BB20, BCCL19, BT14, CCP13, Cat20, Cha15, CK22, CKY23,

CHW20, CL

TY23, Chr90b, Cla11, CI87, Col90, CHL88, DE13, DP13, FL

W96,

FT12, FH98, Gag90, GSC96, GS10, Had99, HS96b, Hen22, HPS96, HW20b,

HJL22, HpK23, HLM15, Ing90b, Ioa95, JPR94a, JPR02, JMZ18, KB04,

Lab90, LS20c, LNS11, MK01, MPV16, McG90, MHCP22, NSR88, NTGK22,

PG06, RS92, R

TW12, ST10, Sel89, SW22a, Sim90, Smi02, SLL98, SL99,

T au90, TU90, TT06, Tsi22, W an03, YO19, YZK19, ZFSC00, ZS14, dHM90].

Sto c hastic-Co efficien ts [CHL88, NSR88]. Sto c k [A

CW97, AB88, AKLS20,

A V07, BC91, BMP10, BO01, CD09, Car06, CM02, CHN97, DF11, DH20,

Due97, GS06b, HCP11, HP85, JJR18, JLR11, KWD13, KNW22, Kar95,

LL94, LL

W90, LZ18, LS98a, L

V00, L

T04, MM00, MN95a, MM92, MY18,

MPV20, M ¨ ul18, NTGK22, P at86, PQ10, Qi99, Rac01, R

T00, Ric93, Rit86,

R U01, Shi00, Tim01, T uc92, W es18a, W ol00, YDI23, ZHCB16, dL98].

Sto c k-Mark et [A

CW97, BO01, Due97, JLR11, LS98a, L

V00, MN95a].

Sto c k-Price [MM92]. Sto c k-Return [LL94, MN95a]. Sto c k outs [SBK18].

Sto c ks [A

CD09, HHPS07, MKL07]. Stone [Y ou88]. Store [A

CL11].

Store-Lev el [A

CL11]. Stores [CRZ19]. Strategic [BHKN10]. Strategies

[CGK97, GKP00, L

VV23]. Strategy [BL93, BN12]. Stratification

[FLM

+

19, GR

W84, Kot85]. Strictly [KR92a]. Strik e [BGR15]. String

[AJK18]. Strong [BV05, IP12]. Strongly [ARBS87, LS02, M ¨ ul14a, P os00].

Structural [A

T17, And94b, A

GS20b, Bae22, B¨ au13, BB20, Bon20, BS20a,

BT03, Cal91, CR01, CWW20, HS99a, Han97, HL83, HT83a, HW04, KW22,

KNW22, KW97, KP10, Kew20, KMN05, Ko c10, LM00, LL90, Lan97, LL10,

LL19, LLL22, LLF22, L ¨ ut89, Mar85, Mel22, Olm09, PPR03, Pro08, Qui95,

RS94a, Ros98, SL00, SL20, Smi22, SW96, T ab20, T am20, T au86b, Tim01,

V el22, WZ00, WL21, WV11, W ol87, ZLLC23, dBM90]. Structural-Change

[Han97]. Structure [A

CW97, An t83, BMP10, BTZ04, BHZ20, BR

W12,

Bau18, BC89b, Cha20a, Cha20b, CP98, Cla96, CHL88, Die15c, DGP20,

EG98, FLZT22, Gh y94, GL20, Isk20, KLZ20, KBZ89, KMV10, LFWT18,

Seo20, Ser95, She92, SW95, WL

TL20, YCLL23, YLL19, dJ00]. Structured

[Aud06, Jus98]. Structures

[AS96a, Aru20, LZ18, SWJ19, Sw a03a, WHYC22]. Studen t

[FSC03, GR

TZ22]. Studies [P o w22]. Study

[AL89, AS96b, BC89a, BMM20, CKY85, Co c89, DL92, DH89, ELL

V97, F re85,

F re86a, GdXPE16, HM89, HV87, HT83a, Hau96, MZ23, PS92, Pis95, SB89a].

Subann ual [HS93]. Sub domain [Sto90]. Sub ject

[A C93, Cle17, KK12, PZZ20, TR93]. Sub jected [GPP98]. Sub jectiv e

[BBK12, BdB18, BL88b, EMW09, OS20]. Sub optimal [Ash85].

Subsampling [ML

W23, Qia22, ZPWW22]. Subset [EKM87, GK96].

Subsidies [A

C03]. Substitutabilit y [Ser88b]. Substitution [CFM11,

DG96, DF20, EH90, Gor89, GB87, HK86, NR

W01, P ak11, TD84, W eb00].

Substitutions [P ak11]. Sufficien t [LZ19, YYX20]. Suggestion [Mil84].

Sum [Qua88]. Summary [FMT97, GO98, NP85, Pie83]. Sums [BGKS04].

Sup [CCKR17]. Sup-Norm [CCKR17]. Sup erior [Han05].

Sup erp opulation [Kot84]. sup ervised [LCZT22]. Supplier

[KM08, SBK18]. Supply [AA

W11, Bar83b, Blo19, Chi85, CO99, HS85,

JGL19, LeS92, Oku11, PS92, R

W86b, Rog87, Y ou88]. Supply-Side [Chi85].

Surfaces [MMG

+

06]. Surv ey [ ¸

CD22, CMW23, DL92, GO

V84, HV87, HS96c,

HT20, KL90, KSM97, Kot87, LZ87, MR

W12, MAB

+

23, MN20, PT11, PJ20,

PFS98, PBC95, RMS88, SY

A08, SWY02, ZW93, ZHB23, dNS23]. Surv eys

[ABS93, BL93, HS93, Lit88a, MM10, Pfe91a, T ar07, TH83]. Surviv al

[BdB18, L

W97]. Susp ensions [BS98]. Sustainabilit y [Qui95]. SV AR

[BB22, Gos10]. SV

ARs [JL22, V ol22]. Sw edish [DO95]. Swings [Kla05].

Swiss [vUS87]. Switc hes [AB02]. Switc hing

[A CR19, AP06, BCD17, BP18, Cai94, CST18, CCO23, Ca v22, CHT17, CE05,

Due97, F

O05, Go o93, GM13, GLLM20, Kim93, KK15, Kn ¨ u09, KHT05,

LdV99, Lux08, NPZ01, Smi02, SLL98]. Switc hing-Regime [Cai94].

Symmetric [BH94, SD87, SK99]. Symmetrically [ABA99]. Symmetrized

[FLM23]. Symmetry [CJZZ18, Con90, Li99, Psa16, PV22]. Symp osium

[Ang95]. Sync [YLP22]. Syn thetic

[BISW23, CLQ20, KKPS22, Kli22, LHYZ22, P o w22]. System

[Bar83b, Cha87, Che12, Erg19, GG90, HH83, LSZ23, Ram94, R

W86a, Smi00,

TWW13, VP93, ZW93]. Systematic [HK86]. Systematically [L ¨ ut86].

Systemic [FH23, OP18]. Systems [CS22, DG96, D

W85, D

W88, Fis92,

GG95, HJNR98, HW90, LPS99, MY18, Mos99, O

V84, R

W98, vHPP04].

T [JS20]. T acoma [MT03]. T ail

[AFT20, BS20a, CEL23, DPS22, DLSZ23, EH19, FID16, GI11, Hog19,

HKKP01, KK92, LL

Y20, Luc00, McC97, SCS20, Zha20]. T ail-Index

[HKKP01]. T ailed [AS12, CKL11, DPS22, F

QX14a, FZ13, OJLD18, YL17].

T ails [LS20c]. T ale [BB89, JJK20]. T arget [CT01, PRM99]. T arget-Zone

[CT01]. T argeting [MP83, YF22]. T ariffs [Kas09]. T astes

[A T17, BS87a, Luo02, OG86]. T ax

[ABS93, BFZ98b, CJW86, CHLR92, GG90, Pre95]. T axes [Bar85, Blo19].

T axonom y [McE17, PY17]. T eac her [GR

TZ22]. T eac her-to-Classro om

[GR TZ22]. T eac hing [RMS88]. T eam [HJS20]. T ec hnical

[Kum89, ST89, TD84]. T ec hniques [Col91, DG02, FK86, LM90, McN86a].

T ec hnological [ML90]. T ec hnology [GMP11, KBZ89, YP08]. T een

[AK O12, FLM

+

19]. T eenage [JJK20]. T elephone [Hau99]. T ell [MR

W19].

T emp erature [LA84, Sea93]. T emp erature-T rend [Sea93]. T emp ered

[DF15]. T emp oral [GGKS98, JMP16, LM94b, Mar99, RS95]. T emp orally

[Erm91]. T emp orary [Kas09, Ric93]. T ender [JT95]. T ension [LS16].

T ensor [BCIK22]. T en ure [BT14, Gar89]. T erm

[Aru20, BTZ04, BR

W12, Bau18, BC89b, CGK97, CS20, Die15c, EG98,

FBB06, Gal93, Gew93, Haa96, KMV10, LZ18, MPV16, She92, Smi00, Smi02,

SW95, T au93c, WL

W19, Zel93, dJ00]. T erm-Structure [dJ00]. T est

[BGMP21, BZ13, BCS08, BR

T12, Cai23, CT16, Can98, CH95, CL95, CW92,

DKM23, FLM20, FH90, FW03, Gar89, GHL

T19, Gre89, HMS17, Han05, Ha y89,

HHW91, HS99b, HMR20, JS98, JLP23, Juh14, KSS23, LK93, LM94a, LLP15,

MF05, NS96, Ng08, OR

T08, OP13, PGFF94, PT92, PTZ86, Psa16, Qu11,

R V19, RJ23, Rit86, R

U01, SD87, Shi00, SQ17, Tse87, WS20, ZZZS19, ZZZ20].

T esting

[AJ05, A

GU04, Aiz90, A

G05, An t83, BSS22, BK07, BCCP18, BT22, Ber01,

Boh91, Bos96, BK12b, BZ20, Bre19, CGJ19, CEL23, CJZZ18, Che18, CPP18,

CK08, CT01, CS20, DE13, DH12, DHL14, DTU06, DNW98, EYZ20, EJP05,

EK93b, EC06, ES01b, ELZ13, FW05, F

G20, F ra19, GR15, GRSY11, Go o96,

GJ01, GS91b, GS91a, Gre94, GSY01, GL13, Hal94b, HS99a, HJ00, HH11a,

HH19a, HD21, Hog22, HP10, HLR

+

22, JR22, Kap10, KP10, KSW16, Kn ¨ u09,

KFL03, KMP23, L

T19, LL T

+

15, LD19, LPS22, Li99, L

TY19, Lob03, LG20,

LZGL23, LRS99, MLST20, MS89, Mos91, NS10, Ng06, Nic89, PW22, PRPS22,

P er90, PV92b, PY09, PY19, PdV06, PJ14, PT18, PT23, Rac97, RH04, SL00,

San17, SW21, ST10, SK91, SL99, Son12, SRdCFB18, SU22, SU09]. T esting

[SS13, SC17, Tsa93c, VFL99, V og98, WZS22, W es15, W es18b, WP83, WSX22,

XZ23, ZZZ

+

22, ZLLC23, lT85, vdKK03]. T ests

[Aiz91, Ali87, A

G07, AS12, AK06, AN91, AMR

T22, AHL

T23, BN05, BR08,

BLS92, BC89a, BDB14, BDK07, BBC04, BSS01, BR89, BC11, BFZ98b,

Bre01, BV05, Bur94, BE96, BT01, BH03, BT03, CMKSW03, CT93, CPR23,

CsL94, CCL22, Che07a, CC23, CM09, DM10, DM99, DK00, Die15a, DR

V20,

DFP11, DFK19, DU12, EN94, EG98, F

GK20, FFK18, FK

O97, FH94, F

G00,

FMT10, Gh y90, GZ84, Gro86, GL16, GLLZ23, Gur91, Hal94a, HM89, Hal90,

Han92, Han97, Han02, HLM05, HLN98, HLZ22, INT21, IR05, JM91, Kan85,

Ken95, KD00, KM09b, KW92, Lec95, LH99, LLL11, L

TTL19, L

W15, LZZ20,

L ¨ ut89, Mac94, McC19, McG91, ML90, Mis95, NS10, NPZ01, Nie04, P an91,

PT12a, RF15, RI12, San20a, Sc h89, Sc h02, Sen03, Seo20, SK99, SL01]. T ests

[SW22b, SB19, SW88, T ao19, TS01, T a y02, T a y03, WKX23, W ar89, W es01,

W es14, WY23, W ri00a, W ri00c, YLPC20]. T ext

[GGW14, KMM21, P el21, Sin21, WL

W19, X

CK21]. T ext-T erm [WL

W19].

Theil [Bla89]. Their [Fil94, LSS16, McK18, Sea93, TR86, WJS08]. Them

[HO84]. Theorem [All90]. Theoretic [KLP08, KS94]. Theoretical

[BG93, HPH87]. Theory [AJK18, BLS92, B¨ au13, BHMR19, CM96, DMP19,

DTU06, FP97, GNK86, Gec23, HK14, HP13, HH19b, JMZ18, KD00, Kot84,

MB88, Nic89, Ost19, Sal95, She19, Sle98, SW94, VZ11, dNS23]. There

[AR91, Deh03, KS17, Nef93]. Thesis

[Ano96a, Ano00c, Ano01, Ano02d, Ano03a, Ano03b, Ano04b, Ano04c,

Ano05c, Ano05d, Ano06b, Ano06c, Ano07c, Ano07d, Ano08c, Ano08d,

Ano09c, Ano10c, Ano11c, Ano13c, Ano13d, Ano15c, W o o98]. Thic k [AS12].

Thic k-T ailed [AS12]. Thic kness [McC97]. Third [Ha y86]. Third-Order

[Ha y86]. Thirteen [A

OS00]. Though ts [T ab20]. Three

[G´ om99, GLLM20, Sic94]. Three-P ass [GLLM20]. Threshold

[A T11, BBC04, CGT17, CCKR17, CHT17, CIL

Y17, CMT19, ES01a, FKK99,

GR11, GP17, GS03, Han17, HS16, KP03, LS02, LLZ16, NW13, SC17, TZ19,

WL21, YL17, YF20, ZWZ12, ZL

T23, Zha20, ZLLC23]. Threshold- [GR11].

Th um b [Ing90a, W eb00]. Tidw ell [SY94]. Tie [Seo23]. Tie-Break [Seo23].

Ties [BKW19]. Tilted [XP11]. Tilting [GdXPE16, K

CR17]. Tim b er

[ELL

V97]. Time [A

GJT14, A

CvD22, A

CW97, Abr85, A

C93, AR88,

AAMW20, And94b, AK06, AHI99, A

W84, ADS09, AF

O21, A

V86, AP06,

BGS22, BN05, Bal93, BR

Y13, BCO23, BK12a, Bek95, BH84a, Bel87, BH02,

BW19, BGR15, BS20a, BK12b, BH84c, Byk23, CCP13, Can92, CH95,

CJW86, Car84, CL87, CNT20, CKLGS12, Cha15, Cha22, CP08, CT90,

CGLS18, CGZ19, Che22b, CT18, CM09, Cla11, CG12, Cle17, CFS09, CR12,

CKL11, CW86b, CM96, DPS22, D

W20, DBCB19, DR

V20, Due99, DG02,

DLSZ23, EH90, ELZ13, FK86, FH90, FZ13, FSK08, FSW23, F uh92, GPY23,

GFdH87, GDG

+

05, GKMV09, GCC11, GK83, GHS09, G´ om99, G´ om01,

GHPS22, GS91a, GM20, GPR13, GMS87, GPP98, GL16, GHT22, HM89,

Hal94b, HL16, HGSS23, HV87, HP11, HT83a, Har85, HF89b]. Time

[HK92, HHK

O22, HS85, He23, HM16, HPS96, Hog22, HLZ04, HK17, HK

O20,

IR05, JS98, JMZ18, JK02, Joh02, Jor99, Kal22, KN89, Kim93, Kli22,

KYK

+

21, KL08, KMV10, KSS09, L

T19, LS02, LeS92, LMT96, Li11, LZLL17,

LGG22, LS15, LA84, LHM20, L

TY19, Lit83, LMS20, LdV99, LXY22,

L TvD03, LZGL23, L ¨ ut89, MLST20, MSW83, MSW85, Mar83, Mar85, MM92,

MG84, Mel05, Mer99, MSU10, ME04, M ¨ ul14a, NP97, Nef93, NK84, OP18,

Ott90, PSSE20, P e ~ n90, PPT92, P er90, PV92b, Pic01, QW20, RS15, RF15,

R U01, RS95, RF01, RE05, SH87, SS15, SD87, SL01, Sil86, SH07, Sim85,

Smi05, SS06, SW96, SWJ19, T a y02, T a y03, TM86, TT83, TMH

+

23, TT02,

V G97, WZ00, WS20, WHYC22, WZS22, W ec89, W ei86, W ol87, kWM90,

WZ15, XZW16, X

CZK21, Y am16]. Time

[Y an20b, Y ou88, ZH92, ZSZ20, ZL23, dJ00, dBM90, vdHH86, TT06].

Time-Changed [Li11]. Time-Dep enden t [Car84]. Time-Dumm y [Mel05].

Time-In v arian t [HK17]. Time-of-Da y [LA84]. Time-Series

[AR88, HV87, HM16, L

TY19]. Time-V arian t [ME04]. Time-V arying

[A CvD22, AAMW20, BR

Y13, BGR15, Cha15, Cha22, CGLS18, CGZ19,

Che22b, CT18, CKL11, DBCB19, DLSZ23, FSW23, GPY23, GCC11, GHS09,

GL16, GHT22, HL16, He23, HK17, HK

O20, Joh02, KMV10, LeS92, LGG22,

LdV99, L

TvD03, MLST20, OP18, PSSE20, SWJ19, TT02, W ol87, WZ15,

ZL23, HHK

O22]. Time-V arying-P arameter [KN89].

Time-V arying-P arameters [F uh92]. Timely [MOZ07]. Times

[A CS15, Cle85, Cui20, MABF08, RE05]. Timing [CP98, JLP23, SC03]. T obit

[JZ23, HSA87, ZWZ12]. T ogether [KKPS22]. T olerance [AKLS20]. T o o

[BKW19]. T op [CPP18, V ar16]. T oru [PM22]. T otal [DBS84, MPTK91].

T ourism [CF99]. T ournamen ts [VZ11]. T race [BN12]. T rac king [VKR06].

T racy [MLZ22]. T rade [A

OS00, KT95, KR90, MT09, lT85]. T rade-offs

[lT85]. T raded [Kim05, MS18]. T rading

[A G05, BS98, BJ99, FV95, JLR11, LL94, Lie98, L

V00, SH87, W at00].

T rading-Da y [SH87]. T raditional [Jan88a, RJ23]. T raining [Lec99].

T ransaction [HW10]. T ransaction-Lev el [HW10]. T ransactions

[Cra86, Rog87, RE05]. T ransfer [Abr85, YP08]. T ransformation

[Abr03, GHNS09, KST11, KKS22, WW20, ZS14]. T ransformation-Kernel

[WW20]. T ransformations [Dol99, Gh y97]. T ransformed

[HSZ22a, HF87, YT07]. T ransien t [MSW83]. T ransition

[F er97, KDM20, KS17, L

TvD03, Mor93, R

U01, VFL99]. T ransitional [Fil94].

T ransitions [BMM97, DM94b]. T ransitory [KHT05]. T ranslating [PG93].

T ranslog [Ha y86, Ser88b]. T ransmission [MT18, Sho11, W

GBM12].

T ransmissions [Kar95]. T ransparency [A

GS20b, Bon20, T ab20, T am20].

T raps [DKT17]. T ra v el [vdKK03]. T reatmen t

[AI11, AHL15, APR19, AvdBL20, BCFV23, BCFFL19, CL

T22, CF15,

CHW20, FHLZ20, FFL13, FLM

+

19, FJ08, FM13, Hei22, Hos23, HLL20,

HLZ22, HS19b, Ish22, JLS16, KT19, LR

W09, Lu15, McK18, Ren23, Rus19,

San20a, ST22b, TGCD16, VV99, V os16, ZT06, dHK14]. T reatmen ts

[A CL19, Mol10]. T ree [Aud06, YQZ18]. T ree-Bo osted [YQZ18].

T ree-Structured [Aud06]. T rend

[BLS92, BV05, CKP13, CW92, DL87, DMS99, G´ om01, MTW23, NS96, PY09,

PFS98, RS94a, Sea93, Sen03, Ser95, WZ00, W es15, WSX22]. T rend-Break

[BLS92, Sen03]. T rend-Cycle [DL87, MTW23]. T rending [RSW18]. T rends

[AJL96, BT22, CMW23, CHT07, CK22, FBB06, Fdv00, GK83, Har85, IM97,

MZ23, MAB

+

23, PV03, PZ90, ZHB23, BS20b]. T rendy [AJL96]. T riangular

[LSZ23]. T rimmed [CVF06]. T rinomial [T er85]. T riple [ZW93].

T riple-System [ZW93]. T riples [PV22]. T rips [GT96]. T riv ariate [ZT06].

T roughs [PSvD09]. T rue [BS87a, HD85, OR

T08]. T runcated [BMM20].

T runcation [BCF94, FS88]. T urk ey [Met98]. T urning [LeS91, LD96].

T urning-P oin ts [LeS91]. T urno v er [Dos05, HS96c]. TV [JJK20]. Tw eedie

[YQZ18]. Tw en tieth [GH02b, GH02a]. Tw en t y [Die15a]. Tw o

[ABS93, BSS22, CEL23, CLLM03, FB97, GHPS22, GK96, Hof91, Hos19,

JSS88, KW90, Kra86, L

T19, LSZ23, Lia12, LLLZ23, Lus96, MPTK91,

MHB19, MT85, MT02, RF15, Sil86, V al91, W ¨ ut20]. Tw o-Directional

[LLLZ23]. Tw o-F old [Lia12]. Tw o-Phase [ABS93]. Tw o-Sample [CEL23].

Tw o-Stage [CLLM03, GHPS22, JSS88, Kra86, V al91]. Tw o-Step

[BSS22, Hof91, Hos19, KW90, MT85, MT02]. T yp e

[AHL

T23, HK19, HMR20, X

CZK21, ZL15, KW92]. T yp es

[BM23b, DL20, DTU06, Gua23, Hon23, Mor23]. T ypical [HCP11].

U.K. [GKMV09, MF05, OS89]. U.S.

[A VV01, AP06, BGR15, BJOS99, Bra07, BCG85, ¸

CD22, CR01, Che12, CRZ19,

Cle14, CG17, Co o98, CMHM19, DM94b, EN94, FB92, GHS23, Gh y90, Hei83,

HP05, KV13, KNP04, KR90, KP99, KLS12, Kum87, K

GM91, LM00, LM94b,

McN86a, MAB

+

23, Mor85, Mor92, Mor93, MS99, MT18, NSR88, OG86,

Oh t87, OF97, PZ90, RS94b, SV16, Sta08, W an96, WW09, Y am16, dL90].

Ultimatum [FB97, FP

AB02]. Ultrahigh [HL

W14]. Un balanced [YDI23].

Un biased [A

C94, IP12]. Uncertain [ARvD18, CC97, CEJ

+

12, L

W97].

Uncertain ties [Sea93]. Uncertain t y

[A CvD22, Cam07, Cle14, Cle17, GKMV09, Haa96, JS19, Kim93, Li15,

MN95b, MT18, MM19, Ro d16, SZ20, ST22a]. Uncertain t y- [Cle14].

Unconditional [FM13, GR15]. Unconfoundedness [DHL14, MPZ23].

Uncorrelated [San17, WS20]. Uncorrelatedness [SU09]. Unco v ering

[A CW97]. Undermined [HS19a]. Undersized [SM83]. Understanding

[CO19]. Unemplo ymen t

[A VV01, AK84, AH20, BMM20, BZ99, BH84c, F er97, GD89, GM97, KLN85,

KP99, L

W09, MO88, McC95, Mer99, OF97, Sol86, T

A89]. Uniden tified

[PT03]. Unification [Lec99]. Unified [Che18, HLZ22, YLPC20, ZG22, ZL22].

Uniform [AMR

T22, CD

Y13, CT22, LLP15, LLZ23, McC19, QY19].

Unimo dal [ARBS87]. Unin tended [AK

O12]. Union [Car06].

Unionization [Bar85]. Unit [BLS92, BBC04, BK12b, BT01, Can98, CC97,

DH12, DK00, EG98, FH94, Gh y90, Hal94a, Hal94b, KS94, LM94a, Mac94,

NPZ01, P an91, PGFF94, P er90, PV92b, RSW18, Sc h89, Sc h02, Sen03, SK99,

SL99, TS01, T a y02, W es14, W es15, W es18b, W ri00b, ZA92, ZA02].

Unit-Ro ot [BLS92, BBC04, Can98, DK00, EG98, Gh y90, KS94, Mac94,

NPZ01, P an91, PGFF94, Sen03, SL99, TS01, ZA92, ZA02]. United

[Bar85, Bie00, BFHM11, Cra86, F er97, GD89, Hau91, HP89, HH83, Kar95,

Kim90, KM08, KMMP22, MLR19, RS94a]. Units [CT97, L

YY22, Rat12].

Unit y [HV23]. Univ ariate

[Kan86, MG84, MR

W19, NC92, SD87, TM86, W es15, W ri00b, ZSZ20].

Unkno wn [CSZZ17, Han17, HV23, PS16, Psa16, T ao19]. Unobserv able

[DMP19, Ost19, Rog87]. Unobserv ed [AB22, BB05, BCM10, BWH86,

BW84, GK15, HK92, HSZ22b, Ioa95, JLS16, KW90, KDM20, Kim93, KHT05,

LdV99, Mar87, NPW93, PW22, Pro12, dNS23]. Unobserv ed-Comp onen t

[Kim93, KHT05, LdV99]. Unobserv ed-Comp onen ts [BW84, HK92].

Unparallel [CK22]. Unrelated [FH90, HSA87, MB88]. Unresolv ed

[Mel18]. Unspanned [CGM16]. Up dating [PR G

+

22, VP92]. Up on [NW91].

Urban [LLN89, MMG

+

06]. Use

[A GK13, Ash85, BDJ12, BT89, DMT06, DC86, Die15a, G´ om01, HMI95,

IOS90, KLN85, LZ87, NG89, NK84, NP86, TH83, T yr83, W es18b, BFS94].

Used [GI19, Oh t87, R

T01]. Useful

[DMP19, DK00, FS22, MM09, MOZ07, PPS19, Sil86]. Uses

[Car85, HW84, JS85]. Using

[ABA99, BGKS04, B¨ au13, BBK12, BHLM07, BFHM11, Bor89, BS20b, Bre19,

BWH86, ¸

CD22, CKY85, Car84, CG02, CGR07, CMT19, CT01, CR88b,

CW86b, CHLR92, DL92, DH12, D

V04, EH90, EG98, FMT97, FW09, FH23,

FLM

+

19, GFHPZ87, GR11, HHK11, HGB

+

12, HJ00, HGSS23, Har83, Hil86,

HLM15, Inc93, JLP23, KLP08, KKPS22, Kn ¨ u15, KYK

+

21, Kol20, KS94,

KMV10, Kor19, K

CR17, Kum89, Lab90, LeS91, L

W09, LM90, Lew12, LS15,

LHM20, LSS16, LZ19, MTLJ97, MV91, McG91, MR

W12, MF05, MKL07,

Mit90, MHB19, MT96, MS03, NSR88, Nev03, Ng06, PPT92, PRM99, PSW04a,

Pfe91a, Psa16, PV22, Qi99, Rac01, Rei99, Rub86, RF

G20, Sal95, SJS18,

ST89, SW94, SW02, SW12, SSBD15, SW95, T au90, T a y19, V al88, VP92].

Using [V el22, WJS08, W es15, Wil83, W ri00a, Xu00, Yit96, ZCZ

+

21,

ZL WM23, ZHB23, ZT06, dBM90]. Utilities [Cal91, V er12]. Utilit y

[Ha y86, KMF05, Tse89]. Utilization [CW96, LC85, Mor85, OTZ91, RAL99].

Utopia [APW20].

V accine [HS19a]. V alid [JL22, LRS99, Str03]. V alidation

[All90, CR88b, DC86, Pis95, W u19]. V alidit y

[Aiz90, BI20, DPES19, F

GK20, Mal83]. V aluation

[FLSVP04, LMS09, W er99]. V alue

[Chr90a, Chr90b, EH23, EO10, GLLS11, GA10, GCC11, HW84, IOS90,

LHM20, PR87, Sw a03a, T au90, T a y19, WV11, XZW14]. V alue-at-Risk

[EO10, GLLS11, GCC11]. V alue-F unction [Chr90a, Chr90b, T au90].

Ang:2002:RSI

[AB02] Andrew Ang and Geert Bek aert. Regime switc hes in in ter-

est rates. Journal of Business & Ec onomic Statistics, 20

(2):163–182, 2002. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102317351930 .

Ando:2022:LSG

[AB22] T omohiro Ando and Jushan Bai. Large-scale generalized linear

mo dels for longitudinal data with group ed patterns of unobserv ed

heterogeneit y . Journal of Business & Ec onomic Statistics, 41(3):

983–994, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2097913 .

Alonso-Borrego:1999:SNI

[ABA99] C ´ esar Alonso-Borrego and Man uel Arellano. Symmetrically nor-

malized instrumen tal-v ariable estimation using panel data. Jour-

nal of Business & Ec onomic Statistics, 17(1):36–49, 1999. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1999.10524795 .

A tilgan:2015:IVS

[ABD15] Yigit A tilgan, T uran G. Bali, and K. Ozgur Demirtas. Implied

v olatilit y spreads and exp ected mark et returns. Journal of Busi-

ness & Ec onomic Statistics, 33(1):87–101, 2015. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.923776 .

August yniak:2019:NA V

[ABD19] Maciej August yniak, Luc Bau w ens, and Arnaud Dufa ys. A new

approac h to v olatilit y mo deling: The factorial hidden Mark o v

v olatilit y mo del. Journal of Business & Ec onomic Statis-

tics, 37(4):696–709, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1415910 .

Ab e:1999:GAM

[Ab e99] Mak oto Ab e. A generalized additiv e mo del for discrete-

c hoice data. Journal of Business & Ec onomic Statistics, 17

(3):271–284, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524817.

Andersen:2006:C

[ABFN06] T orb en G. Andersen, Tim Bollerslev, P er Houmann F rederiksen,

and Morten Ørregaard Nielsen. Commen t. Journal of Business &

Ec onomic Statistics, 24(2):173–179, 2006. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500106000000134. See [HL06a, HL06b ].

Alfelt:2022:SCA

[ABJT22] Gusta v Alfelt, T aras Bo dnar, F arrukh Ja v ed, and Joanna T yr-

c ha. Singular conditional autoregressiv e Wishart mo del for re-

alized co v ariance matrices. Journal of Business & Ec onomic

Statistics, 41(3):833–845, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2022.2075370 .

A ttanasio:1999:HBL

[ABMW99] Orazio P . A ttanasio, James Banks, Costas Meghir, and Guglielmo

W eb er. Humps and bumps in lifetime consumption. Journal

of Business & Ec onomic Statistics, 17(1):22–35, 1999. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1999.10524794 .

Abraham:1985:STS

[Abr85] Bo v as Abraham. Seasonal time series and transfer func-

tion mo deling. Journal of Business & Ec onomic Statistics, 3

(4):356–361, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509469 .

Abrev a y a:2003:PDR

[Abr03] Jason Abrev a y a. P airwise-difference rank estimation of the trans-

formation mo del. Journal of Business & Ec onomic Statistics,

21(3):437–447, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288619070 .

Armstrong:1993:TPS

[ABS93] John Armstrong, Cla yton Blo c k, and K. P

. Srinath. Tw o-phase

sampling of tax records for business surv eys. Journal of Busi-

ness & Ec onomic Statistics, 11(4):407–416, 1993. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1993.10509974.

Adams:1999:SAS

[ABS99] Rob ert M. Adams, Allen N. Berger, and Robin C. Sic kles. Semi-

parametric approac hes to sto c hastic panel fron tiers with applica-

tions in the banking industry

. Journal of Business & Ec onomic

Statistics, 17(3):349–358, 1999. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1999.10524823 .

Alb ert:1993:BIG

[A C93] James H. Alb ert and Siddhartha Chib. Ba y es inference via Gibbs

sampling of autoregressiv e time series sub ject to Mark o v mean

and v ariance shifts. Journal of Business & Ec onomic Statis-

tics, 11(1):1–15, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509929 .

Andrews:1994:AMU

[A C94] Donald W. K. Andrews and Hong-Y uan Chen. Appro x-

imately median-un biased estimation of autoregressiv e mo d-

els. Journal of Business & Ec onomic Statistics, 12(2):

187–204, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10510007 .

Alm us:2003:EPR

[A C03] Matthias Alm us and Dirk Czarnitzki. The effects of public R&D

subsidies on firms’ inno v ation activities. Journal of Business

& Ec onomic Statistics, 21(2):226–236, 2003. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500103288618918 .

Aw artani:2009:AMM

[A CD09] Basel Aw artani, V alen tina Corradi, and W alter Distaso. Assess-

ing mark et microstructure effects via realized v olatilit y measures

with an application to the Do w Jones Industrial Av erage sto c ks.

Journal of Business & Ec onomic Statistics, 27(2):251–265, 2009.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2009.0018 .

A tkinson:2003:MDP

[A CH03] Scott E. A tkinson, Christopher Corn w ell, and Olaf Honerk amp.

Measuring and decomp osing pro ductivit y c hange. Journal of

Business & Ec onomic Statistics, 21(2):284–294, 2003. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500103288618963 .

Ary al:2022:PBA

[A CJK22] Gaurab Ary al, Hanna Charank evic h, Seungw on Jeong, and Dong-

Hyuk Kim. Pro curemen ts with bidder asymmetry in cost and risk-

a v ersion. Journal of Business & Ec onomic Statistics, 41(4):1143–

1156, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2115497 .

Andrews:2011:CSR

[A CL11] Ric k L. Andrews, Imran S. Currim, and P eter S. H. Leeflang.

A comparison of sales resp onse predictions from demand mo d-

els applied to store-lev el v ersus panel data. Journal of Busi-

ness & Ec onomic Statistics, 29(2):319–326, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2010.07225 .

Ao:2019:MTD

[A CL19] W allice Ao, Sebastian Calonico, and Ying-Ying Lee. Multiv al-

ued treatmen ts and decomp osition analysis: an application to

the WIA program. Journal of Business & Ec onomic Statistics,

39(1):358–371, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1660664 .

Alv arez:2019:IFS

[A CR19] Ro cio Alv arez, Maximo Camac ho, and Man uel Ruiz. Inference

on filtered and smo othed probabilities in Mark o v-switc hing au-

toregressiv e mo dels. Journal of Business & Ec onomic Statis-

tics, 37(3):484–495, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1380032 .

Agnello:2015:BBN

[A CS15] Luca Agnello, Vitor Castro, and Ricardo M. Sousa. Bo oms,

busts, and normal times in the housing mark et. Journal of Busi-

ness & Ec onomic Statistics, 33(1):25–45, 2015. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.918545.

Aastv eit:2022:QTV

[A CvD22] Kn ut Are Aastv eit, Jamie L. Cross, and Herman K. v an Dijk.

Quan tifying time-v arying forecast uncertain t y and risk for the real

price of oil. Journal of Business & Ec onomic Statistics, 41(2):

523–537, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2039159 .

Abh y ank ar:1997:UNS

[A CW97] A. Abh y ank ar, L. S. Cop eland, and W. W ong. Unco v ering non-

linear structure in real-time sto c k-mark et indexes: The S&P 500,

the D

AX, the Nikk ei 225, and the FTSE-100. Journal of Busi-

ness & Ec onomic Statistics, 15(1):1–14, 1997. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1997.10524681 .

Abrev a y a:2008:EBI

[AD08] Jason Abrev a y a and Christian M. Dahl. The effects of birth in-

puts on birth w eigh t. Journal of Business & Ec onomic Statistics,

26(4):379–397, 2008. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500107000000269 .

Aruoba:2009:R TM

[ADS09] S. Boragan Aruoba, F rancis X. Dieb old, and Chiara Scotti. Real-

time measuremen t of business conditions. Journal of Business

& Ec onomic Statistics, 27(4):417–427, 2009. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.07205 .

Ah tola:1986:BEP

[AES86] Juha Ah tola, Anders Ekholm, and An tti Somervuori. Ba y es esti-

mates for the price and income elasticities of alcoholic b ev erages

in Finland from 1955 to 1980. Journal of Business & Ec onomic

Statistics, 4(2):199–208, 1986. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1986.10509515 .

Almeida:2022:NOP

[AF AA22] Caio Almeida, Gusta v o F reire, Rafael Azev edo, and Kym Ardi-

son. Nonparametric option pricing with generalized en tropic esti-

mators. Journal of Business & Ec onomic Statistics, 41(4):1173–

1187, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2115499 .

Almeida:2022:CMC

[AFFT22] Caio Almeida, Jianqing F an, Gusta v o F reire, and F rancesca T ang.

Can a mac hine correct option pricing mo dels? Journal of Busi-

ness & Ec onomic Statistics, 41(3):995–1009, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2099871 .

Ascorb eb eitia:2021:EDE

[AF O21] Jone Ascorb eb eitia, Ev a F erreira, and Susan Orb e. The effect

of dep endence on Europ ean mark et risk. A nonparametric time

v arying approac h. Journal of Business & Ec onomic Statistics, 40

(2):913–923, 2021. CODEN RFSCFJ. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2021.1883439 .

Andersen:2020:PTR

[AFT20] T orb en G. Andersen, Nicola F usari, and Viktor T o doro v. The

pricing of tail risk and the equit y premium: Evidence from in-

ternational option mark ets. Journal of Business & Ec onomic

Statistics, 38(3):662–678, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1564318 .

Andreou:2002:RSV

[A G02] Elena Andreou and Eric Gh ysels. Rolling-sample v olatilit y

estimators. Journal of Business & Ec onomic Statistics, 20

(3):363–376, 2002. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618504 .

Anatoly ev:2005:T A T

[A G05] Stanisla v Anatoly ev and Alexander Gerk o. A trading approac h

to testing for predictabilit y . Journal of Business & Ec onomic

Statistics, 23(4):455–461, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000640 .

Amisano:2007:CDF

[A G07] Gianni Amisano and Raffaella Giacomini. Comparing densit y

forecasts via w eigh ted lik eliho o d ratio tests. Journal of Busi-

ness & Ec onomic Statistics, 25(2):177–190, 2007. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000332 .

Anatoly ev:2010:MFR

[A G10] Stanisla v Anatoly ev and Nik ola y Gosp o dino v. Mo deling finan-

cial return dynamics via decomp osition. Journal of Business

& Ec onomic Statistics, 28(2):232–245, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2010.07017 .

Andreou:2014:C

[A G14] Elena Andreou and Eric Gh ysels. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 32(2):168–171, 2014. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.902238. See [GPI13b,

GPI13a ].

Aastv eit:2014:NGR

[A GJT14] Kn ut Are Aastv eit, Karsten R. Gerdrup, Anne Sofie Jore, and

Leif Anders Thorsrud. No w casting GDP in real time: a den-

sit y com bination approac h. Journal of Business & Ec onomic

Statistics, 32(1):48–68, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.844155 .

Andreou:2013:SMF

[A GK13] Elena Andreou, Eric Gh ysels, and Andros Kourtellos. Should

macro economic forecasters use daily financial data and ho w?

Journal of Business & Ec onomic Statistics, 31(2):240–251, 2013.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2013.

767199 .

Alessi:2014:CBM

[A GO

+

14a] Lucia Alessi, Eric Gh ysels, Luca Onoran te, Ric hard P eac h, and

Simon P otter. Cen tral bank macro economic forecasting during

the global financial crisis: The Europ ean Cen tral Bank and F ed-

eral Reserv e Bank of New Y ork exp eriences. Journal of Busi-

ness & Ec onomic Statistics, 32(4):483–500, 2014. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.959124. See [Ken14,

Sco14, HM14, Ros14] and rejoinder [M ¨ ul14b].

(4):463–467, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509873 .

Abrev a y a:2005:NAM

[AJ05] Jason Abrev a y a and W ei Jiang. A nonparametric approac h to

measuring and testing curv ature. Journal of Business & Ec onomic

Statistics, 23(1):1–19, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000316 .

Angrist:2018:SEM

[AJK18] Josh ua D. Angrist,

`

Oscar Jord` a, and Guido M. Kuersteiner.

Semiparametric estimates of monetary p olicy effects: String

theory revisited. Journal of Business & Ec onomic Statis-

tics, 36(3):371–387, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1204919 .

Allen b y:1996:ETB

[AJL96] Greg M. Allen b y , Lic h ung Jen, and Rob ert P

. Leone. Economic

trends and b eing trendy: The influence of consumer confidence on

retail fashion sales. Journal of Business & Ec onomic Statistics,

14(1):103–111, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524633 .

Ab o wd:1984:DMW

[AK84] John M. Ab o wd and Mark R. Killingsw orth. Do minorit y/white

unemplo ymen t differences really exist? Journal of Business &

Ec onomic Statistics, 2(1):64–72, 1984. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1984.10509370 .

Angrist:1995:SSI

[AK95] Josh ua D. Angrist and Alan B. Krueger. Split-sample instrumen-

tal v ariables estimates of the return to sc ho oling. Journal of Busi-

ness & Ec onomic Statistics, 13(2):225–235, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524597 .

Andrews:2006:TCB

[AK06] Donald W. K. Andrews and Jae-Y oung Kim. T ests for coin te-

gration breakdo wn o v er a short time p erio d. Journal of Busi-

ness & Ec onomic Statistics, 24(4):379–394, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000297 .

Ary al:2013:PDP

[AK13] Gaurab Ary al and Dong-Hyuk Kim. A p oin t decision for par-

tially iden tified auction mo dels. Journal of Business & Ec onomic

Statistics, 31(4):384–397, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.794731 .

Ak aik e:1984:C

[Ak a84] Hirotugu Ak aik e. Commen t. Journal of Business & Ec onomic

Statistics, 2(4):321–322, 1984. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1984.10509399 .

An toine:2021:IRI

[AKKL21] Bertille An toine, Lynda Khalaf, Maral Kic hian, and Zhenjiang

Lin. Iden tification-robust inference with sim ulation-based pseudo-

matc hing. Journal of Business & Ec onomic Statistics, 41(2):321–

338, 2021. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.2019046 .

Ameriks:2020:HER

[AKLS20] John Ameriks, G´ ab or K ´ ezdi, Minjo on Lee, and Matthew D.

Shapiro. Heterogeneit y in exp ectations, risk tolerance, and house-

hold sto c k shares: The atten uation puzzle. Journal of Busi-

ness & Ec onomic Statistics, 38(3):633–646, 2020. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2018.1549560 .

Arcidiacono:2012:HPT

[AK O12] P eter Arcidiacono, Ahmed Kh w a ja, and Lijing Ouy ang. Habit

p ersistence and teen sex: Could increased access to con tracep-

tion ha v e unin tended consequences for teen pregnancies? Journal

of Business & Ec onomic Statistics, 30(2):312–325, 2012. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2011.652052 .

Aigner:1984:MPL

[AL84] Dennis J. Aigner and Lee A. Lillard. Measuring p eak load

pricing resp onse from exp erimen tal data: an exploratory

analysis. Journal of Business & Ec onomic Statistics, 2

(1):21–39, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509367 .

Akgira y:1989:ESL

[AL89] V edat Akgira y and Christopher G. Lamoureux. Estimation of

stable-la w parameters: a comparativ e study

. Journal of Busi-

ness & Ec onomic Statistics, 7(1):85–93, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509716 .

Allen b y:1995:RBL

[AL95] Greg M. Allen b y and P eter J. Lenk. Reassessing brand lo y-

alt y , price sensitivit y , and merc handising effects on consumer

brand c hoice. Journal of Business & Ec onomic Statistics, 13

(3):281–289, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524602 .

Aradillas-Lop ez:2018:CSE

[AL18] Andres Aradillas-Lop ez. A commen t on “Simple Estimators

for In v ertible Index Mo dels”. Journal of Business & Ec onomic

Statistics, 36(1):18–21, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1379406. See [AIPR18b, AIPR18a ].

Ali:1984:DSA

[Ali84] Mukh tar M. Ali. Distributions of the sample auto correlations

when observ ations are from a stationary autoregressiv e-mo ving-

a v erage pro cess. Journal of Business & Ec onomic Statistics,

2(3):271–278, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509394 .

Ali:1987:D W G

[Ali87] Mukh tar M. Ali. Durbin–W atson and generalized Durbin–W atson

tests for auto correlations and randomness. Journal of Busi-

ness & Ec onomic Statistics, 5(2):195–203, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509578.

Allen b y:1990:CVB

[All90] Greg M. Allen b y . Cross-v alidation, the Ba y es theorem, and

small-sample bias. Journal of Business & Ec onomic Statistics,

8(2):171–178, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509788 .

Allen b y:1996:C

[All96] Greg M. Allen b y . Commen t. Journal of Business & Ec onomic

Statistics, 14(1):126–128, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524635 .

Andersen:2007:ER

[ALN07] T orb en G. Andersen, Arth ur Lewb el, and Serena Ng. Ed-

itors’ rep ort 2006. Journal of Business & Ec onomic Statis-

tics, 25(4):503, 2007. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500107000000377 .

Aradillas-Lop ez:2008:IPE

[AL T08a] Andres Aradillas-Lop ez and Elie T amer. The iden tification p o w er

of equilibrium in simple games. Journal of Business & Ec onomic

Statistics, 26(3):261–283, 2008. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1198/073500108000000105. See commen ts [Agu08, Ba j08,

Hon08, Kha08, Mag08, MR08, CW08] and rejoinder [AL

T08b ].

Aradillas-Lop ez:2008:R

[AL T08b] Andres Aradillas-Lop ez and Elie T amer. Rejoinder. Journal

of Business & Ec onomic Statistics, 26(3):307–310, 2008. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500108000000169. See

[AL T08a ].

Alv arez:2004:DSQ

[Alv04] Ja vier Alv arez. Dynamics and seasonalit y in quarterly panel

data. Journal of Business & Ec onomic Statistics, 22(4):

443–456, 2004. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000424.

Anzarut:2018:PDS

[AMNP18] Mic helle Anzarut, Rams ´ es H. Mena, Consuelo R. Na v a, and

Igor Pr ¨ unster. P oisson-driv en stationary Mark o v mo dels. Jour-

nal of Business & Ec onomic Statistics, 36(4):684–694, 2018.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2016.

1251441 .

An yfan taki:2022:EUI

[AMR

T22] Sofia An yfan taki, Esfandiar Maasoumi, Jue Ren, and Nik olas

T opaloglou. Evidence of uniform inefficiency in mark et p ortfo-

lios based on dominance tests. Journal of Business & Ec onomic

Statistics, 40(3):937–949, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1888741 .

Ab o wd:2019:MEM

[AMS19] John M. Ab o wd, Kevin L. McKinney

, and Ian M. Sc hm utte.

Mo deling endogenous mobilit y in earnings determination. Jour-

nal of Business & Ec onomic Statistics, 37(3):405–418, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2017.

1356727 .

Angrist:1991:ITE

[AN91] Josh ua D. Angrist and Whitney K. New ey . Ov er-iden tification

tests in earnings functions with fixed effects. Journal of Busi-

ness & Ec onomic Statistics, 9(3):317–323, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509857 .

Anatoly ev:2009:NRM

[Ana09] Stanisla v Anatoly ev. Nonparametric retrosp ection and monitor-

ing of predictabilit y of financial returns. Journal of Business

& Ec onomic Statistics, 27(2):149–160, 2009. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.0010 .

Andersen:1994:C

[And94a] T orb ers G. Andersen. Commen t. Journal of Business & Ec onomic

Statistics, 12(4):389–392, 1994. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1994.10524554.

Andrews:1994:FPS

[And94b] Ric k L. Andrews. F orecasting p erformance of structural time

series mo dels. Journal of Business & Ec onomic Statistics, 12

(1):129–133, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10509996 .

Andersen:2000:SRA

[And00] T orb en G. Andersen. Some reflections on analysis of high-

frequency data. Journal of Business & Ec onomic Statistics,

18(2):146–153, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524857 .

Andersson:2001:NIG

[And01] Jonas Andersson. On the normal in v erse Gaussian sto c has-

tic v olatilit y mo del. Journal of Business & Ec onomic Statis-

tics, 19(1):44–54, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

07350010152472607 .

Andrews:2002:GMM

[And02] Donald W. K. Andrews. Generalized metho d of momen ts esti-

mation when a parameter is on a b oundary

. Journal of Busi-

ness & Ec onomic Statistics, 20(4):530–544, 2002. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102288618667 .

Andersen:2005:ER

[And05] T orb en G. Andersen. Editor’s rep ort 2004. Journal of Busi-

ness & Ec onomic Statistics, 23(4):495, 2005. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500105000000117 .

Andersen:2006:ER

[And06] T orb en G. Andersen. Editor rep ort 2005. Journal of Busi-

ness & Ec onomic Statistics, 24(4):505, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000512 .

Andersen:2007:EA

[And07] T orb en G. Andersen. Editorial announcemen t. Journal of Busi-

ness & Ec onomic Statistics, 25(1):1, 2007. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000611 .

Andrews:2014:C

[And14] Beth Andrews. Commen t. Journal of Business & Ec onomic

Statistics, 32(2):191–193, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.875921. See [F

QX14a, F

QX14b ].

Andreoli:2018:RI I

[And18] F rancesco Andreoli. Robust inference for in v erse sto c hastic domi-

nance. Journal of Business & Ec onomic Statistics, 36(1):146–159,

2018. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2015.

1137758 .

Angrist:1995:IJS

[Ang95] Josh ua D. Angrist. In tro duction to the jb es symp osium on pro-

gram and p olicy ev aluation. Journal of Business & Ec onomic

Statistics, 13(2):133–136, 1995. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1995.10524587 .

Angrist:2001:ELD

[Ang01] Josh ua D. Angrist. Estimation of limited dep enden t v ariable

mo dels with dumm y endogenous regressors. Journal of Busi-

ness & Ec onomic Statistics, 19(1):2–28, 2001. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/07350010152472571 .

Anon ymous:1983:EC

[Ano83a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 1(4):348–349, 1983. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1983.10509363 .

Anon ymous:1983:IAA

[Ano83b] Anon ymous. Index to articles, b y author, v olume 1 (1983). Jour-

nal of Business & Ec onomic Statistics, 1(4):350, 1983. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1983.10509364 .

Anon ymous:1986:PRc

[Ano86i] Anon ymous. Publications receiv ed. Journal of Business & Ec o-

nomic Statistics, 4(3):394, 1986. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1986.10509535 .

Anon ymous:1986:PRd

[Ano86j] Anon ymous. Publications receiv ed. Journal of Business & Ec o-

nomic Statistics, 4(4):493, 1986. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1986.10509549 .

Anon ymous:1987:Aa

[Ano87a] Anon ymous. Announcemen t. Journal of Business & Ec onomic

Statistics, 5(1):163, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509574 .

Anon ymous:1987:Ab

[Ano87b] Anon ymous. Announcemen t. Journal of Business & Ec onomic

Statistics, 5(4):551, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509625 .

Anon ymous:1987:C

[Ano87c] Anon ymous. Correction. Journal of Business & Ec onomic Statis-

tics, 5(2):313, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509593 .

Anon ymous:1987:EC

[Ano87d] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 5(4):552–553, 1987. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1987.10509626 .

Anon ymous:1987:IV

[Ano87e] Anon ymous. Index to v olume 5 (1987). Journal of Business

& Ec onomic Statistics, 5(4):554–556, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509627.

Anon ymous:1987:PRa

[Ano87f ] Anon ymous. Publications receiv ed. Journal of Business & Ec o-

nomic Statistics, 5(1):162, 1987. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1987.10509573 .

Anon ymous:1987:PRb

[Ano87g] Anon ymous. Publications receiv ed. Journal of Business & Ec o-

nomic Statistics, 5(2):311, 1987. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1987.10509592 .

Anon ymous:1987:PRc

[Ano87h] Anon ymous. Publications receiv ed. Journal of Business & Ec o-

nomic Statistics, 5(4):550–551, 1987. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1987.10509624 .

Anon ymous:1988:EC

[Ano88a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 6(4):521–522, 1988. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1988.10509702 .

Anon ymous:1988:IV

[Ano88b] Anon ymous. Index to v olume 6 (1 988). Journal of Busi-

ness & Ec onomic Statistics, 6(4):523–525, 1988. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1988.10509703 .

Anon ymous:1989:EC

[Ano89a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 7(4):504–505, 1989. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1989.10509764 .

Anon ymous:1989:IV

[Ano89b] Anon ymous. Index to v olume 7 (1989). Journal of Business

& Ec onomic Statistics, 7(4):504–505, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509765.

Anon ymous:1990:EC

[Ano90a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 8(4):481–482, 1990. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1990.10509820 .

Anon ymous:1990:IV

[Ano90b] Anon ymous. Index to v olume 8 (1 990). Journal of Busi-

ness & Ec onomic Statistics, 8(4):481–482, 1990. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1990.10509821 .

Anon ymous:1991:EC

[Ano91a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 9(4):475–476, 1991. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1991.10509875 .

Anon ymous:1991:IV

[Ano91b] Anon ymous. Index to v olume 9 (1991). Journal of Business

& Ec onomic Statistics, 9(4):475–476, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509876 .

Anon ymous:1992:EC

[Ano92a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 10(4):475–476, 1992. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1992.10509927 .

Anon ymous:1992:IV

[Ano92b] Anon ymous. Index to v olume 10 (1992). Journal of Business

& Ec onomic Statistics, 10(4):477–478, 1992. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1992.10509928 .

Anon ymous:1993:AEA

[Ano93a] Anon ymous. Ac kno wledgmen t of the editorial assistan ts, b o ok re-

view Editors, and asso ciate Editors. Journal of Business & Ec o-

nomic Statistics, 11(4):432–433, 1993. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1993.10509981.

Anon ymous:1993:AIV

[Ano93b] Anon ymous. Author index, v olumes 1–10 (1983–1992). Journal

of Business & Ec onomic Statistics, 11(4):437–481, 1993. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1993.10509983 .

Anon ymous:1993:EC

[Ano93c] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 11(4):483, 1993. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1993.10509984 .

Anon ymous:1993:IV

[Ano93d] Anon ymous. Index to v olume 11. Journal of Business & Ec onomic

Statistics, 11(4):485–486, 1993. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1993.10509985 .

Anon ymous:1994:C

[Ano94a] Anon ymous. Correction. Journal of Business & Ec onomic Statis-

tics, 12(1):139, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10509999 .

Anon ymous:1994:EC

[Ano94b] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 12(4):493–494, 1994. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1994.10524572 .

Anon ymous:1994:IV

[Ano94c] Anon ymous. Index to v olume 12 (1994). Journal of Business

& Ec onomic Statistics, 12(4):495–496, 1994. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1994.10524573 .

Anon ymous:1995:EC

[Ano95a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 13(4):489–490, 1995. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1995.10524622.

Anon ymous:1995:IV

[Ano95b] Anon ymous. Index to v olume 13 (1995). Journal of Business

& Ec onomic Statistics, 13(4):491–492, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524623 .

Anon ymous:1995:NRP

[Ano95c] Anon ymous. New refereeing pro cess at the JBES. Journal of

Business & Ec onomic Statistics, 13(4):493, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524624 .

Anon ymous:1996:ZT A

[Ano96a] Anon ymous. 1995 Zellner Thesis Aw ard winner. Journal of Busi-

ness & Ec onomic Statistics, 14(2):259, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1996.10524654 .

Anon ymous:1996:Ca

[Ano96b] Anon ymous. Correction. Journal of Business & Ec onomic Statis-

tics, 14(1):133, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524638 .

Anon ymous:1996:Cb

[Ano96c] Anon ymous. Correction. Journal of Business & Ec onomic Statis-

tics, 14(2):257, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524653 .

Anon ymous:1996:EC

[Ano96d] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 14(4):497–498, 1996. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1996.10524679 .

Anon ymous:1996:IV

[Ano96e] Anon ymous. Index to v olume 14 (1 996). Journal of Business

& Ec onomic Statistics, 14(4):499–500, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1996.10524680.

Anon ymous:1997:A

[Ano97a] Anon ymous. Announcemen t. Journal of Business & Ec onomic

Statistics, 15(1):109, 1997. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1997.10524693 .

Anon ymous:1997:EC

[Ano97b] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 15(4):493–494, 1997. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1997.10524727 .

Anon ymous:1997:IV

[Ano97c] Anon ymous. Index to v olume 15 (1997). Journal of Business

& Ec onomic Statistics, 15(4):495–496, 1997. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1997.10524728 .

Anon ymous:1998:EC

[Ano98a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 16(4):508, 1998. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1998.10524790 .

Anon ymous:1998:IV

[Ano98b] Anon ymous. Index to v olume 16 (1998). Journal of Business

& Ec onomic Statistics, 16(4):509–510, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524791 .

Anon ymous:1999:EC

[Ano99a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 17(4):505, 1999. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1999.10524840 .

Anon ymous:1999:IV

[Ano99b] Anon ymous. Index to v olume 17 (1999). Journal of Business

& Ec onomic Statistics, 17(4):506–507, 1999. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1999.10524841.

Anon ymous:2000:EC

[Ano00a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 18(4):512–513, 2000. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.2000.10524890 .

Anon ymous:2000:IV

[Ano00b] Anon ymous. Index to v olume 18 (2000). Journal of Business

& Ec onomic Statistics, 18(4):514–515, 2000. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.2000.10524891 .

Anon ymous:2000:ZT A

[Ano00c] Anon ymous. The Zellner Thesis Aw ard in Business and Eco-

nomic Statistics. Journal of Business & Ec onomic Statis-

tics, 18(2):263, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524868 .

Anon ymous:2001:ZT A

[Ano01] Anon ymous. The Zellner Thesis Aw ard in Business and Eco-

nomic Statistics. Journal of Business & Ec onomic Statis-

tics, 19(2):254, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500101316970476 .

Anon ymous:2002:EC

[Ano02a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 20(4):546–547, 2002. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500102288618685 .

Anon ymous:2002:ICS

[Ano02b] Anon ymous. In terview with Christopher A. Sims. Journal of Busi-

ness & Ec onomic Statistics, 20(4):448–449, 2002. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102288618586 .

Anon ymous:2002:ILP

[Ano02c] Anon ymous. In terview with Lars P eter Hansen. Journal of Busi-

ness & Ec onomic Statistics, 20(4):442–447, 2002. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102288618577.

Anon ymous:2008:ZT Ab

[Ano08d] Anon ymous. The Zellner Thesis Aw ard in Business and Eco-

nomic Statistics. Journal of Business & Ec onomic Statistics,

26(4):555–556, 2008. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500108000000178 .

Anon ymous:2009:EC

[Ano09a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 27(4):567–568, 2009. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/jbes.2009.274ec .

Anon ymous:2009:IV

[Ano09b] Anon ymous. Index to v olume 27 (2009). Journal of Business

& Ec onomic Statistics, 27(4):569–570, 2009. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.274in .

Anon ymous:2009:ZT A

[Ano09c] Anon ymous. The Zellner Thesis Aw ard in Business and Eco-

nomic Statistics. Journal of Business & Ec onomic Statistics,

27(4):564–565, 2009. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.274za .

Anon ymous:2010:EC

[Ano10a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 28(4):575–576, 2010. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/jbes.2010.284ec .

Anon ymous:2010:IV

[Ano10b] Anon ymous. Index to v olume 28. Journal of Business & Ec onomic

Statistics, 28(4):577–578, 2010. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2010.284in .

Anon ymous:2010:ZT A

[Ano10c] Anon ymous. The Zellner Thesis Aw ard in Business and Eco-

nomic Statistics. Journal of Business & Ec onomic Statistics,

28(4):572–573, 2010. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2010.284za .

Anon ymous:2011:EC

[Ano11a] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 29(4):598–599, 2011. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/jbes.2011.294ec .

Anon ymous:2011:IV

[Ano11b] Anon ymous. Index to v olume 29 (2011). Journal of Business

& Ec onomic Statistics, 29(4):600–602, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2011.294in .

Anon ymous:2011:ZT A

[Ano11c] Anon ymous. The Zellner Thesis Aw ard in Business and Eco-

nomic Statistics. Journal of Business & Ec onomic Statistics,

29(4):595–596, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2011.294za .

Anon ymous:2012:EBE

[Ano12a] Anon ymous. Editorial b oard EO

V. Journal of Business &

Ec onomic Statistics, 30(4):??, 2012. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2012.739058 .

Anon ymous:2012:EC

[Ano12b] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 30(4):592–594, 2012. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2012.721674 .

Anon ymous:2013:EBE

[Ano13a] Anon ymous. Editorial b oard EO

V. Journal of Business &

Ec onomic Statistics, 31(4):??, 2013. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2013.835593 .

Anon ymous:2013:EC

[Ano13b] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 31(4):560–561, 2013. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2013.848082 .

Anon ymous:2013:ZT Aa

[Ano13c] Anon ymous. The Zellner Thesis Aw ard in Business and Eco-

nomic Statistics. Journal of Business & Ec onomic Statis-

tics, 31(1):122–123, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.750219 .

Anon ymous:2013:ZT Ab

[Ano13d] Anon ymous. The Zellner Thesis Aw ard in Business and Eco-

nomic Statistics. Journal of Business & Ec onomic Statis-

tics, 31(4):562–563, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.848080 .

Anon ymous:2014:EBE

[Ano14a] Anon ymous. Editorial b oard EO

V. Journal of Business &

Ec onomic Statistics, 32(4):??, 2014. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2014.972254 .

Anon ymous:2014:EC

[Ano14b] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 32(4):606–608, 2014. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2014.972253 .

Anon ymous:2015:EBE

[Ano15a] Anon ymous. Editorial b oard EO

V. Journal of Business &

Ec onomic Statistics, 33(4):610, 2015. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2015.1103118 .

Anon ymous:2015:EC

[Ano15b] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 33(4):607–609, 2015. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2015.1103119 .

Anon ymous:2015:ZT A

[Ano15c] Anon ymous. The Zellner Thesis Aw ard in Business and Eco-

nomic Statistics. Journal of Business & Ec onomic Statis-

tics, 33(1):165–166, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1004896 .

Anon ymous:2016:EBE

[Ano16a] Anon ymous. Editorial b oard EO

V. Journal of Business &

Ec onomic Statistics, 34(4):??, 2016. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2016.1221617 .

Anon ymous:2016:EC

[Ano16b] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 34(4):689–692, 2016. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2016.1221618 .

Anon ymous:2017:EBE

[Ano17a] Anon ymous. Editorial b oard EO

V. Journal of Business &

Ec onomic Statistics, 35(4):??, 2017. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2017.1357927 .

Anon ymous:2017:EC

[Ano17b] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 35(4):642–645, 2017. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2017.1357925 .

Anon ymous:2019:EC

[Ano19] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 37(4):771–774, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2019.1670479 .

Anon ymous:2020:EC

[Ano20] Anon ymous. Editorial collab orators. Journal of Business & Ec o-

nomic Statistics, 38(4):951–954, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1826254 .

Anon ymous:2021:Ca

[Ano21a] Anon ymous. Correction. Journal of Business & Ec onomic Statis-

tics, 39(4):1080, 2021. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2021.1970572 .

Anon ymous:2021:Cb

[Ano21b] Anon ymous. Correction. Journal of Business & Ec onomic Statis-

tics, 40(1):467, 2021. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2021.1971536 .

Anon ymous:2024:AE

[Ano24] Anon ymous. Asso ciate Editors. Journal of Business & Ec o-

nomic Statistics, 42(1):??, 2024. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2024.2291309 .

Ansley:1983:C

[Ans83] Craig F. Ansley

. Commen t. Journal of Business & Ec onomic

Statistics, 1(4):307–309, 1983. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1983.10509356 .

Ansley:1993:C

[Ans93] Craig F. Ansley

. Commen t. Journal of Business & Ec onomic

Statistics, 11(2):136–137, 1993. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1993.10509939 .

An tle:1983:TSS

[An t83] John M. An tle. T esting the sto c hastic structure of pro duction: a

flexible momen t-based approac h. Journal of Business & Ec onomic

Statistics, 1(3):192–201, 1983. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1983.10509339 .

Arize:2000:ER V

[A OS00] Augustine C. Arize, Thomas Osang, and Daniel J. Slottje.

Exc hange-rate v olatilit y and foreign trade: Evidence from thir-

teen LDC’s. Journal of Business & Ec onomic Statistics, 18

(1):10–17, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524843.

Ashley:2006:EES

[AP06] Ric hard A. Ashley and Douglas M. P atterson. Ev aluating

the effectiv eness of state-switc hing time series mo dels for U.S.

real output. Journal of Business & Ec onomic Statistics, 24

(3):266–277, 2006. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500105000000216 .

Apps:1985:CRD

[App85] P atricia Apps. Commen t on “The Relativ e Depriv ation Curv e

and Its Applications”. Journal of Business & Ec onomic Statis-

tics, 3(2):169–171, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509446. See [Kak84a ].

Arduini:2019:TEH

[APR19] Tiziano Arduini, Eleonora P atacc hini, and Edoardo Rain-

one. T reatmen t effects with heterogeneous externalities. Jour-

nal of Business & Ec onomic Statistics, 38(4):826–838, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1592755 .

Anderson:2020:SBU

[APW20] Gordon Anderson, Thierry P ost, and Y o on-Jae Whang. Some-

where b et w een utopia and dystopia: Cho osing from m ultiple in-

comparable prosp ects. Journal of Business & Ec onomic Statis-

tics, 38(3):502–515, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1515765 .

Alw an:1988:TSM

[AR88] La yth C. Alw an and Harry V. Rob erts. Time-series mo deling

for statistical pro cess con trol. Journal of Business & Ec onomic

Statistics, 6(1):87–95, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509640 .

Allen b y:1991:TNA

[AR91] Greg M. Allen b y and P eter E. Rossi. There is no aggregation bias:

Wh y macro logit mo dels w ork. Journal of Business & Ec onomic

Statistics, 9(1):1–14, 1991. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1991.10509822 .

Arnold:1987:GOF

[ARBS87] Barry C. Arnold, Christopher A. Rob ertson, P atric k L. Bro c k ett,

and Bo o-Y au Sh u. Generating ordered families of Lorenz curv es b y

strongly unimo dal distributions. Journal of Business & Ec onomic

Statistics, 5(2):305–308, 1987. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1987.10509590 .

Arellano:2002:SIV

[Are02] Man uel Arellano. Sargan’s in trumen tal v ariables estimation and

the generalized metho d of momen ts. Journal of Business & Ec o-

nomic Statistics, 20(4):450–459, 2002. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500102288618595 .

Aruoba:2020:TSI

[Aru20] S. Boragan Aruoba. T erm structures of inflation exp ectations

and real in terest rates. Journal of Business & Ec onomic Statis-

tics, 38(3):542–553, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1529599 .

Aastv eit:2018:CDN

[ARvD18] Kn ut Are Aastv eit, F rancesco Ra v azzolo, and Herman K. v an

Dijk. Com bined densit y no w casting in an uncertain eco-

nomic en vironmen t. Journal of Business & Ec onomic Statis-

tics, 36(1):131–145, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1137760 .

Altonji:1996:SSB

[AS96a] Joseph G. Altonji and Lewis M. Segal. Small-sample bias in

GMM estimation of co v ariance structures. Journal of Business

& Ec onomic Statistics, 14(3):353–366, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1996.10524661 .

Andersen:1996:GES

[AS96b] T orb en G. Andersen and Ben t E. Sørensen. GMM estimation of a

sto c hastic v olatilit y mo del: a Mon te Carlo study

. Journal of Busi-

ness & Ec onomic Statistics, 14(3):328–352, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1984.10509400 .

Aguilar:2000:BDF

[A W00] Omar Aguilar and Mik e W est. Ba y esian dynamic factor mo d-

els and p ortfolio allo cation. Journal of Business & Ec onomic

Statistics, 18(3):338–357, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524875 .

Amengual:2007:CEN

[A W07] Dan te Amengual and Mark W. W atson. Consisten t estimation of

the n um b er of dynamic factors in a large N and T panel. Jour-

nal of Business & Ec onomic Statistics, 25(1):91–96, 2007. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500106000000585 .

An:2020:NNM

[A WX20] Y onghong An, Le W ang, and Ruli Xiao. A nonparametric nonclas-

sical measuremen t error approac h to estimating in tergenerational

mobilit y elasticities. Journal of Business & Ec onomic Statistics,

40(1):169–185, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1787176 .

Ab o wd:1985:EGL

[AZ85] John M. Ab o wd and Arnold Zellner. Estimating gross lab or-

force flo ws. Journal of Business & Ec onomic Statistics, 3

(3):254–283, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509457 .

Babii:2022:HDM

[Bab22] Andrii Babii. High-dimensional mixed-frequency IV regres-

sion. Journal of Business & Ec onomic Statistics, 40(4):1470–

1483, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1933501 .

Baek:2022:ESB

[Bae22] Y aein Baek. Estimation of a structural break p oin t in linear regres-

sion mo dels. Journal of Business & Ec onomic Statistics, 42(1):

95–108, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2154777 .

Baillie:1998:C

[Bai98] Ric hard T. Baillie. Commen t. Journal of Business & Ec onomic

Statistics, 16(3):273–276, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524764 .

Ba jari:2008:C

[Ba j08] P atric k Ba jari. Commen t. Journal of Business & Ec onomic

Statistics, 26(3):289–292, 2008. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500108000000123. See [AL

T08a, AL

T08b ].

Balk e:1993:DLS

[Bal93] Nathan S. Balk e. Detecting lev el shifts in time series. Jour-

nal of Business & Ec onomic Statistics, 11(1):81–92, 1993. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1993.10509934 .

Baltagi:2004:C

[Bal04] Badi H. Baltagi. Commen t. Journal of Business & Ec onomic

Statistics, 22(2):163–164, 2004. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1198/073500104000000028. See [PSW04a] and rejoinder

[PSW04b ].

Barnett:1983:DRR

[Bar83a] William A. Barnett. Discussion: The recen t reapp earance of

the homotheticit y restriction on preferences. Journal of Busi-

ness & Ec onomic Statistics, 1(3):215–218, 1983. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1983.10509342 .

Barnett:1983:NIM

[Bar83b] William A. Barnett. New indices of money supply and the flex-

ible Lauren t demand system. Journal of Business & Ec onomic

Statistics, 1(1):7–23, 1983. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1983.10509317.

Bartik:1985:BLD

[Bar85] Timoth y J. Bartik. Business lo cation decisions in the United

States: Estimates of the effects of unionization, taxes, and other

c haracteristics of states. Journal of Business & Ec onomic Statis-

tics, 3(1):14–22, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509422 .

Barone-Adesi:1983:MMH

[BA T83] Gio v anni Barone-Adesi and Prem P . T alw ar. Mark et mo dels and

heteroscedasticit y of residual securit y returns. Journal of Busi-

ness & Ec onomic Statistics, 1(2):163–168, 1983. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1983.10509335 .

Batc helor:1990:AFE

[Bat90] R. A. Batc helor. All forecasters are equal. Journal of Busi-

ness & Ec onomic Statistics, 8(1):143–144, 1990. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1990.10509784 .

Baurle:2013:SDF

[B¨ au13] Gregor B¨ aurle. Structural dynamic factor analysis using prior

information from macro economic theory

. Journal of Business

& Ec onomic Statistics, 31(2):136–150, 2013. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2012.747839 .

Bauer:2018:RRP

[Bau18] Mic hael D. Bauer. Restrictions on risk prices in dynamic term

structure mo dels. Journal of Business & Ec onomic Statis-

tics, 36(2):196–211, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1164707 .

Bessler:1987:FWE

[BB87] Da vid A. Bessler and Ronald A. Babula. F orecasting wheat ex-

p orts: Do exc hange rates matter? Journal of Business & Ec o-

nomic Statistics, 5(3):397–406, 1987. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1987.10509604.

Baillie:1989:MDE

[BB89] Ric hard T. Baillie and Tim Bollerslev. The message in daily

exc hange rates: a conditional-v ariance tale. Journal of Busi-

ness & Ec onomic Statistics, 7(3):297–305, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509739 .

Baillie:2002:MDE

[BB02] Ric hard T. Baillie and Tim Bollerslev. The message in daily

exc hange rates. Journal of Business & Ec onomic Statistics,

20(1):60–68, 2002. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102753410390 .

Benk ard:2005:HPI

[BB05] C. Lanier Benk ard and P atric k Ba jari. Hedonic price indexes

with unobserv ed pro duct c haracteristics, and application to p er-

sonal computers. Journal of Business & Ec onomic Statistics,

23(1):61–75, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000262 .

Bertsc he:2020:ISV

[BB20] Dominik Bertsc he and Robin Braun. Iden tification of struc-

tural v ector autoregressions b y sto c hastic v olatilit y . Jour-

nal of Business & Ec onomic Statistics, 40(1):328–341, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1813588 .

Braun:2022:ISM

[BB22] Robin Braun and Ralf Br ¨ uggemann. Iden tification of SV AR

mo dels b y com bining sign restrictions with external instrumen ts.

Journal of Business & Ec onomic Statistics, 41(4):1077–1089,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2104857 .

Bernardi:2023:VIL

[BBB23] Mauro Bernardi, Daniele Bianc hi, and Nicolas Bianco. V aria-

tional inference for large Ba y esian v ector autoregressions. Journal

of Business & Ec onomic Statistics, 42(3):1066–1082, 2023. CO-

DEN ???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2023.2290716 .

Bec:2004:TUR

[BBC04] F r ´ ed ´ eric Bec, M ´ elik a Ben Salem, and Marine Carrasco. T ests

for unit-ro ot v ersus threshold sp ecification with an application

to the purc hasing p o w er parit y relationship. Journal of Busi-

ness & Ec onomic Statistics, 22(4):382–395, 2004. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500104000000389 .

Bucc heri:2020:SDC

[BBCL20] Giusepp e Bucc heri, Giacomo Bormetti, F ulvio Corsi, and F ab-

rizio Lillo. A score-driv en conditional correlation mo del for noisy

and async hronous data: an application to high-frequency co-

v ariance dynamics. Journal of Business & Ec onomic Statistics,

39(4):920–936, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1739530 .

Bartalotti:2020:CRD

[BBD20] Ot´ avio Bartalotti, Quen tin Brummet, and Stev en Dieterle. A

correction for regression discon tin uit y designs with group-sp ecific

mismeasuremen t of the running v ariable. Journal of Business &

Ec onomic Statistics, 39(3):833–848, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1737081 .

Bellemare:2012:F AS

[BBK12] Charles Bellemare, Luc Bissonnette, and Sabine Kr¨ oger. Flex-

ible appro ximation of sub jectiv e exp ectations using probabilit y

questions. Journal of Business & Ec onomic Statistics, 30(1):

125–131, 2012. ISSN 0735-0015 (prin t), 1537-2707 (electronic).

URL http://www.tandfonline.com/doi/full/10.1198/jbes.

2011.09053 .

Barnett:1989:MCS

[BC89a] William A. Barnett and Seungmo ok Choi. A Mon te Carlo

study of tests of blo c kwise w eak separabilit y . Journal of Busi-

ness & Ec onomic Statistics, 7(3):363–377, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509745.

Berger:1989:WR W

[BC89b] Allen N. Berger and Roger Craine. Wh y random w alk mo d-

els of the term structure are hard to reject. Journal of Busi-

ness & Ec onomic Statistics, 7(2):161–167, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509724 .

Badrinath:1991:D AL

[BC91] S. G. Badrinath and Sangit Chatterjee. A data-analytic

lo ok at sk ewness and elongation in common-sto c k-return dis-

tributions. Journal of Business & Ec onomic Statistics, 9

(2):223–233, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509848 .

Bonham:2001:APN

[BC01] Carl S. Bonham and Ric hard H. Cohen. T o aggregate, p o ol,

or neither. Journal of Business & Ec onomic Statistics, 19

(3):278–291, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500101681019936 .

Bun:2005:BCE

[BC05] Maurice J. G. Bun and Martin A. Carree. Bias-corrected es-

timation in dynamic panel data mo dels. Journal of Business

& Ec onomic Statistics, 23(2):200–210, 2005. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500104000000532 .

Berrendero:2011:TSO

[BC11] Jos ´ e R. Berrendero and Ja vier C´ arcamo. T ests for the second or-

der sto c hastic dominance based on L-statistics. Journal of Busi-

ness & Ec onomic Statistics, 29(2):260–270, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2010.07224 .

Bormetti:2019:SVM

[BCCL19] Giacomo Bormetti, Rob erto Casarin, F ulvio Corsi, and Giulia

Livieri. A sto c hastic v olatilit y mo del with realized measures

for option pricing. Journal of Business & Ec onomic Statistics,

38(4):856–871, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1604371.

Barab esi:2018:GFT

[BCCP18] Lucio Barab esi, Andrea Cerasa, Andrea Cerioli, and Domenico

P errotta. Go o dness-of-fit testing for the New com b–Benford

La w with application to the detection of customs fraud. Jour-

nal of Business & Ec onomic Statistics, 36(2):346–358, 2018.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2016.

1172014 .

Bau w ens:2017:AMA

[BCD17] Luc Bau w ens, Jean-F ran¸ cois Carpan tier, and Arnaud Dufa ys.

Autoregressiv e mo ving a v erage infinite hidden Mark o v-switc hing

mo dels. Journal of Business & Ec onomic Statistics, 35(2):162–

182, 2017. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2015.1123636 .

Bishop:1994:TBO

[BCF94] John A. Bishop, Jong-Rong Chiou, and John P . F orm b y .

T runcation bias and the ordinal ev aiuation of income in-

equalit y . Journal of Business & Ec onomic Statistics, 12(1):

123–127, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10509995 .

Blanco:2019:BA Q

[BCFFL19] German Blanco, Xuan Chen, Carlos A. Flores, and Alfonso

Flores-Lagunes. Bounds on a v erage and quan tile treatmen t ef-

fects on duration outcomes under censoring, selection, and non-

compliance. Journal of Business & Ec onomic Statistics, 38

(4):901–920, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1609975 .

Beyh um:2023:IVE

[BCFV23] Jad Beyh um, Sam uele Cen torrino, Jean-Pierre Florens, and In-

grid V an Keilegom. Instrumen tal v ariable estimation of dy-

namic treatmen t effects on a duration outcome. Journal of

Business & Ec onomic Statistics, 42(2):732–742, 2023. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2231053.

ductiv ely? Journal of Business & Ec onomic Statistics, 30

(1):149–163, 2012. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.637868 .

Beaulieu:2007:MTM

[BDK07] Marie-Claude Beaulieu, Jean-Marie Dufour, and Lynda Khalaf.

Multiv ariate tests of mean-v ariance efficiency with p ossibly non-

Gaussian errors. Journal of Business & Ec onomic Statistics,

25(4):398–410, 2007. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500106000000468 .

Bekk er:1996:AMR

[BD W96] P aul Bekk er, P ascal Dobb elstein, and T om W ansb eek. The

APT mo del as reduced-rank regression. Journal of Business

& Ec onomic Statistics, 14(2):199–202, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1996.10524646 .

Bro c kw ell:2011:ENN

[BD Y11] P eter J. Bro c kw ell, Ric hard A. Da vis, and Y u Y ang. Estimation

for non-negativ e L ´ evy-driv en CARMA pro cesses. Journal of Busi-

ness & Ec onomic Statistics, 29(2):250–259, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2010.08165 .

Burnside:1996:SSP

[BE96] Craig Burnside and Martin Eic hen baum. Small-sample prop er-

ties of GMM-based W ald tests. Journal of Business & Ec onomic

Statistics, 14(3):294–308, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524658 .

Bek aert:1995:TVE

[Bek95] Geert Bek aert. The time v ariation of exp ected returns and v olatil-

it y in foreign-exc hange mark ets. Journal of Business & Ec onomic

Statistics, 13(4):397–408, 1995. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1995.10524614 .

Bell:1987:NOE

[Bel87] William Bell. A note on o v erdifferencing and the equiv alence

of seasonal time series mo dels with mon thly means and mo dels

with (0, 1, 1)

12 seasonal parts when ⊖ = 1. Journal of Busi-

ness & Ec onomic Statistics, 5(3):383–387, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509602 .

Bell:1991:C

[Bel91] William R. Bell. Commen t. Journal of Business & Ec onomic

Statistics, 9(2):176–177, 1991. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1991.10509841 .

Bell:1996:C

[Bel96] William R. Bell. Commen t. Journal of Business & Ec onomic

Statistics, 14(3):387–388, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524664 .

Belluzzo:2004:SA W

[Bel04] W alter Belluzzo, Jr. Semiparametric approac hes to w elfare ev alua-

tions in binary resp onse mo dels. Journal of Business & Ec onomic

Statistics, 22(3):322–330, 2004. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000172 .

Berk o witz:2001:TDF

[Ber01] Jerem y Berk o witz. T esting densit y forecasts, with applications

to risk managemen t. Journal of Business & Ec onomic Statistics,

19(4):465–474, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

07350010152596718 .

Bey er:2001:FSE

[Bey01] Andreas Bey er. A formalization of seasonal encompassing with

an application to a German Macromo del. Journal of Business

& Ec onomic Statistics, 19(3):315–323, 2001. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500101681019963 .

Bo esc hoten:1989:WWP

[BF89] W. C. Bo esc hoten and M. M. G. F ase. The w a y w e pa y

with money

. Journal of Business & Ec onomic Statistics, 7

(3):319–326, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509741.

Boswijk:2005:EBD

[BF05] H. P eter Boswijk and Philip Hans F ranses. On the econometrics

of the Bass diffusion mo del. Journal of Business & Ec onomic

Statistics, 23(3):255–268, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000604 .

Baardsen:2015:FES

[BF15] Gunnar B ˚ ardsen and Luca F anelli. F requen tist ev aluation of

small DSGE mo dels. Journal of Business & Ec onomic Statis-

tics, 33(3):307–322, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.948724 .

Bjelland:2011:EEF

[BFHM11] Melissa Bjelland, Bruce F allic k, John Haltiw anger, and Erik a

McEn tarfer. Emplo y er-to-emplo y er flo ws in the United States:

Estimates using link ed emplo y er-emplo y ee data. Journal of Busi-

ness & Ec onomic Statistics, 29(4):493–505, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2011.08053 .

Bijw aard:2006:MPR

[BFP06] Go v ert E. Bijw aard, Philip Hans F ranses, and Ric hard P aap.

Mo deling purc hases as rep eated ev en ts. Journal of Business

& Ec onomic Statistics, 24(4):487–502, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000242 .

Behrman:1997:DSD

[BFR97] Jere R. Behrman, Andrew F oster, and Mark R. Rosenzw eig. Dy-

namic sa vings decisions in agricultural en vironmen ts with in-

complete mark ets. Journal of Business & Ec onomic Statistics,

15(2):282–292, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524706 .

Bau w ens:1994:EEU

[BFS94] Luc Bau w ens, Denzil G. Fiebig, and Mark F. J. Steel. Esti-

mating end-use demand: a Ba y esian approac h. Journal of Busi-

ness & Ec onomic Statistics, 12(2):221–231, 1994. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1994.10510009.

Basu:2023:EBA

[BFSS23] P alla vi Basu, Luella F u, Alessio Saretto, and W enguang Sun. An

empirical Ba y es approac h to con trolling the false disco v ery ex-

ceedance. Journal of Business & Ec onomic Statistics, 42(3):1041–

1052, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2277857 .

Bai:2016:SIB

[BFT16] Jushan Bai, Jianqing F an, and Ruey Tsa y . Sp ecial issue on big

data. Journal of Business & Ec onomic Statistics, 34(4):487–488,

2016. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2016.

1197681 .

Beyh um:2022:NIR

[BFV22] Jad Beyh um, Jean-Pierre Florens, and Ingrid V an Keilegom. Non-

parametric instrumen tal regression with righ t censored duration

outcomes. Journal of Business & Ec onomic Statistics, 40(3):1034–

1045, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1895814 .

Bac kus:1998:A O A

[BFZ98a] Da vid Bac kus, Silv erio F oresi, and Stanley Zin. Arbitrage opp or-

tunities in arbitrage-free mo dels of b ond pricing. Journal of Busi-

ness & Ec onomic Statistics, 16(1):13–26, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524731 .

Bishop:1998:ITG

[BFZ98b] John A. Bishop, John P . F orm b y , and Buhong Zheng. Inference

tests for Gini-based tax progressivit y indexes. Journal of Busi-

ness & Ec onomic Statistics, 16(3):322–330, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524771 .

Buse:1988:BR

[BG88] A. Buse and James E. Gen tle. Bo ok reviews. Journal of Busi-

ness & Ec onomic Statistics, 6(1):141–143, 1988. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1988.10509647.

Blattb erg:1992:EUP

[BG92] Rob ert C. Blattb erg and Edw ard I. George. Estimation under

profit-driv en loss functions. Journal of Business & Ec onomic

Statistics, 10(4):437–444, 1992. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1992.10509919 .

Bac kus:1993:TRB

[BG93] Da vid K. Bac kus and Allan W. Gregory

. Theoretical relations b e-

t w een risk premiums and conditional v ariances. Journal of Busi-

ness & Ec onomic Statistics, 11(2):177–185, 1993. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1993.10509946 .

Bollerslev:1996:P A C

[BG96] Tim Bollerslev and Eric Gh ysels. P erio dic autoregressiv e condi-

tional heteroscedasticit y . Journal of Business & Ec onomic Statis-

tics, 14(2):139–151, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524640 .

Baltagi:2001:ERA

[BG01] Badi H. Baltagi and James M. Griffin. The econometrics of ra-

tional addiction. Journal of Business & Ec onomic Statistics,

19(4):449–454, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

07350010152596691 .

Bo dapati:2005:PFB

[BG05] Anand V. Bo dapati and Sac hin Gupta. Purc hase-frequency bias

in random-co efficien ts brand-c hoice mo dels. Journal of Business

& Ec onomic Statistics, 23(4):473–484, 2005. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500104000000569 .

Beyh um:2023:FFL

[BG23] Jad Beyh um and Eric Gautier. F actor and factor loading aug-

men ted estimators for panel regression with p ossibly nonstrong

factors. Journal of Business & Ec onomic Statistics, 41(1):270–

281, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.2011300.

Bhattac hary a:2022:SQM

[BGG22] Ja y eeta Bhattac hary a, Nathalie Gimenes, and Emman uel Guerre.

Semiparametric quan tile mo dels for ascending auctions with

asymmetric bidders. Journal of Business & Ec onomic Statis-

tics, 40(3):1020–1033, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1895813 .

Banerjee:2004:SMH

[BGKS04] S. Banerjee, A. E. Gelfand, J. R. Knigh t, and C. F. Sirmans. Spa-

tial mo deling of house prices using normalized distance-w eigh ted

sums of stationary pro cesses. Journal of Business & Ec onomic

Statistics, 22(2):206–213, 2004. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000091 .

Bro wnlees:2020:CDP

[BGL20] Christian Bro wnlees, Gum undur Stef´ an Gum undsson, and G´ ab or

Lugosi. Comm unit y detection in partial correlation net w ork

mo dels. Journal of Business & Ec onomic Statistics, 40(1):

216–226, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1798241 .

Basu:2021:R GR

[BGMP21] Ay anendranath Basu, Abhik Ghosh, Nirian Martin, and Lean-

dro P ardo. A robust generalization of the Rao test. Jour-

nal of Business & Ec onomic Statistics, 40(2):868–879, 2021.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2021.1876711 .

Berndt:1993:APP

[BGR93] Ernst R. Berndt, Zvi Grilic hes, and Josh ua G. Rosett. Audit-

ing the pro ducer price index: Micro evidence from prescription

pharmaceutical preparations. Journal of Business & Ec onomic

Statistics, 11(3):251–264, 1993. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1993.10509953 .

Bianc hi:2015:MFS

[BGR15] Daniele Bianc hi, Massimo Guidolin, and F rancesco Ra v az-

zolo. Macro economic factors strik e bac k: a Ba y esian c hange-

p oin t mo del of time-v arying risk exp osures and premia in the

U.S. cross-section. Journal of Business & Ec onomic Statis-

tics, 35(1):110–129, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1061436 .

Boivin:2020:DEC

[BGS20] Jean Boivin, Marc P

. Giannoni, and Dalib or Stev ano vi ´ c. Dy-

namic effects of credit sho c ks in a data-ric h en vironmen t. Jour-

nal of Business & Ec onomic Statistics, 38(2):272–284, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1497507 .

Babii:2022:ML T

[BGS22] Andrii Babii, Eric Gh ysels, and Jonas Striauk as. Mac hine

learning time series regressions with an application to no w cast-

ing. Journal of Business & Ec onomic Statistics, 40(3):1094–

1106, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1899933 .

Bell:1984:I IS

[BH84a] William R. Bell and Stev en C. Hillmer. Issues in v olv ed with the

seasonal adjustmen t of economic time series. Journal of Busi-

ness & Ec onomic Statistics, 2(4):291–320, 1984. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1984.10509398. See commen t

[Sim85 ].

Bell:1984:R

[BH84b] William R. Bell and Stev en C. Hillmer. Reply

. Journal of Busi-

ness & Ec onomic Statistics, 2(4):343–349, 1984. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1984.10509407 .

Bo w ers:1984:KT A

[BH84c] Norman Bo w ers and F rancis W. Horv ath. Keeping time: an

analysis of errors in the measuremen t of unemplo ymen t du-

ration. Journal of Business & Ec onomic Statistics, 2(2):

140–149, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509382.

(3):323–337, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524874 .

Bottmer:2023:DBP

[BISW23] Lea Bottmer, Guido W. Im b ens, Jann Spiess, and Merrill W ar-

nic k. A design-based p ersp ectiv e on syn thetic con trol meth-

o ds. Journal of Business & Ec onomic Statistics, 42(2):762–

773, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2238788 .

Bollerslev:1999:ETV

[BJ99] Tim Bollerslev and Dan Jubinski. Equit y trading v olume

and v olatilit y: Laten t information arriv als and common long-

run dep endencies. Journal of Business & Ec onomic Statis-

tics, 17(1):9–21, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524793 .

Brandt:2006:VFR

[BJ06] Mic hael W. Brandt and Christopher S. Jones. V olatilit y fore-

casting with range-based EGAR

CH mo dels. Journal of Busi-

ness & Ec onomic Statistics, 24(4):470–486, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000206 .

Birc henhall:1999:PUB

[BJOS99] Chris R. Birc henhall, Hans Jessen, Demise R. Osb orn, and P aul

Simpson. Predicting U.S. business-cycle regimes. Journal of Busi-

ness & Ec onomic Statistics, 17(3):313–323, 1999. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1999.10524820 .

Biemer:1991:ABD

[BK91] P aul P

. Biemer and Sheryl E. Kimes. An application of

b o otstrapping for determining a decision rule for site lo-

cation. Journal of Business & Ec onomic Statistics, 9(2):

189–196, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509844.

Ba jari:2005:EHD

[BK05] P atric k Ba jari and Matthew E. Kahn. Estimating hous-

ing demand with an application to explaining racial segrega-

tion in cities. Journal of Business & Ec onomic Statistics,

23(1):20–33, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000334 .

Baillie:2007:TNN

[BK07] Ric hard T. Baillie and George Kap etanios. T esting for ne-

glected nonlinearit y in long-memory mo dels. Journal of Busi-

ness & Ec onomic Statistics, 25(4):447–461, 2007. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000305 .

Bansal:2011:CLR

[BK11] Ra vi Bansal and Dana Kiku. Coin tegration and long-run as-

set allo cation. Journal of Business & Ec onomic Statistics, 29

(1):161–173, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2010.08062 .

Baumeister:2012:R TF

[BK12a] Christiane Baumeister and Lutz Kilian. Real-time forecasts of

the real price of oil. Journal of Business & Ec onomic Statis-

tics, 30(2):326–336, 2012. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2011.648859 .

Boswijk:2012:WFM

[BK12b] H. P eter Boswijk and F ranc Klaassen. Wh y frequency matters

for unit ro ot testing in financial time series. Journal of Busi-

ness & Ec onomic Statistics, 30(3):351–357, 2012. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2011.648858 .

Baumeister:2015:FRP

[BK15] Christiane Baumeister and Lutz Kilian. F orecasting the real price

of oil in a c hanging w orld: a forecast com bination approac h. Jour-

nal of Business & Ec onomic Statistics, 33(3):338–351, 2015. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2014.949342.

Bauer:2016:RMC

[BK16] Daniel Bauer and Florian Kramer. The risk of a mortal-

it y catastrophe. Journal of Business & Ec onomic Statis-

tics, 34(3):391–405, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1040117 .

Ba y er:2011:NIE

[BKT11] P atric k Ba y er, Shak eeb Khan, and Christopher Timmins. Non-

parametric iden tification and estimation in a Ro y mo del with

common nonp ecuniary returns. Journal of Business & Ec onomic

Statistics, 29(2):201–215, 2011. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2010.08083 .

Bosma:2019:TCF

[BKW19] Jak ob J. Bosma, Mic hael Ko etter, and Mic hael W edo w. T o o con-

nected to fail? Inferring net w ork ties from price co-mo v emen ts.

Journal of Business & Ec onomic Statistics, 37(1):67–80, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2016.

1272459 .

Biatten b erger:1988:R

[BL88a] Gail Biatten b erger and F rank Lad. Reply

. Journal of Busi-

ness & Ec onomic Statistics, 6(4):475–477, 1988. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1988.10509695 .

Blatten b erger:1988:A OS

[BL88b] Gail Blatten b erger and F rank Lad. An application of op erational-

sub jectiv e statistical metho ds to rational exp ectations. Journal

of Business & Ec onomic Statistics, 6(4):453–464, 1988. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1988.10509690 .

Berthelot:1993:IED

[BL93] Jean-Marie Berthelot and Mic hel Latouc he. Impro ving the effi-

ciency of data collection: a generic resp onden t follo w-up strategy

for economic surv eys. Journal of Business & Ec onomic Statistics,

11(4):417–424, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509975.

Bau w ens:2005:NCM

[BL05] Luc Bau w ens and S ´ ebastien Lauren t. A new class of m ultiv ari-

ate sk ew densities, with application to generalized autoregres-

siv e conditional heteroscedasticit y mo dels. Journal of Business

& Ec onomic Statistics, 23(3):346–354, 2005. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500104000000523 .

Blanc hard:1987:C

[Bla87] Olivier Jean Blanc hard. Commen t. Journal of Business & Ec o-

nomic Statistics, 5(4):449–451, 1987. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1987.10509611 .

Blac kburn:1989:PMI

[Bla89] McKinley L. Blac kburn. P o v ert y measuremen t: an index related

to a Theil measure of inequalit y . Journal of Business & Ec onomic

Statistics, 7(4):475–481, 1989. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1989.10509760 .

Bollerslev:2020:GJR

[BLC20] Tim Bollerslev, Jia Li, and Leonardo Salim Sak er Cha v es.

Generalized jump regressions for lo cal momen ts. Journal

of Business & Ec onomic Statistics, 39(4):1015–1025, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1753526 .

Bai:2016:EIF

[BLL16] Jushan Bai, Kunp eng Li, and Lina Lu. Estimation and infer-

ence of F A V AR mo dels. Journal of Business & Ec onomic Statis-

tics, 34(4):620–641, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1111222 .

Blo emen:2019:CLS

[Blo19] Hans G. Blo emen. Collectiv e lab or supply

, taxes, and in tra-

household allo cation: an empirical approac h. Journal of Busi-

ness & Ec onomic Statistics, 37(3):471–483, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1379407.

Banerjee:1992:RST

[BLS92] Anindy a Banerjee, Robin L. Lumsdaine, and James H. Sto c k. Re-

cursiv e and sequen tial tests of the unit-ro ot and trend-break h y-

p otheses: Theory and in ternational evidence. Journal of Busi-

ness & Ec onomic Statistics, 10(3):271–287, 1992. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1992.10509905 .

Butler:1987:I I I

[BM87] Ric hard J. Butler and James B. McDonald. In terdistributional

income inequalit y . Journal of Business & Ec onomic Statis-

tics, 5(1):13–18, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509555 .

Bordley:1993:EAA

[BM93] Rob ert F. Bordley and James B. McDonald. Estimating aggre-

gate automotiv e income elasticities from the p opulation income-

share elasticit y . Journal of Business & Ec onomic Statistics, 11

(2):209–214, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509949 .

Barsegh y an:2023:R

[BM23a] Lev on Barsegh y an and F rancesca Molinari. Rejoinder. Journal

of Business & Ec onomic Statistics, 41(4):1046–1049, 2023. CO-

DEN ???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2023.2239870. See [BM23b, CMM23, Gua23, Hon23, Mor23 ].

Barsegh y an:2023:RPT

[BM23b] Lev on Barsegh y an and F rancesca Molinari. Risk preference

t yp es, limited consideration, and w elfare. Journal of Business

& Ec onomic Statistics, 41(4):1011–1029, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2239949. See discussion [CMM23, Gua23, Hon23, Mor23] and

rejoinder [BM23a ].

Blundell:1997:SLM

[BMM97] Ric hard Blundell, Thierry Magnac, and Costas Meghir. Sa vings

and lab or-mark et transitions. Journal of Business & Ec onomic

Statistics, 15(2):153–164, 1997. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1997.10524697 .

Bia:2020:A CE

[BMM20] Mic hela Bia, Alessandra Mattei, and Andrea Mercatan ti. Assess-

ing causal effects in a longitudinal observ ational study with “trun-

cated” outcomes due to unemplo ymen t and nonignorable missing

data. Journal of Business & Ec onomic Statistics, 40(2):718–729,

2020. CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1862672 .

Bakshi:2010:DIJ

[BMP10] Gurdip Bakshi, Dilip Madan, and George P ana y oto v. Deducing

the implications of jump mo dels for the structure of sto c k mark et

crashes, rallies, jump arriv al rates, and extremes. Journal of Busi-

ness & Ec onomic Statistics, 28(3):380–396, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.06176 .

Borsc h:2023:CEM

[BMW23] Marvin Borsc h, Alexander Ma y er, and Dominik Wied. Con-

sisten t estimation of m ultiple breakp oin ts in dep endence mea-

sures. Journal of Business & Ec onomic Statistics, 42(2):695–

706, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2224850 .

Berg:2004:DIC

[BMY04] Andreas Berg, Renate Mey er, and Jun Y u. Deviance informa-

tion criterion for comparing sto c hastic v olatilit y mo dels. Journal

of Business & Ec onomic Statistics, 22(1):107–120, 2004. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500103288619430 .

Bro wn:2002:GMM

[BN02] Bry an W. Bro wn and Whitney K. New ey . Generalized metho d of

momen ts, efficien t b o otstrapping, and impro v ed inference. Jour-

nal of Business & Ec onomic Statistics, 20(4):507–517, 2002. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500102288618649.

Bai:2005:TSK

[BN05] Jushan Bai and Serena Ng. T ests for sk ewness, kurtosis, and

normalit y for time series data. Journal of Business & Ec onomic

Statistics, 23(1):49–60, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000271 .

Bai:2007:DNP

[BN07] Jushan Bai and Serena Ng. Determining the n um b er of primi-

tiv e sho c ks in factor mo dels. Journal of Business & Ec onomic

Statistics, 25(1):52–60, 2007. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500106000000413 .

Burgette:2012:TRA

[BN12] Lane F. Burgette and Erik V. Nordheim. The trace restric-

tion: an alternativ e iden tification strategy for the Ba y esian m ulti-

nomial probit mo del. Journal of Business & Ec onomic Statis-

tics, 30(3):404–410, 2012. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.680416 .

Barndorff-Nielsen:2006:C

[BNS06] Ole E. Barndorff-Nielsen and Neil Shephard. Commen t. Journal

of Business & Ec onomic Statistics, 24(2):179–181, 2006. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500106000000099. See

[HL06a, HL06b ].

Beran:2001:VSM

[BO01] Jan Beran and Dirk Oc k er. V olatilit y of sto c k-mark et indexes

— an analysis based on SEMIF

AR mo dels. Journal of Busi-

ness & Ec onomic Statistics, 19(1):103–116, 2001. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/07350010152472661 .

Bau w ens:2016:MDC

[BO16] Luc Bau w ens and Edoardo Otran to. Mo deling the dep endence

of conditional correlations on mark et v olatilit y . Journal of Busi-

ness & Ec onomic Statistics, 34(2):254–268, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1037882.

p endence with applications to Granger causalit y . Journal of Busi-

ness & Ec onomic Statistics, 30(2):275–287, 2012. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2011.638831 .

Brunner:1992:CAR

[Bru92] Allan D. Brunner. Conditional asymmetries in real GNP: a semi-

nonparametric approac h. Journal of Business & Ec onomic Statis-

tics, 10(1):65–72, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509887 .

Bauer:2012:CEB

[BR W12] Mic hael D. Bauer, Glenn D. Rudebusc h, and Jing Cyn thia W u.

Correcting estimation bias in dynamic term structure mo dels.

Journal of Business & Ec onomic Statistics, 30(3):454–467, 2012.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2012.

693855 .

Bandi:2013:R VF

[BR Y13] F ederico M. Bandi, Jeffrey R. Russell, and Chen Y ang. Realized

v olatilit y forecasting in the presence of time-v arying noise. Jour-

nal of Business & Ec onomic Statistics, 31(3):331–345, 2013. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2013.803866 .

Basmann:1987:STC

[BS87a] R. L. Basmann and D. J. Slottje. The sensitivit y of the true cost

of living to price-induced and income-induced c hanges in aggre-

gate consumers’ tastes. Journal of Business & Ec onomic Statis-

tics, 5(4):483–498, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509617 .

Belongia:1987:IEW

[BS87b] Mic hael T. Belongia and Ric hard G. Sheehan. The informa-

tional efficiency of w eekly money announcemen ts an economet-

ric critique. Journal of Business & Ec onomic Statistics, 5

(3):351–356, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509599.

Bro wnstone:1989:EEN

[BS89] Da vid Bro wnstone and Kenneth A. Small. Efficien t estimation

of nested logit mo dels. Journal of Business & Ec onomic Statis-

tics, 7(1):67–74, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509714 .

Bo wden:1992:PB

[BS92] Roger J. Bo wden and Ah Bo on Sim. The priv acy b o ot-

strap. Journal of Business & Ec onomic Statistics, 10(3):

337–345, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509909 .

Bresla w:1995:MW C

[BS95] Jon A. Bresla w and J. Barry Smith. Measuring w elfare c hanges

when quan tit y is constrained. Journal of Business & Ec onomic

Statistics, 13(1):95–103, 1995. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1995.10524582 .

Bhattac hary a:1998:AMF

[BS98] Uttpal Bhattac hary a and Matthew Spiegel. Anatom y of a mark et

failure: NYSE trading susp ensions (1974–1988). Journal of Busi-

ness & Ec onomic Statistics, 16(2):216–226, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524755 .

Brezger:2008:MRB

[BS08] Andreas Brezger and Winfried J. Steiner. Monotonic regression

based on Ba y esian P-splines. Journal of Business & Ec onomic

Statistics, 26(1):90–104, 2008. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500107000000223 .

Bormann:2020:DSD

[BS20a] Carsten Bormann and Melanie Sc hienle. Detecting structural

differences in tail dep endence of financial time series. Jour-

nal of Business & Ec onomic Statistics, 38(2):380–392, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1506343.

Borup:2020:SJF

[BS20b] Daniel Borup and Erik Christian Mon tes Sc h ¨ utte. In searc h

of a job: F orecasting emplo ymen t gro wth using Go ogle T rends.

Journal of Business & Ec onomic Statistics, 40(1):186–200, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1791133 .

Beg:2001:T AI

[BSS01] A. B. M. Rabiul A. Beg, Mervyn J. Silv apulle, and P aramsoth y

Silv apulle. T ests against inequalit y constrain ts when some n ui-

sance parameters are presen t only under the alternativ e. Journal

of Business & Ec onomic Statistics, 19(2):245–253, 2001. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500101316970467 .

Bai:2022:TSM

[BSS22] Y uehao Bai, Andres San tos, and Azeem M. Shaikh. A t w o-

step metho d for testing man y momen t inequalities. Journal of

Business & Ec onomic Statistics, 40(3):1070–1080, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1897016 .

Bordignon:1989:OUP

[BT89] Silv ano Bordignon and Ugo T riv ellato. The optimal use of pro vi-

sional data in forecasting with dynamic mo dels. Journal of Busi-

ness & Ec onomic Statistics, 7(2):275–286, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509737 .

Burridge:2001:PRB

[BT01] P eter Burridge and A. M. Rob ert T a ylor. On the prop erties of

regression-based tests for seasonal unit ro ots in the presence of

higher-order serial correlation. Journal of Business & Ec onomic

Statistics, 19(3):374–379, 2001. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500101681019918 .

Busetti:2003:VSS

[BT03] F abio Busetti and A. M. Rob ert T a ylor. V ariance shifts, structural

breaks, and stationarit y tests. Journal of Business & Ec onomic

Statistics, 21(4):510–531, 2003. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500103288619269 .

Buhai:2014:TPE

[BT14] I. Sebastian Buhai and Co en N. T eulings. T en ure profiles and

efficien t separation in a sto c hastic pro ductivit y mo del. Journal

of Business & Ec onomic Statistics, 32(2):245–258, 2014. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2013.866568 .

Barigozzi:2022:TCT

[BT22] Matteo Barigozzi and Lorenzo T rapani. T esting for common

trends in nonstationary large datasets. Journal of Business

& Ec onomic Statistics, 40(3):1107–1122, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1901719 .

Bansal:2004:RSR

[BTZ04] Ra vi Bansal, George T auc hen, and Hao Zhou. Regime shifts, risk

premiums in the term structure, and the business cycle. Journal

of Business & Ec onomic Statistics, 22(4):396–409, 2004. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500104000000398 .

Buja:1996:C

[Buj96] Andreas Buja. Commen t. Journal of Business & Ec onomic Statis-

tics, 14(1):128–129, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524636 .

Burman:1984:C

[Bur84] J. P eter Burman. Commen t. Journal of Business & Ec onomic

Statistics, 2(4):325–327, 1984. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1984.10509401 .

Burnside:1994:HJB

[Bur94] Craig Burnside. Hansen–Jagannathan b ounds as classical tests

of asset-pricing mo dels. Journal of Business & Ec onomic Statis-

tics, 12(1):57–79, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10509991.

Butz:1985:CF A

[But85] William P

. Butz. Commen t: The future of administrativ e records

in the census Bureau’s demographic activities. Journal of Busi-

ness & Ec onomic Statistics, 3(4):393–395, 1985. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1985.10509474 .

Bernard:1987:PDF

[BV87] Jean-Thomas Bernard and Mic hael R. V eall. The probabilit y dis-

tribution of future demand. Journal of Business & Ec onomic

Statistics, 5(3):417–424, 1987. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1987.10509606 .

Bunzel:2005:PTF

[BV05] Helle Bunzel and Timoth y J. V ogelsang. P o w erful trend func-

tion tests that are robust to strong serial correlation, with an

application to the prebisc h-Singer h yp othesis. Journal of Busi-

ness & Ec onomic Statistics, 23(4):381–394, 2005. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500104000000631 .

Burridge:1984:UCM

[BW84] P eter Burridge and Kenneth F. W allis. Unobserv ed-comp onen ts

mo dels for seasonal adjustmen t filters. Journal of Business &

Ec onomic Statistics, 2(4):350–359, 1984. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1984.10509408 .

Belsley:1988:C

[BW88] Da vid A. Belsley and Ro y E. W elsc h. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 6(4):442–447, 1988. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1988.10509687 .

Bai:2015:IBE

[BW15] Jushan Bai and P eng W ang. Iden tification and Ba y esian estima-

tion of dynamic factor mo dels. Journal of Business & Ec onomic

Statistics, 33(2):221–240, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.941467.

Berry:2019:BFM

[BW19] Lindsa y R. Berry and Mik e W est. Ba y esian forecasting of man y

coun t-v alued time series. Journal of Business & Ec onomic Statis-

tics, 38(4):872–887, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2019.1604372 .

Bonhomme:2022:P AE

[BW22] St ´ ephane Bonhomme and Martin W eidner. P osterior a v erage ef-

fects. Journal of Business & Ec onomic Statistics, 40(4):1849–

1862, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1984928 .

Burmeister:1986:EUE

[BWH86] Edwin Burmeister, Ken t D. W all, and James D. Hamilton.

Estimation of unobserv ed exp ected mon thly inflation using

Kalman filtering. Journal of Business & Ec onomic Statistics,

4(2):147–160, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509510 .

Bykho vsk a y a:2023:TSA

[Byk23] Anna Bykho vsk a y a. Time series approac h to the ev olution

of net w orks: Prediction and estimation. Journal of Business

& Ec onomic Statistics, 41(1):170–183, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

2006669 .

Bianc hi:1999:NAR

[BZ99] Marco Bianc hi and Gylfi Zo ega. A nonparametrsc analysis of

regional unemplo ymen t dynamics in Britain. Journal of Busi-

ness & Ec onomic Statistics, 17(2):205–216, 1999. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1999.10524811 .

Bennett:2013:EDE

[BZ13] Christopher J. Bennett and Ricardas Zitikis. Examining the

distributional effects of military service on earnings: a test of

initial dominance. Journal of Business & Ec onomic Statis-

tics, 31(1):1–15, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.741053 .

Boswijk:2020:A TC

[BZ20] H. P eter Boswijk and Y ang Zu. Adaptiv e testing for coin te-

gration with nonstationary v olatilit y . Journal of Business &

Ec onomic Statistics, 40(2):744–755, 2020. CODEN RFSCFJ.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1867558 .

Cagetti:2003:W AL

[Cag03] Marco Cagetti. W ealth accum ulation o v er the life cycle and pre-

cautionary sa vings. Journal of Business & Ec onomic Statistics,

21(3):339–353, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288619007 .

Cai:1994:MMS

[Cai94] Jun Cai. A Mark o v mo del of switc hing-regime AR

CH. Journal

of Business & Ec onomic Statistics, 12(3):309–316, 1994. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1994.10524546 .

Cai:2023:MR T

[Cai23] Y ong Cai. A mo dified randomization test for the lev el of clus-

tering. Journal of Business & Ec onomic Statistics, 42(3):933–

945, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2261567 .

Callan:1991:SPG

[Cal91] Scott J. Callan. The sensitivit y of pro ductivit y gro wth mea-

sures to alternativ e structural and b eha vioral assumptions: an

application to electric utilities 1951–1984. Journal of Business

& Ec onomic Statistics, 9(2):207–213, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509846 .

Campb ell:2007:MVP

[Cam07] Sean D. Campb ell. Macro economic v olatilit y , predictabilit y , and

uncertain t y in the great mo deration. Journal of Business & Ec o-

nomic Statistics, 25(2):191–200, 2007. ISSN 0735-0015 (prin t),

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2252471 .

Casarin:2023:BNP

[CCO23] Rob erto Casarin, Mauro Costan tini, and An thon y Osun tuyi.

Ba y esian nonparametric panel Mark o v-switc hing GAR

CH mo d-

els. Journal of Business & Ec onomic Statistics, 42(1):135–

146, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2166049 .

Callot:2019:NRA

[CC

¨

OU19] Lauren t Callot, Mehmet Caner, A.

¨

Ozlem

¨

Onder, and Esra

Ulasan. A no dewise regression approac h to estimating large

p ortfolios. Journal of Business & Ec onomic Statistics, 39

(2):520–531, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1683018 .

Canals-Cerda:2013:A TE

[CCP13] Jos ´ e J. Canals-Cerd´ a and Jason P earcy

. Arriving in time: Estima-

tion of English auctions with a sto c hastic n um b er of bidders. Jour-

nal of Business & Ec onomic Statistics, 31(2):125–135, 2013. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2012.747825 .

Christoffersen:1998:CLH

[CD98] P eter F. Christoffersen and F rancis X. Dieb old. Coin tegration

and long-horizon forecasting. Journal of Business & Ec onomic

Statistics, 16(4):450–456, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524784 .

Campb ell:2009:SRE

[CD09] Sean D. Campb ell and F rancis X. Dieb old. Sto c k returns and

exp ected business conditions: Half a cen tury of direct evidence.

Journal of Business & Ec onomic Statistics, 27(2):266–278, 2009.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2009.0025 .

Cakmakli:2022:USI

[ ¸ CD22] Cem ¸

Cakmaklı and Hamza Demircan. Using surv ey information

for impro ving the densit y no w casting of U.S. GDP. Journal of

Business & Ec onomic Statistics, 41(3):667–682, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2058000 .

Co w ell:2015:GF A

[CDF15] F rank A. Co w ell, Russell Da vidson, and Emman uel Flac haire.

Go o dness of fit: an axiomatic approac h. Journal of Business &

Ec onomic Statistics, 33(1):54–67, 2015. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2014.922470 .

Christiano:1996:SSP

[CdH96] La wrence J. Christiano and W outer J. den Haan. Small-sample

prop erties of GMM for business-cycle analysis. Journal of Busi-

ness & Ec onomic Statistics, 14(3):309–327, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1996.10524659 .

Christoffersen:2010:V CA

[CDJW10] P eter Christoffersen, Christian Dorion, Kris Jacobs, and Yin-

tian W ang. V olatilit y comp onen ts, affine restrictions, and non-

normal inno v ations. Journal of Business & Ec onomic Statistics,

28(4):483–502, 2010. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.06122 .

Carlini:2019:IF C

[CdM19] F ederico Carlini and P aolo San tucci de Magistris. On the

iden tification of fractionally coin tegrated V

AR mo dels with

the F (d) condition. Journal of Business & Ec onomic Statis-

tics, 37(1):134–146, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1294077 .

Catania:2020:DDM

[CDS20] Leop oldo Catania, Rob erto Di Mari, and P aolo San tucci de

Magistris. Dynamic discrete mixtures for high-frequency prices.

Journal of Business & Ec onomic Statistics, 40(2):559–577, 2020.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1840994.

Chen:2013:UIP

[CD Y13] Willa W. Chen, Rohit S. Deo, and Y anping Yi. Uniform inference

in predictiv e regression mo dels. Journal of Business & Ec onomic

Statistics, 31(4):525–533, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.818008 .

Cheung:2005:ERM

[CE05] Yin-W ong Cheung and Ulf G. Erlandsson. Exc hange rates and

Mark o v switc hing dynamics. Journal of Business & Ec onomic

Statistics, 23(3):314–320, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000488 .

Cho o:2008:IPD

[CE08] Eugene Cho o and Jean Eid. In terregional price difference in

the New Orleans auctions mark et for sla v es. Journal of Busi-

ness & Ec onomic Statistics, 26(4):486–509, 2008. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500107000000421 .

Cunningham:2012:SSA

[CEJ

+

12] Alastair Cunningham, Jana Eklund, Chris Jeffery

, George

Kap etanios, and Vincen t Labhard. A state space approac h to

extracting the signal from uncertain data. Journal of Business

& Ec onomic Statistics, 30(2):173–180, 2012. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1198/jbes.2009.08171 .

Can:2023:TST

[CEL23] Sami Um ut Can, John H. J. Einmahl, and Roger J. A. Laev en.

Tw o-sample testing for tail copulas with an application to equit y

indices. Journal of Business & Ec onomic Statistics, 42(1):147–

159, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2166050 .

Chen:1999:FSS

[CF99] Rong Chen and Thomas B. F om b y . F orecasting with sta-

ble seasonal pattern mo dels with an application to Ha w aiian

tourism data. Journal of Business & Ec onomic Statistics, 17

(4):497–504, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524839 .

Carrasco:2002:SBM

[CF02] Marine Carrasco and Jean-Pierre Florens. Sim ulation-based

metho d of momen ts and efficiency

. Journal of Business & Ec o-

nomic Statistics, 20(4):482–492, 2002. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500102288618621 .

Chen:2015:BTE

[CF15] Xuan Chen and Carlos A. Flores. Bounds on treatmen t effects

in the presence of sample selection and noncompliance: The w age

effects of job Corps. Journal of Business & Ec onomic Statis-

tics, 33(4):523–540, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.975229 .

Caudill:1995:FEF

[CF G95] Stev en B. Caudill, Jon M. F ord, and Daniel M. Gropp er. F ron tier

estimation and firm-sp ecific inefficiency measures in the presence

of heteroscedasticit y . Journal of Business & Ec onomic Statistics,

13(1):105–111, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524583 .

Cai:2019:IPV

[CFLS19] Zongwu Cai, Ying F ang, Ming Lin, and Jia Su. Infer-

ences for a partially v arying co efficien t mo del with endoge-

nous regressors. Journal of Business & Ec onomic Statis-

tics, 37(1):158–170, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1294079 .

Chirink o:2011:NAE

[CFM11] Rob ert S. Chirink o, Stev en M. F azzari, and Andrew P

. Mey er.

A new approac h to estimating pro duction function parameters:

The elusiv e capital-lab or substitution elasticit y . Journal of Busi-

ness & Ec onomic Statistics, 29(4):587–594, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2011.08119.

Cohen:2005:C

[CFR05] William W. Cohen, Stephen E. Fien b erg, and Pradeep Ra viku-

mar. Commen ts. Journal of Business & Ec onomic Statistics,

23(2):160–162, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000703. See [A

V05b, A

V05a ].

Corradi:2009:IRP

[CFS09] V alen tina Corradi, Andres F ernandez, and Norman R. Sw anson.

Information in the revision pro cess of real-time datasets. Journal

of Business & Ec onomic Statistics, 27(4):455–467, 2009. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2009.07209 .

Christoffersen:2000:IRA

[CG00] P eter F. Christoffersen and Lorenzo Giorgianni. In terest-rate

arbitrage in currency bask ets: F orecasting w eigh ts and mea-

suring risk. Journal of Business & Ec onomic Statistics, 18

(2):242–253, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524866 .

Chotik apanic h:2002:ELC

[CG02] Duangk amon Chotik apanic h and William E. Griffiths. Estimat-

ing Lorenz curv es using a Diric hlet distribution. Journal of Busi-

ness & Ec onomic Statistics, 20(2):290–295, 2002. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102317352029 .

Clemen ts:2008:MFM

[CG08] Mic hael P

. Clemen ts and Ana Beatriz Galv~ ao. Macro economic

forecasting with mixed-frequency data. Journal of Business &

Ec onomic Statistics, 26(4):546–554, 2008. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500108000000015 .

Clemen ts:2012:IR T

[CG12] Mic hael P

. Clemen ts and Ana Beatriz Galv~ ao. Impro ving

real-time estimates of output and inflation gaps with m ultiple-

vin tage mo dels. Journal of Business & Ec onomic Statis-

tics, 30(4):554–562, 2012. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.707588.

Clemen ts:2017:PED

[CG17] Mic hael P

. Clemen ts and Ana Beatriz Galv~ ao. Predicting

early data revisions to U.S. GDP and the effects of releases

on equit y mark ets. Journal of Business & Ec onomic Statis-

tics, 35(3):389–406, 2017. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1076726 .

Chen:2019:SGB

[CG19] Wilson Y e Chen and Ric hard H. Gerlac h. Semiparametric

GAR CH via Ba y esian mo del a v eraging. Journal of Business &

Ec onomic Statistics, 39(2):437–452, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2019.1668796 .

Ch udik:2022:EIR

[CG22] Alexander Ch udik and Georgios Georgiadis. Estimation of im-

pulse resp onse functions when sho c ks are observ ed at a higher fre-

quency than outcome v ariables. Journal of Business & Ec onomic

Statistics, 40(3):965–979, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1889567 .

Camp ello:2019:TSH

[CGJ19] Murillo Camp ello, An tonio F. Galv ao, and T ed Juhl. T esting for

slop e heterogeneit y bias in panel data mo dels. Journal of Busi-

ness & Ec onomic Statistics, 37(4):749–760, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1421545 .

Conrad:1997:PST

[CGK97] Jennifer Conrad, Mustafa N. Gultekin, and Gautam Kaul. Prof-

itabilit y of short-term con trarian strategies: Implications for mar-

k et efficiency

. Journal of Business & Ec onomic Statistics, 15

(3):379–386, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524715 .

Chen:2013:EPL

[CGL13] Jia Chen, Jiti Gao, and Degui Li. Estimation in partially linear

single-index panel data mo dels with fixed effects. Journal of Busi-

ness & Ec onomic Statistics, 31(3):315–330, 2013. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2013.775093 .

Camac ho:2020:NAD

[CGL20] Maximo Camac ho, Mar ´ ıa Dolores Gadea, and Ana G´ omez Loscos.

A new approac h to dating the reference cycle. Journal of Business

& Ec onomic Statistics, 40(1):66–81, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1773834 .

Chen:2018:NEF

[CGLS18] Xiang jin B. Chen, Jiti Gao, Degui Li, and P aram Silv apulle.

Nonparametric estimation and forecasting for time-v arying co effi-

cien t realized v olatilit y mo dels. Journal of Business & Ec onomic

Statistics, 36(1):88–100, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1138118 .

Cameron:2011:RIM

[CGM11] A. Colin Cameron, Jonah B. Gelbac h, and Douglas L. Miller.

Robust inference with m ultiw a y clustering. Journal of Business

& Ec onomic Statistics, 29(2):238–249, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2010.07136 .

Coroneo:2016:UMF

[CGM16] Laura Coroneo, Domenico Giannone, and Mic hele Mo dugno.

Unspanned macro economic factors in the yield curv e. Jour-

nal of Business & Ec onomic Statistics, 34(3):472–485, 2016.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2015.

1052456 .

Chen:2020:FLR

[CGQ20] Cheng Chen, Shao jun Guo, and Xinghao Qiao. F unctional lin-

ear regression: Dep endence and error con tamination. Jour-

nal of Business & Ec onomic Statistics, 40(1):444–457, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1832503 .

Chotik apanic h:2007:ECN

[CGR07] Duangk amon Chotik apanic h, William E. Griffiths, and D. S. Prasada

Rao. Estimating and com bining national income distributions us-

2012. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2012.

669667 .

Chen:2018:UAE

[Che18] Yi-Ting Chen. A unified approac h to estimating and testing

income distributions with group ed data. Journal of Business

& Ec onomic Statistics, 36(3):438–455, 2018. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2016.1194762 .

Cheung:2020:LMF

[Che20] Ying Lun Cheung. Long memory factor mo del: On estimation

of factor memories. Journal of Business & Ec onomic Statistics,

40(2):756–769, 2020. CODEN RFSCFJ. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1867559 .

Chen:2022:CPC

[Che22a] Ming jing Chen. Circularly pro jected common factors for group ed

data. Journal of Business & Ec onomic Statistics, 41(2):636–

649, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2051520 .

Cheung:2022:ITV

[Che22b] Ying Lun Cheung. Iden tification of time-v arying factor mo d-

els. Journal of Business & Ec onomic Statistics, 42(1):76–94,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2151449 .

Chimerine:1985:SSM

[Chi85] La wrence Chimerine. A supply-side miracle? Journal of Busi-

ness & Ec onomic Statistics, 3(2):101–103, 1985. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1985.10509436 .

Con w a y:1988:ESA

[CHL88] Roger Con w a y , James Hrub o v cak, and Mic hael LeBlanc. Esti-

mating the structure of agricultural in v estmen t: a sto c hastic-

co efficien ts approac h. Journal of Business & Ec onomic Statis-

tics, 6(2):231–240, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509657 .

Caner:2018:AEN

[CHL18] Mehmet Caner, Xu Han, and Y o onseok Lee. Adaptiv e elas-

tic net GMM estimation with man y in v alid momen t conditions:

Sim ultaneous mo del and momen t selection. Journal of Busi-

ness & Ec onomic Statistics, 36(1):24–46, 2018. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1129344 .

Cza jk a:1992:P AD

[CHLR92] John L. Cza jk a, Sharon M. Hiraba y ashi, Ro deric k J. A. Lit-

tle, and Donald B. Rubin. Pro jecting from adv ance data us-

ing prop ensit y mo deling: an application to income and tax

statistics. Journal of Business & Ec onomic Statistics, 10

(2):117–131, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509892 .

Cheung:1997:CPC

[CHN97] Yin-W ong Cheung, Jia He, and Lilian K. Ng. Common predictable

comp onen ts in regional sto c k mark ets. Journal of Business & Ec o-

nomic Statistics, 15(1):35–42, 1997. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1997.10524684 .

Cui:2022:RAH

[CHNY22] Guo w ei Cui, Kazuhik o Ha y ak a w a, Sh uic hi Nagata, and T ak ashi

Y amagata. A robust approac h to heteroscedasticit y , error serial

correlation and slop e heterogeneit y in linear mo dels with in terac-

tiv e effects for large panel data. Journal of Business & Ec onomic

Statistics, 41(3):862–875, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2022.2077349 .

Christiano:1990:LQA

[Chr90a] La wrence J. Christiano. Linear-quadratic appro ximation and

v alue-function iteration: a comparison. Journal of Business &

Ec onomic Statistics, 8(1):99–113, 1990. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1990.10509780.

Christiano:1990:SSG

[Chr90b] La wrence J. Christiano. Solving the sto c hastic gro wth mo del b y

linear-quadratic appro ximation and b y v alue-function iteration.

Journal of Business & Ec onomic Statistics, 8(1):23–26, 1990.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1080/07350015.1990.10509768 .

Christiano:1992:SBG

[Chr92] La wrence J. Christiano. Searc hing for a break in GNP. Journal

of Business & Ec onomic Statistics, 10(3):237–250, 1992. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1992.10509903 .

Christiano:1996:SSS

[Chr96] La wrence J. Christiano. Sp ecial section on small-sample prop er-

ties of generalized metho d of momen ts (GMM): Asso ciate Ed-

itor’s in tro duction. Journal of Business & Ec onomic Statis-

tics, 14(3):261, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524655 .

Christiano:2007:C

[Chr07] La wrence J. Christiano. Commen t. Journal of Business

& Ec onomic Statistics, 25(2):143–151, 2007. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500107000000061. See [DSSW07a,

DSSW07b].

Card:2004:MMC

[CHSS04] Da vid Card, Andrew K. G. Hildreth, and Lara D. Shore-Sheppard.

The measuremen t of medicaid co v erage in the SIPP. Journal

of Business & Ec onomic Statistics, 22(4):410–420, 2004. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500104000000208 .

Carv alho:2007:NCC

[CHT07] V asco Carv alho, Andrew Harv ey , and Thomas T rim bur. A note

on common cycles, common trends, and con v ergence. Journal

of Business & Ec onomic Statistics, 25(1):12–20, 2007. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500106000000431.

Chan:2017:GEI

[CHT17] Kung-Sik Chan, Bruce E. Hansen, and Allan Timmermann. Guest

Editors’ in tro duction: Regime switc hing and threshold mo d-

els. Journal of Business & Ec onomic Statistics, 35(2):159–161,

2017. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2017.

1236521 .

Chen:2020:SFM

[CHW20] Yi-Ting Chen, Y u-Chin Hsu, and Hung-Jen W ang. A sto c has-

tic fron tier mo del with endogenous treatmen t status and media-

tor. Journal of Business & Ec onomic Statistics, 38(2):243–256,

2020. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1497504 .

Clemen ts:1987:MIS

[CI87] Kenneth W. Clemen ts and H. Y. Izan. The measuremen t of in-

flation: a sto c hastic approac h. Journal of Business & Ec onomic

Statistics, 5(3):339–350, 1987. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1987.10509598 .

Cham b erlain:2003:NAB

[CI03] Gary Cham b erlain and Guido W. Im b ens. Nonparametric appli-

cations of Ba y esian inference. Journal of Business & Ec onomic

Statistics, 21(1):12–18, 2003. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500102288618711 .

Chan:2017:TEG

[CIL

Y17] Ngai Hang Chan, Ching-Kang Ing, Y uan b o Li, and Ch un Yip

Y au. Threshold estimation via group orthogonal greedy algo-

rithm. Journal of Business & Ec onomic Statistics, 35(2):334–345,

2017. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2015.

1064820 .

Chen:2023:CIC

[CJJ

+

23] Rong Chen, Y uan yuan Ji, Guolin Jiang, Han Xiao, Ruo qing Xie,

and Pingfang Zh u. Comp osite index construction with exp ert

opinion. Journal of Business & Ec onomic Statistics, 41(1):67–

79, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.2000418 .

Can to:1986:REK

[CJW86] Victor A. Can to, Douglas H. Joines, and Rob ert I. W ebb. The

rev en ue effects of the Kennedy and Reagan tax cuts: Some time

series estimates. Journal of Business & Ec onomic Statistics,

4(3):281–288, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509525 .

Chen:2018:TCM

[CJZZ18] T ao Chen, Y uan yuan Ji, Y ahong Zhou, and Pingfang Zh u. T esting

conditional mean indep endence under symmetry

. Journal of Busi-

ness & Ec onomic Statistics, 36(4):615–627, 2018. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2016.1219263 .

Clemen ts:2003:BCA

[CK03] Mic hael P

. Clemen ts and Hans-Martin Krolzig. Business cy-

cle asymmetries. Journal of Business & Ec onomic Statistics,

21(1):196–211, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618892 .

Choi:2008:RNT

[CK08] Hw an-Sik Choi and Nic holas M. Kiefer. Robust nonnested testing

and the demand for money

. Journal of Business & Ec onomic

Statistics, 26(1):9–17, 2008. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500107000000179 .

Chalak:2019:MEP

[CK19] Karim Chalak and Daniel Kim. Measuremen t error without the

pro xy exclusion restriction. Journal of Business & Ec onomic

Statistics, 39(1):200–216, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2019.1617156 .

Chan:2022:P AD

[CK22] Marc K. Chan and Simon S. Kw ok. The PCDID approac h:

Difference-in-differences when trends are p oten tially unparallel

and sto c hastic. Journal of Business & Ec onomic Statistics, 40

(3):1216–1233, 2022. CODEN ???? ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2021.1914636 .

Creal:2011:DMH

[CKL11] Drew Creal, Siem Jan Ko opman, and Andr ´ e Lucas. A dy-

namic m ultiv ariate hea vy-tailed mo del for time-v arying v olatili-

ties and correlations. Journal of Business & Ec onomic Statistics,

29(4):552–563, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2011.10070 .

Chan:2012:TVD

[CKLGS12] Josh ua C. C. Chan, Gary Ko op, Rob erto Leon-Gonzalez, and

Ro dney W. Strac han. Time v arying dimension mo dels. Journal

of Business & Ec onomic Statistics, 30(3):358–367, 2012. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2012.663258 .

Chiang:2022:MCR

[CKMS22] Harold D. Chiang, Kengo Kato, Y ukun Ma, and Y uy a Sasaki.

Multiw a y cluster robust double/debiased mac hine learning. Jour-

nal of Business & Ec onomic Statistics, 40(3):1046–1056, 2022.

CODEN ???? ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1895815 .

Chan:2013:NMT

[CKP13] Josh ua C. C. Chan, Gary Ko op, and Simon M. P otter. A

new mo del of trend inflation. Journal of Business & Ec onomic

Statistics, 31(1):94–106, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.741549 .

Callen:1985:FER

[CKY85] Jeffrey L. Callen, Clarence C. Y. Kw an, and P atric k C. Y. Yip.

F oreign-exc hange rate dynamics: an empirical study using maxi-

m um en trop y sp ectral analysis. Journal of Business & Ec onomic

Statistics, 3(2):149–155, 1985. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1985.10509443 .

Chan:2023:LOI

[CKY23] Josh ua C. C. Chan, Gary Ko op, and Xuew en Y u. Large order-

in v arian t Ba y esian V

ARs with sto c hastic v olatilit y . Journal of

Business & Ec onomic Statistics, 42(2):825–837, 2023. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2252039 .

Cart wrigh t:1987:T AE

[CL87] Phillip A. Cart wrigh t and Cheng F. Lee. Time aggrega-

tion and the estimation of the mark et mo del: Empirical ev-

idence. Journal of Business & Ec onomic Statistics, 5(1):

131–143, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509568 .

Cheung:1993:F CA

[CL93] Yin-W ong Cheung and Kon S. Lai. A fractional coin tegra-

tion analysis of purc hasing p o w er parit y . Journal of Business

& Ec onomic Statistics, 11(1):103–112, 1993. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1993.10509936 .

Cheung:1995:LOC

[CL95] Yin-W ong Cheung and Kon S. Lai. Lag order and critical v al-

ues of the augmen ted Dic k ey–F uller test. Journal of Business

& Ec onomic Statistics, 13(3):277–280, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524601 .

Chen:2017:AF A

[CL17] Ying Chen and Bo Li. An adaptiv e functional autoregressiv e fore-

cast mo del to predict electricit y price curv es. Journal of Busi-

ness & Ec onomic Statistics, 35(3):371–388, 2017. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1092976 .

Cla yton:1994:CBE

[Cla94] Ho w ard R. Cla yton. A com bined b ound for errors in audit-

ing based on Ho effding’s inequalit y and the b o otstrap. Journal

of Business & Ec onomic Statistics, 12(4):437–448, 1994. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1994.10524566 .

Clark:1996:SSP

[Cla96] T o dd E. Clark. Small-sample prop erties of estimators of nonlinear

mo dels of co v ariance structure. Journal of Business & Ec onomic

Cornea-Madeira:2019:BHU

[CMHM19] Adriana Cornea-Madeira, Cars Hommes, and Domenico Mas-

saro. Beha vioral heterogeneit y in U.S. inflation dynamics. Jour-

nal of Business & Ec onomic Statistics, 37(2):288–300, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2017.

1321548 .

Cam ba-Mendez:2003:TRR

[CMKSW03] Gonzalo Cam ba-Mendez, George Kap etanios, Ric hard J. Smith,

and Martin R. W eale. T ests of rank in reduced rank regres-

sion mo dels. Journal of Business & Ec onomic Statistics, 21

(1):145–155, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618847 .

Cattaneo:2023:CDH

[CMM23] Matias D. Cattaneo, Xin w ei Ma, and Y usufcan Masatlioglu.

Con text-dep enden t heterogeneous preferences: a commen t on

barsegh y an and molinari (2023). Journal of Business & Ec onomic

Statistics, 41(4):1030–1034, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2023.2216740. See [BM23b ].

Camp ono v o:2020:ELH

[CMO20] Lorenzo Camp ono v o, Y ukitoshi Matsushita, and T aisuk e Otsu.

Empirical lik eliho o d for high frequency data. Journal of Busi-

ness & Ec onomic Statistics, 38(3):621–632, 2020. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2018.1549051 .

Christop oulos:2019:DET

[CMT19] Dimitris Christop oulos, P eter McAdam, and Elias Tza v alis. Deal-

ing with endogeneit y in threshold mo dels using copulas. Jour-

nal of Business & Ec onomic Statistics, 39(1):166–178, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1647213 .

Carr:2023:R TM

[CMW23] Mic hael D. Carr, Rob ert A. Moffitt, and Emily E. Wiemers.

Reconciling trends in male earnings v olatilit y: Evidence from

the SIPP surv ey and administrativ e data. Journal of Busi-

ness & Ec onomic Statistics, 41(1):26–32, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2126845 .

Ca v aliere:2020:BNA

[CNR20] Giusepp e Ca v aliere, Heino Bohn Nielsen, and Anders Rah b ek.

Bo otstrapping noncausal autoregressions: With applications to

explosiv e bubble mo deling. Journal of Business & Ec onomic

Statistics, 38(1):55–67, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1448830 .

Ca v aliere:2020:AIH

[CNT20] Giusepp e Ca v aliere, Morten Ørregaard Nielsen, and A. M. Rob ert

T a ylor. Adaptiv e inference in heteroscedastic fractional time

series mo dels. Journal of Business & Ec onomic Statistics,

40(1):50–65, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1773275 .

Co x:1999:CSD

[CO99] James C. Co x and Ronald L. Oaxaca. Can supply and de-

mand parameters b e reco v ered from data generated b y mar-

k et institutions? Journal of Business & Ec onomic Statistics,

17(3):285–297, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524818 .

Cederburg:2019:URR

[CO19] Scott Cederburg and Mic hael S. O’Dohert y . Understanding the

risk-return relation: The aggregate w ealth pro xy actually mat-

ters. Journal of Business & Ec onomic Statistics, 37(4):721–735,

2019. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2017.

1419140 .

Co c hrane:1989:RLE

[Co c89] John H. Co c hrane. The return of the liquidit y effect: a

study of the short-run relation b et w een money gro wth and in-

terest rates. Journal of Business & Ec onomic Statistics, 7

(1):75–83, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509715 .

Coleman:1990:SSG

[Col90] Wilbur John Coleman I I. Solving the sto c hastic gro wth mo del

b y p olicy-function iteration. Journal of Business & Ec onomic

Statistics, 8(1):27–29, 1990. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1990.10509769 .

Collins:1991:PTB

[Col91] Sean Collins. Prediction tec hniques for Bo x–Co x regression

mo dels. Journal of Business & Ec onomic Statistics, 9(3):

267–277, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509852 .

Coleman:1993:SND

[Col93] Wilbur John Coleman. Solving nonlinear dynamic mo dels on

parallel computers. Journal of Business & Ec onomic Statistics,

11(3):325–330, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509960 .

Considine:1990:SCV

[Con90] Timoth y J. Considine. Symmetry constrain ts and v ariable re-

turns to scale in logit mo dels. Journal of Business & Ec onomic

Statistics, 8(3):347–353, 1990. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1990.10509805 .

Co ok:1988:C

[Co o88] R. Dennis Co ok. Commen t. Journal of Business & Ec onomic

Statistics, 6(4):429–432, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509685 .

Co op er:1998:MR U

[Co o98] Suzanne J. Co op er. Multiple regimes in U.S. output fluc-

tuations. Journal of Business & Ec onomic Statistics, 16

(1):92–100, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524738.

Chen:2021:MNC

[CO W21] Cath y Yi-Hsuan Chen, Y arema Okhrin, and T engy ao W ang.

Monitoring net w ork c hanges in so cial media. Journal of Busi-

ness & Ec onomic Statistics, 42(2):391–406, 2021. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

2016425 .

Chin tagun ta:1998:EID

[CP98] Pradeep K. Chin tagun ta and Alok R. Prasad. An em-

pirical in v estigation of the “dynamic McF adden” mo del of

purc hase timing and brand c hoice: Implications for mar-

k et structure. Journal of Business & Ec onomic Statistics,

16(1):2–12, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524730 .

Chauv et:2008:CR T

[CP08] Marcelle Chauv et and Jerem y Piger. A comparison of the real-

time p erformance of business cycle dating metho ds. Journal

of Business & Ec onomic Statistics, 26(1):42–49, 2008. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500107000000296 .

Crossley:2010:CSS

[CP10] Thomas F. Crossley and Krishna P endakur. The common-scaling

so cial cost-of-living index. Journal of Business & Ec onomic Statis-

tics, 28(4):523–538, 2010. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2009.06139 .

Clinet:2019:DSH

[CP19] Simon Clinet and Y oann P otiron. Disen tangling sources of high

frequency mark et microstructure noise. Journal of Business &

Ec onomic Statistics, 39(1):18–39, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2019.1617158 .

Chao:2015:CCM

[CPDH15] Shih-Kang Chao, Katharina Proksc h, Holger Dette, and W olf-

gang Karl H¨ ardle. Confidence corridors for m ultiv ariate gen-

eralized quan tile regression. Journal of Business & Ec onomic

Statistics, 35(1):70–85, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1054493 .

Cho:2018:PKS

[CPP18] Jin Seo Cho, Myung-Ho P ark, and P eter C. B. Phillips. Practi-

cal Kolmogoro v–Smirno v testing b y minim um distance applied

to measure top income shares in Korea. Journal of Business

& Ec onomic Statistics, 36(3):523–537, 2018. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2016.1200983 .

Ca v aliere:2023:STG

[CPR23] Giusepp e Ca v aliere, Indeew ara P erera, and Anders Rah b ek. Sp ec-

ification tests for GAR

CH pro cesses with n uisance parameters on

the b oundary

. Journal of Business & Ec onomic Statistics, 42(1):

197–214, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2173206 .

Con w a y:1983:RRF

[CR83] Delores A. Con w a y and Harry V. Rob erts. Rev erse regression, fair-

ness, and emplo ymen t discrimination. Journal of Business & Ec o-

nomic Statistics, 1(1):75–85, 1983. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/

abs/10.1080/07350015.1983.10509326. See commen ts [F

G84,

Mil84] and rejoinder [CR84].

Con w a y:1984:R CR

[CR84] Delores A. Con w a y and Harry V. Rob erts. Rejoinder to com-

men ts on “Rev erse Regression, F airness, and Emplo ymen t Dis-

crimination”. Journal of Business & Ec onomic Statistics, 2

(2):126–139, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509381. See [F

G84, Mil84, CR83 ].

Con w a y:1988:R

[CR88a] Delores A. Con w a y and Marc R. Reingan um. Reply

. Jour-

nal of Business & Ec onomic Statistics, 6(1):24–28, 1988. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1988.10509633 .

See [CR88b, fC88, Job88, Sta88a, Bro88].

Con w a y:1988:SFS

[CR88b] Delores A. Con w a y and Marc R. Reingan um. Stable factors in

securit y returns: Iden tification using cross-v alidation. Journal of

Business & Ec onomic Statistics, 6(1):1–15, 1988. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1988.10509628. See com-

men ts [fC88, Job88, Sta88a, Bro88] and reply [CR88a ].

Cecc hetti:2001:SEU

[CR01] Stephen G. Cecc hetti and Rob ert W. Ric h. Structural estimates of

the U.S. sacrifice ratio. Journal of Business & Ec onomic Statistics,

19(4):416–427, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

07350010152596664 .

Corsi:2012:DTV

[CR12] F ulvio Corsi and Rob erto Ren` o. Discrete-time v olatilit y forecast-

ing with p ersisten t lev erage effect and the link with con tin uous-

time v olatilit y mo deling. Journal of Business & Ec onomic Statis-

tics, 30(3):368–380, 2012. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.663261 .

Carrasco:2016:SIF

[CR16a] Marine Carrasco and Barbara Rossi. In-sample inference and fore-

casting in missp ecified factor mo dels. Journal of Business & Ec o-

nomic Statistics, 34(3):313–338, 2016. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2016.1186029. See commen ts

[Sto16, Gia16, CH16, Sw a16] and rejoinder [CR16b ].

Carrasco:2016:RSI

[CR16b] Marine Carrasco and Barbara Rossi. Rejoinder: In-sample in-

ference and forecasting in missp ecified factor mo dels. Jour-

nal of Business & Ec onomic Statistics, 34(3):353–356, 2016.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2016.

1191500. See [CR16a ].

Cho:2023:SIF

[CR23] Jo onHw an Cho and Thomas M. Russell. Simple inference on

functionals of set-iden tified parameters defined b y linear mo-

men ts. Journal of Business & Ec onomic Statistics, 42(2):563–

578, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2203768 .

Cramer:1986:VTC

[Cra86] J. S. Cramer. The v olume of transactions and the circulation

of money in the United States, 1950–1979. Journal of Busi-

ness & Ec onomic Statistics, 4(2):225–232, 1986. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509517 .

Creal:2017:CNG

[Cre17] Drew D. Creal. A class of non-Gaussian state space mo dels with

exact lik eliho o d inference. Journal of Business & Ec onomic Statis-

tics, 35(4):585–597, 2017. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1092977 .

Chatterjee:1985:BR

[CRL

+

85] Sangit Chatterjee, James B. Ramsey

, Rob ert Litterman, Samprit

Chatterjee, and Roman F rydman. Bo ok reviews. Journal of Busi-

ness & Ec onomic Statistics, 3(4):410–414, 1985. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1985.10509481 .

Croushore:2012:C

[Cro12] Dean Croushore. Commen t. Journal of Business & Ec onomic

Statistics, 30(1):17–20, 2012. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.634340. See [PT12a, PT12b ].

Chatterjee:1986:BR

[CR TO86] Samprit Chatterjee, M. R. Rao, George Thomas, and Alan J.

Opp enheim. Bo ok reviews. Journal of Business & Ec onomic

Statistics, 4(4):491–493, 1986. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1986.10509548 .

Clapp:2019:RA C

[CRZ19] John M. Clapp, Stephen L. Ross, and Tingyu Zhou. Retail ag-

glomeration and comp etition externalities: Evidence from op en-

ings and closings of m ultiline departmen t stores in the U.S.

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2080684 .

Cui:2020:LEI

[Cui20] W enhao Cui. Laplace estimator of in tegrated v olatilit y when

sampling times are endogenous. Journal of Business & Ec o-

nomic Statistics, 40(2):651–663, 2020. CODEN RFSCFJ.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1855185 .

Co w ell:2006:DDT

[CVF06] F rank A. Co w ell and Maria-Pia Victoria-F eser. Distributional

dominance with trimmed data. Journal of Business & Ec onomic

Statistics, 24(3):291–300, 2006. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500105000000207 .

Clemen:1986:CEF

[CW86a] Rob ert T. Clemen and Rob ert L. Winkler. Com bining eco-

nomic forecasts. Journal of Business & Ec onomic Statistics,

4(1):39–46, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509492 .

Cupingo o d:1986:SA T

[CW86b] Leonard A. Cupingo o d and William W. S. W ei. Seasonal ad-

justmen t of time series using one-sided filters. Journal of Busi-

ness & Ec onomic Statistics, 4(4):473–484, 1986. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509546 .

Ch u:1992:DTC

[CW92] Chia-Shang James Ch u and Halb ert White. A direct test for

c hanging trend. Journal of Business & Ec onomic Statistics,

10(3):289–299, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509906 .

Cameron:1996:SMC

[CW96] A. Colin Cameron and F rank A. G. Windmeijer. R -squared

measures for coun t data regression mo dels with applications to

health-care utilization. Journal of Business & Ec onomic Statis-

tics, 14(2):209–220, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524648 .

Chib:2001:MCM

[CW01] Siddhartha Chib and Rainer Wink elmann. Mark o v c hain Mon te

Carlo analysis of correlated coun t data. Journal of Business

& Ec onomic Statistics, 19(4):428–435, 2001. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/07350010152596673 .

Collard-W exler:2008:C

[CW08] Allan Collard-W exler. Commen t. Journal of Business &

Ec onomic Statistics, 26(3):303–307, 2008. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500108000000150. See [AL

T08a,

AL T08b ].

Chen:2020:DSF

[CWW20] Lik ai Chen, W eining W ang, and W ei Biao W u. Dynamic semipara-

metric factor mo del with structural breaks. Journal of Business &

Ec onomic Statistics, 39(3):757–771, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1730857 .

Caner:2014:AEN

[CZ14] Mehmet Caner and Hao Helen Zhang. Adaptiv e elastic net for gen-

eralized metho ds of momen ts. Journal of Business & Ec onomic

Statistics, 32(1):30–47, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.836104 .

Cui:2018:MLC

[CZ18] Qiurong Cui and Zheng jun Zhang. Max-linear comp eting factor

mo dels. Journal of Business & Ec onomic Statistics, 36(1):62–

74, 2018. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2015.1137761 .

Chib:2019:WFR

[CZ19] Siddhartha Chib and Xiaming Zeng. Whic h factors are risk factors

in asset pricing? A mo del scan framew ork. Journal of Business &

Ec onomic Statistics, 38(4):771–783, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2019.1573684.

Chen:2022:HDE

[CZZ22] Xin Chen, Jia Zhang, and W ang Zhou. High-dimensional el-

liptical sliced in v erse regression in non-Gaussian distributions.

Journal of Business & Ec onomic Statistics, 40(3):1204–1215,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1910041 .

deAlba:1988:DFB

[dA88] Enrique de Alba. Disaggregation and forecasting: a Ba y esian

analysis. Journal of Business & Ec onomic Statistics, 6(2):

197–206, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509654 .

Dagum:1987:MEA

[Dag87] Camiio Dagum. Measuring the economic affluence b et w een p op-

ulations of income receiv ers. Journal of Business & Ec onomic

Statistics, 5(1):5–12, 1987. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1987.10509554 .

Danaher:1992:MCM

[Dan92] P eter J. Danaher. A Mark o v-c hain mo del for m ultiv ariate

magazine-exp osure distributions. Journal of Business & Ec o-

nomic Statistics, 10(4):401–407, 1992. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1992.10509915 .

Danielsson:1994:C

[Dan94] Jon Danielsson. Commen t. Journal of Business & Ec onomic

Statistics, 12(4):393–395, 1994. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1994.10524555 .

Das:1991:EF C

[Das91] Sanghamitra Das. Estimation of fuel co efficien ts of ce-

men t pro duction: a fixed-effects approac h to nonlinear re-

gression. Journal of Business & Ec onomic Statistics, 9(4):

469–474, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509874.

Das:2008:SA G

[Das08] Mitali Das. Semiparametric analysis with group ed dep en-

den t v ariables and application to ph ysicians’ pro vision of c har-

it y care. Journal of Business & Ec onomic Statistics, 26

(4):446–459, 2008. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500108000000079 .

Da vidson:2004:MMP

[Da v04] James Da vidson. Momen t and memory prop erties of linear con-

ditional heteroscedasticit y mo dels, and a new mo del. Journal

of Business & Ec onomic Statistics, 22(1):16–29, 2004. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500103288619359 .

Dagum:2008:HSR

[DB08] Estela Bee Dagum and Silvia Bianconcini. The Henderson

smo other in repro ducing k ernel Hilb ert space. Journal of Busi-

ness & Ec onomic Statistics, 26(4):536–545, 2008. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500107000000322 .

Diric k:2019:MEF

[DBCB19] Lore Diric k, T on y Bellotti, Gerda Claesk ens, and Bart Baesens.

Macro-economic factors in credit risk calculations: Including time-

v arying co v ariates in mixture cure mo dels. Journal of Busi-

ness & Ec onomic Statistics, 37(1):40–53, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2016.1260471 .

deBrou w er:1998:MIA

[dBE98] Gordon de Brou w er and Neil R. Ericsson. Mo deling inflation

in Australia. Journal of Business & Ec onomic Statistics, 16

(4):433–449, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524783 .

denButter:1990:SA U

[dBM90] F. A. G. den Butter and T. J. Mourik. Seasonal adjustmen t using

structural time series mo dels: an application and a comparison

with the census X-11 metho d. Journal of Business & Ec onomic

Statistics, 8(4):385–394, 1990. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1990.10509809 .

Dixon:1984:R CE

[DBS84] Bruce L. Dixon, Marvin T. Batte, and Stev en T. Sonk a. Ran-

dom co efficien ts estimation of a v erage total pro duct costs for

m ultipro duct firms. Journal of Business & Ec onomic Statistics,

2(4):360–366, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509409 .

Dhrymes:1985:BR

[DC85] Pho ebus J. Dhrymes and Samprit Chatterjee. Bo ok re-

views. Journal of Business & Ec onomic Statistics, 3(2):

174–178, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509448 .

Delaney:1986:UBC

[DC86] Nancy Jo Delaney and Sangit Chatterjee. Use of the b o ot-

strap and cross-v alidation in ridge regression. Journal of Busi-

ness & Ec onomic Statistics, 4(2):255–262, 1986. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509520 .

Dagum:1986:BR

[DCW

+

86] Camilo Dagum, Samprit Chatterjee, Berry Wilson, Glenn Heller,

and P o duri S. R. S. Rao. Bo ok reviews. Journal of Busi-

ness & Ec onomic Statistics, 4(3):391–394, 1986. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509534 .

DelleMonac he:2023:MFM

[DDP23] Da vide Delle Monac he, Andrea De P olis, and Iv an P etrella. Mo d-

eling and forecasting macro economic do wnside risk. Journal of

Business & Ec onomic Statistics, 42(3):1010–1025, 2023. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2277171 .

Delgado:2013:CSD

[DE13] Miguel A. Delgado and Juan Carlos Escanciano. Conditional

sto c hastic dominance testing. Journal of Business & Ec onomic

Statistics, 31(1):16–28, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.723556 .

DeV os:2019:BCC

[DE19] Ignace De V os and Gerdie Ev eraert. Bias-corrected common

correlated effects p o oled estimation in dynamic panels. Jour-

nal of Business & Ec onomic Statistics, 39(1):294–306, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1654879 .

Dehejia:2003:WTR

[Deh03] Ra jeev H. Dehejia. W as there a Riv erside miracle? A hierarc hi-

cal framew ork for ev aluating programs with group ed data. Jour-

nal of Business & Ec onomic Statistics, 21(1):1–11, 2003. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500102288618702 .

Delong:1986:C

[Del86] Da vid M. Delong. Commen t. Journal of Business & Ec onomic

Statistics, 4(4):417–418, 1986. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1986.10509538 .

Desc henes:2007:EEF

[Des07] Olivier Desc h ^ enes. Estimating the effects of family bac kground

on the return to sc ho oling. Journal of Business & Ec onomic

Statistics, 25(3):265–277, 2007. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500106000000567 .

Dev ereux:2007:IEV

[Dev07] P aul J. Dev ereux. Impro v ed errors-in-v ariables estimators for

group ed data. Journal of Business & Ec onomic Statistics, 25

(3):278–287, 2007. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500106000000189 .

D Amico:2011:FSM

[DF11] Stefania D’Amico and Mira F ark a. The F ed and the sto c k mark et:

an iden tification based on in trada y futures data. Journal of Busi-

ness & Ec onomic Statistics, 29(1):126–137, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08019.

Duan:2015:DTM

[DF15] Jin-Ch uan Duan and Andras F ulop. Densit y-temp ered marginal-

ized sequen tial Mon te Carlo samplers. Journal of Business & Ec o-

nomic Statistics, 33(2):192–202, 2015. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2014.940081 .

Diew ert:2020:SBM

[DF20] W. Erwin Diew ert and Kevin J. F o x. Substitution bias in m ul-

tilateral metho ds for CPI construction. Journal of Business &

Ec onomic Statistics, 40(1):355–369, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1816176 .

Dufour:2019:PTC

[DFK19] Jean-Marie Dufour, Emman uel Flac haire, and Lynda Khalaf.

P erm utation tests for comparing inequalit y measures. Jour-

nal of Business & Ec onomic Statistics, 37(3):457–470, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2017.

1371027 .

Donald:2011:LGR

[DFP11] Stephen G. Donald, Nat ´ ercia F ortuna, and Vladas Pipiras. Lo cal

and global rank tests for m ultiv ariate v arying-co efficien t mo dels.

Journal of Business & Ec onomic Statistics, 29(2):295–306, 2011.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2010.07303 .

Dh yne:2011:LP A

[DFPS11] Emman uel Dh yne, Catherine F uss, M. Hashem P esaran, and

P atric k Sev estre. Lump y price adjustmen ts: a micro economet-

ric analysis. Journal of Business & Ec onomic Statistics, 29

(4):529–540, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2011.09066 .

Da vis:1996:MSM

[DG96] George C. Da vis and Jean Gauger. Measuring substitution in

monetary-asset demand systems. Journal of Business & Ec onomic

Statistics, 14(2):203–208, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524647.

Dieb old:1988:C

[Die88a] F rancis X. Dieb old. Commen t. Journal of Business & Ec onomic

Statistics, 6(4):470–472, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509693 .

Dieb old:1988:SCC

[Die88b] F rancis X. Dieb old. Serial correlation and the com bination

of forecasts. Journal of Business & Ec onomic Statistics, 6

(1):105–111, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509642 .

Dieb old:2006:C

[Die06] F rancis X. Dieb old. Commen t. Journal of Business & Ec onomic

Statistics, 24(2):181–183, 2006. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500106000000143. See [HL06a, HL06b].

Dieb old:2015:CP A

[Die15a] F rancis X. Dieb old. Comparing predictiv e accuracy , t w en t y

y ears later: a p ersonal p ersp ectiv e on the use and abuse

of Dieb old–Mariano tests. Journal of Business & Ec onomic

Statistics, 33(1):1, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.983236. See commen ts [Ino15, W ri15,

Kil15, HT15, P at15] and rejoinder [Die15b ].

Dieb old:2015:R

[Die15b] F rancis X. Dieb old. Rejoinder. Journal of Business & Ec onomic

Statistics, 33(1):24, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.983237. See [Die15a ].

DiezdeLosRios:2015:NLE

[Die15c] An tonio Diez de Los Rios. A new linear estimator for Gaussian

dynamic term structure mo dels. Journal of Business & Ec onomic

Statistics, 33(2):282–295, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.948176.

DeJong:1996:BA C

[DIW96] Da vid N. DeJong, Beth Fisher Ingram, and Charles H. Whiteman.

A Ba y esian approac h to calibration. Journal of Business & Ec o-

nomic Statistics, 14(1):1–9, 1996. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1996.10524625 .

deJong:1987:RED

[dJ87] Piet de Jong. Rational economic data revisions. Journal of Busi-

ness & Ec onomic Statistics, 5(4):539–548, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509622 .

deJong:2000:TSC

[dJ00] F rank de Jong. Time series and cross-section information in affine

term-structure mo dels. Journal of Business & Ec onomic Statis-

tics, 18(3):300–314, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524872 .

Daniel:1988:BR

[DJA88] T. E. Daniel, Jeffrey Jarrett, and Donald A. Anderson. Bo ok

reviews. Journal of Business & Ec onomic Statistics, 6(2):

283–286, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509662 .

Dieb old:2000:UR T

[DK00] F rancis X. Dieb old and Lutz Kilian. Unit-ro ot tests are useful

for selecting forecasting mo dels. Journal of Business & Ec onomic

Statistics, 18(3):265–273, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524869 .

Do vi:2023:RRJ

[DKM23] Max-Sebastian Do v ` ı, Anders Bredahl Ko c k, and Sopho cles

Ma vro eidis. A ridge-regularized jac kknifed Anderson–Rubin

test. Journal of Business & Ec onomic Statistics, 42(3):1083–

1094, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2290739.

Durlauf:2017:ST

[DKT17] Stev en N. Durlauf, Andros Kourtellos, and Chih Ming T an.

Status traps. Journal of Business & Ec onomic Statistics, 35

(2):265–287, 2017. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1189339 .

Dagum:1984:C

[DL84] Estela Bee Dagum and Normand J. D. Laniel. Commen t. Journal

of Business & Ec onomic Statistics, 2(4):328–332, 1984. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1984.10509402 .

Dagum:1987:R TC

[DL87] Estela Bee Dagum and Normand Laniel. Revisions of trend-cycle

estimators of mo ving a v erage seasonal adjustmen t metho ds. Jour-

nal of Business & Ec onomic Statistics, 5(2):177–189, 1987. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1987.10509576 .

Duncan:1989:RDM

[DL89] George Duncan and Diane Lam b ert. The risk of disclosure

for micro data. Journal of Business & Ec onomic Statistics, 7

(2):207–217, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509729 .

deLeeu w:1990:R UG

[dL90] F rank de Leeu w. The reliabilit y of U.S. gross national

pro duct. Journal of Business & Ec onomic Statistics, 8(2):

191–203, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509790 .

Dasgupta:1992:CSA

[DL92] Susmita Dasgupta and Ka jal Lahiri. A comparativ e study of

alternativ e metho ds of quan tifying qualitativ e surv ey resp onses

using NAPM data. Journal of Business & Ec onomic Statistics,

10(4):391–400, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509914.

deLima:1998:NNS

[dL98] P edro J. F. de Lima. Nonlinearities and nonstationarities in

sto c k returns. Journal of Business & Ec onomic Statistics, 16

(2):227–236, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524756 .

Dennis:2004:C

[DL04] Ric hard Dennis and Jose A. Lop ez. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 22(2):165–169, 2004. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500104000000037. See [PSW04a] and

rejoinder [PSW04b ].

Debarsy:2020:BMA

[DL20] Nicolas Debarsy and James P

. LeSage. Ba y esian mo del a v er-

aging for spatial autoregressiv e mo dels based on con v ex com-

binations of differen t t yp es of connectivit y matrices. Jour-

nal of Business & Ec onomic Statistics, 40(2):547–558, 2020.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1840993 .

Dun bar:2019:IRR

[DLP19] Geoffrey R. Dun bar, Arth ur Lewb el, and Krishna P endakur. Iden-

tification of random resource shares in collectiv e households with-

out preference similarit y restrictions. Journal of Business & Ec o-

nomic Statistics, 39(2):402–421, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2019.1665532 .

DxbInno cenzo:2023:MEE

[DLSZ23] Enzo D’Inno cenzo, Andr ´ e Lucas, Bernd Sc h w aab, and Xin

Zhang. Mo deling extreme ev en ts: Time-v arying extreme tail

shap e. Journal of Business & Ec onomic Statistics, 42(3):903–

917, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2260439 .

delaVina:1985:ESM

[dlV85] Lynda Y. de la Vi ~ na. Econometrics soft w are for micro-

computers. Journal of Business & Ec onomic Statistics, 3

(1):89–91, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509430 .

Dagum:1984:BIS

[DM84] Estela Bee Dagum and Marietta Morry

. Basic issues on

the seasonal adjustmen t of the Canadian consumer price

index. Journal of Business & Ec onomic Statistics, 2(3):

250–259, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509392 .

DeCoster:1991:NMD

[DM91] Gregory P

. DeCoster and Douglas W. Mitc hell. Nonlinear mon-

etary dynamics. Journal of Business & Ec onomic Statistics,

9(4):455–461, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509872 .

DeCoster:1994:R

[DM94a] Gregory P

. DeCoster and Douglas W. Mitc hell. Reply

. Journal

of Business & Ec onomic Statistics, 12(1):136–137, 1994. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1994.10509998 .

Durland:1994:DDT

[DM94b] J. Mic hael Durland and Thomas H. McCurdy

. Duration-

dep enden t transitions in a Mark o v mo del of U.S. GNP gro wth.

Journal of Business & Ec onomic Statistics, 12(3):279–288, 1994.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1080/07350015.1994.10524543 .

Dieb old:1995:CP A

[DM95a] F rancis X. Dieb old and Rob erto S. Mariano. Comparing pre-

dictiv e accuracy

. Journal of Business & Ec onomic Statistics,

13(3):253–263, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524599 .

Dorsey:1995:GAE

[DM95b] Rob ert E. Dorsey and W alter J. Ma y er. Genetic algorithms for es-

timation problems with m ultiple optima, nondifferen tiabilit y , and

other irregular features. Journal of Business & Ec onomic Statis-

tics, 13(1):53–66, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524579 .

DeGo oijer:1999:LRR

[DM99] Jan G. De Go oijer and Ian B. MacNeill. Lagged regression resid-

uals and serial-correlation tests. Journal of Business & Ec onomic

Statistics, 17(2):236–247, 1999. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1999.10524813 .

DeAlba:2001:F AS

[DM01] Enrique De Alba and Man uel Mendoza. F orecasting an accu-

m ulated series based on partial accum ulation. Journal of Busi-

ness & Ec onomic Statistics, 19(1):95–102, 2001. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/07350010152472652 .

Dieb old:2002:CP A

[DM02] F rancis X. Dieb old and Rob ert S. Mariano. Comparing pre-

dictiv e accuracy

. Journal of Business & Ec onomic Statistics,

20(1):134–144, 2002. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102753410444 .

Da vidson:2010:WBT

[DM10] Russell Da vidson and James G. MacKinnon. Wild b o otstrap tests

for IV regression. Journal of Business & Ec onomic Statistics,

28(1):128–144, 2010. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.07221 .

Duan:2016:DCL

[DM16] Jin-Ch uan Duan and W eimin Miao. Default correlations and

large-p ortfolio credit analysis. Journal of Business & Ec onomic

Statistics, 34(4):536–546, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1087855 .

Duan:1983:CAM

[DMMN83] Naih ua Duan, Willard G. Manning, Carl N. Morris, and Joseph P .

Newhouse. A comparison of alternativ e mo dels for the demand

for medical care. Journal of Business & Ec onomic Statistics,

1(2):115–126, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509330. See corrigendum [Ano84b ].

Duan:1984:CBS

[DMMN84] Naih ua Duan, Willard G. Manning, Carl N. Morris, and Joseph P .

Newhouse. Cho osing b et w een the sample-selection mo del and

the m ulti-part mo del. Journal of Business & Ec onomic Statis-

tics, 2(3):283–289, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509396 .

DeLuca:2019:CUS

[DMP19] Giusepp e De Luca, Jan R. Magn us, and F ranco P eracc hi. Com-

men ts on “Unobserv able Selection and Co efficien t Stabilit y: The-

ory and Evidence” and “P o orly Measured Confounders are More

Useful on the Left Than on the Righ t”. Journal of Business

& Ec onomic Statistics, 37(2):217–222, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2019.1575743. See [Ost19,

PPS19 ].

Den ton:1999:A TC

[DMS99] F rank T. Den ton, Dean C. Moun tain, and Byron G. Sp encer.

Age, trend, and cohort effects in a macro mo del of Canadian ex-

p enditure patterns. Journal of Business & Ec onomic Statistics,

17(4):430–443, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524831 .

Deb:2006:PIS

[DMT06] P artha Deb, Murat K. Munkin, and Pra vin K. T riv edi. Pri-

v ate insurance, selection, and health care use. Journal of Busi-

ness & Ec onomic Statistics, 24(4):403–415, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000323 .

deNew:2023:SRB

[dNS23] Sonja C. de New and Stefanie Sc h urer. Surv ey resp onse b e-

ha vior as a pro xy for unobserv ed abilit y: Theory and evi-

dence. Journal of Business & Ec onomic Statistics, 41(1):197–

212, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

Dolado:2020:L TJ

[DR V20] Juan J. Dolado, Heik o Rac hinger, and Carlos V elasco. LM tests

for join t breaks in the dynamics and lev el of a long-memory time

series. Journal of Business & Ec onomic Statistics, 40(2):629–650,

2020. CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1855184 .

Dieb old:1990:PDB

[DS90] F rancis X. Dieb old and Stev en A. Sharp e. P ost-deregulation bank-

dep osit-rate pricing: The m ultiv ariate dynamics. Journal of Busi-

ness & Ec onomic Statistics, 8(3):281–291, 1990. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1990.10509799 .

Demos:1998:EA C

[DS98] An tonis Demos and Enrique Sen tana. An EM algorithm for

conditionally heteroscedastic factor mo dels. Journal of Busi-

ness & Ec onomic Statistics, 16(3):357–361, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524775 .

Dufour:2013:F A V

[DS13] Jean-Marie Dufour and Dalib or Stev ano vi ´ c. F actor-augmen ted

V ARMA mo dels with macro economic applications. Journal of

Business & Ec onomic Statistics, 31(4):491–506, 2013. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2013.818005 .

DelNegro:2007:FNK

[DSSW07a] Marco Del Negro, F rank Sc horfheide, F rank Smets, and Rafael

W outers. On the fit of new Keynesian mo dels. Journal of

Business & Ec onomic Statistics, 25(2):123–143, 2007. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500107000000016. See

commen ts [Chr07, Gal07, Sim07, F au07, Kil07] and rejoinder

[DSSW07b].

DelNegro:2007:R

[DSSW07b] Marco Del Negro, F rank Sc horfheide, F rank Smets, and Rafael

W outers. Rejoinder. Journal of Business & Ec onomic Statistics,

25(2):159–162, 2007. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500107000000070. See [DSSW07a, Chr07, Gal07, Sim07,

F au07, Kil07 ].

Driv er:2006:CBT

[DTU06] Ciaran Driv er, P aul T emple, and Gio v anni Urga. Con trasts b e-

t w een t yp es of assets in fixed in v estmen t equations as a w a y of

testing real options theory

. Journal of Business & Ec onomic

Statistics, 24(4):432–443, 2006. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500106000000062 .

Dumitru:2012:IJF

[DU12] Ana-Maria Dumitru and Gio v anni Urga. Iden tifying jumps in fi-

nancial assets: a comparison b et w een nonparametric jump tests.

Journal of Business & Ec onomic Statistics, 30(2):242–255, 2012.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2012.

663250 .

Dua:1988:MFI

[Dua88] P ami Dua. Multip erio d forecasts of in terest rates. Journal of Busi-

ness & Ec onomic Statistics, 6(3):381–384, 1988. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1988.10509675 .

Duek er:1997:MSG

[Due97] Mic hael J. Duek er. Mark o v switc hing in GAR

CH pro cesses

and mean-rev erting sto c k-mark et v olatilit y . Journal of Busi-

ness & Ec onomic Statistics, 15(1):26–34, 1997. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1997.10524683 .

Duek er:1999:CHQ

[Due99] Mic hael Duek er. Conditional heteroscedasticit y in qualitativ e re-

sp onse mo dels of time series: a Gibbs-sampling approac h to the

bank prime rate. Journal of Business & Ec onomic Statistics,

17(4):466–472, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524834.

Duek er:2005:DF Q

[Due05] Mic hael Duek er. Dynamic forecasts of qualitativ e v ariables. Jour-

nal of Business & Ec onomic Statistics, 23(1):96–104, 2005. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500104000000613 .

Dufour:2009:C

[Duf09] Jean-Marie Dufour. Commen t. Journal of Business & Ec onomic

Statistics, 27(3):318–321, 2009. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2009.08283. See [KM09b, KM09a ].

Dunn:1983:D

[Dun83] Douglas M. Dunn. Discussion. Journal of Business & Ec onomic

Statistics, 1(1):5, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509315 .

Durev all:1998:DCI

[Dur98] Dic k Durev all. The dynamics of c hronic inflation in Brazil,

1968–1985. Journal of Business & Ec onomic Statistics, 16

(4):423–432, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524782 .

Dustmann:2004:ASF

[D V04] Christian Dustmann and Arth ur V an So est. An analysis of sp eak-

ing fluency of immigran ts using ordered resp onse mo dels with

classification errors. Journal of Business & Ec onomic Statistics,

22(3):312–321, 2004. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000163 .

Derric k:1985:EP A

[D W85] F rederic k W. Derric k and John D. W olk en. The effects of price

aggregation bias in systems of demand equations. Journal of Busi-

ness & Ec onomic Statistics, 3(4):325–331, 1985. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1985.10509464 .

Diew ert:1988:NQS

[D W88] W. E. Diew ert and T. J. W ales. Normalized quadratic systems

of consumer demand functions. Journal of Business & Ec onomic

Statistics, 6(3):303–312, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509667 .

DeJong:1993:EMA

[D W93] Da vid N. DeJong and Charles H. Whiteman. Estimating

mo ving a v erage parameters: Classical pileups and Ba y esian

p osteriors. Journal of Business & Ec onomic Statistics, 11

(3):311–317, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509958 .

Drost:2004:SDM

[D W04] F eik e C. Drost and Bas J. M. W erk er. Semiparametric du-

ration mo dels. Journal of Business & Ec onomic Statistics,

22(1):40–50, 2004. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288619395 .

Dette:2020:PLS

[D W20] Holger Dette and W eic hi W u. Prediction in lo cally station-

ary time series. Journal of Business & Ec onomic Statistics,

40(1):370–381, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1819296 .

Deltas:2004:SF C

[DZ04] George Deltas and Eleftherios Zac harias. Sampling frequency

and the comparison b et w een matc hed-mo del and hedonic regres-

sion price indexes. Journal of Business & Ec onomic Statistics,

22(1):94–106, 2004. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288619421 .

Easton:1988:C

[Eas88] George S. Easton. Commen t. Journal of Business & Ec onomic

Statistics, 6(4):432–441, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509686 .

Engle:2006:TVD

[EC06] Rob ert Engle and Riccardo Colacito. T esting and v aluing dynamic

correlations for asset allo cation. Journal of Business & Ec onomic

Statistics, 24(2):238–253, 2006. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500106000000017 .

Edw ards:2008:HRP

[Edw08] Ry an D. Edw ards. Health risk and p ortfolio c hoice. Journal

of Business & Ec onomic Statistics, 26(4):472–485, 2008. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500107000000287 .

Enders:1998:UR T

[EG98] W alter Enders and C. W. J. Granger. Unit-ro ot tests and asym-

metric adjustmen t with an example using the term structure

of in terest rates. Journal of Business & Ec onomic Statistics,

16(3):304–311, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524769 .

Engle:1991:SAM

[EGR91] Rob ert F. Engle and Glori´ a Gonzalez-Riv era. Semiparamet-

ric AR

CH mo dels. Journal of Business & Ec onomic Statistics,

9(4):345–359, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509863 .

Eic hen baum:1990:EMI

[EH90] Martin Eic hen baum and Lars P eter Hansen. Estimating mo d-

els with in tertemp oral substitution using aggregate time se-

ries data. Journal of Business & Ec onomic Statistics, 8

(1):53–69, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509777 .

Escanciano:2019:MAM

[EH19] Juan Carlos Escanciano and Ja vier Hualde. Measuring asset

mark et link ages: Nonlinear dep endence and tail risk. Jour-

nal of Business & Ec onomic Statistics, 39(2):453–465, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1668797 .

Einmahl:2023:EVE

[EH23] John H. J. Einmahl and Yi He. Extreme v alue estimation for

heterogeneous data. Journal of Business & Ec onomic Statis-

tics, 41(1):255–269, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.2008408 .

Ericsson:1998:ECE

[EHM98] Neil R. Ericsson, Da vid F. Hendry

, and Gra yham E. Mi-

zon. Exogeneit y , coin tegration, and economic p olicy anal-

ysis. Journal of Business & Ec onomic Statistics, 16(4):

370–387, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524778 .

Elliott:2005:OPT

[EJP05] Graham Elliott, Mic hael Jansson, and Elena P esa v en to. Optimal

p o w er for testing p oten tial coin tegrating v ectors with kno wn pa-

rameters for nonstationarit y . Journal of Business & Ec onomic

Statistics, 23(1):34–48, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000307 .

Engle:1993:R

[EK93a] Rob ert F. Engle and Sharon Kozic ki. Reply

. Journal of Busi-

ness & Ec onomic Statistics, 11(4):393–395, 1993. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1993.10509972 .

Engle:1993:TCF

[EK93b] Rob ert F. Engle and Sharon Kozic ki. T esting for common

features. Journal of Business & Ec onomic Statistics, 11

(4):369–380, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509966 .

Engle:2012:DE

[EK12] Rob ert Engle and Bry an Kelly

. Dynamic equicorrelation. Journal

of Business & Ec onomic Statistics, 30(2):212–228, 2012. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2011.652048 .

Ehrman:1987:SST

[EKM87] Chaim Mey er Ehrman, Abba Krieger, and Klaus J. Miesc k e.

Subset selection to w ard optimizing the b est p erformance at a

second stage. Journal of Business & Ec onomic Statistics, 5

(2):295–303, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509589 .

Elliott:2000:ER C

[Ell00] Graham Elliott. Estimating restricted coin tegrating v ectors. Jour-

nal of Business & Ec onomic Statistics, 18(1):91–99, 2000. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.2000.10524850 .

Ely akime:1997:ABE

[ELL

V97] Bernard Ely akime, Jean-Jacques Laffon t, P atrice Loisel, and

Quang V uong. Auctioning and bargaining: an econometric study

of tim b er auctions with secret reserv ation prices. Journal of Busi-

ness & Ec onomic Statistics, 15(2):209–220, 1997. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1997.10524701 .

Engle:2019:LDC

[EL W19] Rob ert F. Engle, Olivier Ledoit, and Mic hael W olf. Large dy-

namic co v ariance matrices. Journal of Business & Ec onomic

Statistics, 37(2):363–375, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1345683 .

Escanciano:2013:AST

[ELZ13] Juan Carlos Escanciano, Ignacio N. Lobato, and Lin Zh u. Auto-

matic sp ecification testing for v ector autoregressions and m ulti-

v ariate nonlinear time series mo dels. Journal of Business & Ec o-

nomic Statistics, 31(4):426–437, 2013. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2013.803973 .

Engle:2004:C

[EM04] Rob ert F. Engle and Simone Manganelli. CA

ViaR. Journal

of Business & Ec onomic Statistics, 22(4):367–381, 2004. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500104000000370 .

Engelb erg:2009:CPP

[EMW09] Joseph Engelb erg, Charles F. Manski, and Jared Williams. Com-

paring the p oin t predictions and sub jectiv e probabilit y distribu-

tions of professional forecasters. Journal of Business & Ec onomic

F oster:1992:DMI

[FB92] Kenneth A. F oster and Oscar R. Burt. A dynamic mo del of

in v estmen t in the U.S. b eef-cattle industry

. Journal of Busi-

ness & Ec onomic Statistics, 10(4):419–426, 1992. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1992.10509917 .

F ong:1997:A UB

[FB97] Duncan K. H. F ong and Gary E. Bolton. Analyzing ultimatum

bargaining: a Ba y esian approac h to the comparison of t w o p otency

curv es under shap e constrain ts. Journal of Business & Ec onomic

Statistics, 15(3):335–344, 1997. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1997.10524711 .

F rost:1999:A GE

[FB99] Denise F rost and Roger Bo wden. An asymmetry generator for

error-co orection mec hanisms, with application to bank mortgage-

rate dynamics. Journal of Business & Ec onomic Statistics, 17

(2):253–263, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524815 .

F eng:2006:LL T

[FBB06] Sh uaizhang F eng, Ric hard V. Burkhauser, and J. S. Butler. Lev-

els and long-term trends in earnings inequalit y . Journal of Busi-

ness & Ec onomic Statistics, 24(1):57–62, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500105000000144 .

Chen:1988:C

[fC88] Nai fu Chen. Commen t. Journal of Business & Ec onomic Statis-

tics, 6(1):16, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509629. See [CR88b, CR88a ].

F ranc k e:2000:ECH

[Fdv00] M. K. F ranc k e and A. F. de v os. Efficien t computation of hi-

erarc hical trends. Journal of Business & Ec onomic Statistics,

18(1):51–57, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524847.

F rasso:2022:DSP

[FE22] Gianluca F rasso and P aul H. C. Eilers. Direct semi-parametric

estimation of the state price densit y implied in option prices.

Journal of Business & Ec onomic Statistics, 40(3):1179–1190,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1906686 .

F errall:1997:UIE

[F er97] Christopher F errall. Unemplo ymen t insurance eligibilit y and the

sc holl-to-w ork transition in Canada and the United States. Jour-

nal of Business & Ec onomic Statistics, 15(2):115–129, 1997. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1997.10524695 .

F eunou:2023:GAP

[F eu23] Bruno F eunou. Generalized autoregressiv e p ositiv e-v alued pro-

cesses. Journal of Business & Ec onomic Statistics, 42(2):786–

800, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2239869 .

F ev e:2018:ECR

[FFK18] F r ´ ed ´ erique F ` ev e, Jean-Pierre Florens, and Ingrid V an Keilegom.

Estimation of conditional ranks and tests of exogeneit y in non-

parametric nonseparable mo dels. Journal of Business & Ec onomic

Statistics, 36(2):334–345, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1166120 .

Flores:2013:PIL

[FFL13] Carlos A. Flores and Alfonso Flores-Lagunes. P artial iden tifi-

cation of lo cal a v erage treatmen t effects with an in v alid instru-

men t. Journal of Business & Ec onomic Statistics, 31(4):534–545,

2013. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2013.

822760 .

F an:2016:IGI

[FFX16] Jianqing F an, Alex F urger, and Dac heng Xiu. Incorp orating

global industrial classification standard in to p ortfolio allo cation:

a simple factor-based large co v ariance matrix estimator with

high-frequency data. Journal of Business & Ec onomic Statis-

tics, 34(4):489–503, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1052458 .

F erb er:1984:WKF

[F G84] Marianne A. F erb er and Carole A. Green. What kind of fairness

is fair? A commen t on Con w a y and Rob erts. Journal of Busi-

ness & Ec onomic Statistics, 2(2):111–113, 1984. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1984.10509376. See [CR83,

Mil84, CR84 ].

F reidlin:2000:CTD

[F G00] Boris F reidlin and Joseph L. Gast wirth. Changep oin t tests de-

signed for the analysis of hiring data arising in emplo ymen t dis-

crimination cases. Journal of Business & Ec onomic Statistics,

18(3):315–322, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524873 .

F osten:2020:TNM

[F G20] Jac k F osten and Daniel Gutknec h t. T esting no w cast monotonicit y

with estimated factors. Journal of Business & Ec onomic Statis-

tics, 38(1):107–123, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1458623 .

F ernandes:2019:SQR

[F GH19] Marcelo F ernandes, Emman uel Guerre, and Eduardo Horta.

Smo othing quan tile regressions. Journal of Business & Ec onomic

Statistics, 39(1):338–357, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2019.1660177 .

F arbmac her:2020:IVT

[F GK20] Helm ut F arbmac her, Raphael Gub er, and Sv en Klaassen. In-

strumen t v alidit y tests with causal forests. Journal of Business

& Ec onomic Statistics, 40(2):605–614, 2020. CODEN RFSCFJ.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1847122.

F ernandez:1990:SUT

[FH90] F. Ja vier F ern´ andez and Andrew C. Harv ey . Seemingly unrelated

time series equations and a test for homogeneit y . Journal of Busi-

ness & Ec onomic Statistics, 8(1):71–81, 1990. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1990.10509778 .

F ranses:1994:EA O

[FH94] Philip Hans F ranses and Niels Haldrup. The effects of additiv e

outliers on tests for unit ro ots and coin tegration. Journal of Busi-

ness & Ec onomic Statistics, 12(4):471–478, 1994. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1994.10524569 .

F ridman:1998:MLA

[FH98] Moshe F ridman and La wrence Harris. A maxim um lik e-

liho o d approac h for non-Gaussian sto c hastic v olatilit y mo d-

els. Journal of Business & Ec onomic Statistics, 16(3):

284–291, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524767 .

F rolic h:2019:ICR

[FH19] Markus F r¨ olic h and Martin Hub er. Including co v ariates in the

regression discon tin uit y design. Journal of Business & Ec onomic

Statistics, 37(4):736–748, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1421544 .

Fissler:2023:BSR

[FH23] T obias Fissler and Y annic k Hoga. Bac ktesting systemic risk

forecasts using m ulti-ob jectiv e elicitabilit y . Journal of Busi-

ness & Ec onomic Statistics, 42(2):485–498, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2200514 .

F rijters:2011:IMP

[FHDS11] P aul F rijters, John P

. Haisk en-DeNew, and Mic hael A. Shields.

The increasingly mixed prop ortional hazard mo del: an applica-

tion to so cio economic status, health sho c ks, and mortalit y . Jour-

nal of Business & Ec onomic Statistics, 29(2):271–281, 2011. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2010.08082 .

F arrell:2000:DLR

[FHL

W00] Lisa F arrell, Roger Hartley

, Gauthier Lanot, and Ian W alk er. The

demand for lotto: The role of conscious selection. Journal of Busi-

ness & Ec onomic Statistics, 18(2):228–241, 2000. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.2000.10524865 .

F an:2020:ECA

[FHLZ20] Qingliang F an, Y u-Chin Hsu, Rob ert P

. Lieli, and Yic hong Zhang.

Estimation of conditional a v erage treatmen t effects with high-

dimensional data. Journal of Business & Ec onomic Statistics,

40(1):313–327, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1811102 .

F an:2018:SIB

[FHWZ18] Y an F an, W olfgang Karl H¨ ardle, W eining W ang, and Lixing

Zh u. Single-index-based CoV aR with v ery high-dimensional co-

v ariates. Journal of Business & Ec onomic Statistics, 36(2):212–

226, 2018. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2016.1180990 .

F an:2016:WD V

[FID16] Jianqing F an, Mic hael B. Imerman, and W ei Dai. What do es

the v olatilit y risk premium sa y ab out liquidit y pro vision and de-

mand for hedging tail risk? Journal of Business & Ec onomic

Statistics, 34(4):519–535, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1152968 .

Filardo:1994:BCP

[Fil94] Andrew J. Filardo. Business-cycle phases and their transi-

tional dynamics. Journal of Business & Ec onomic Statistics,

12(3):299–308, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10524545 .

F an:2023:OCB

[FIL

+

23] Jianqing F an, Kosuk e Imai, In b eom Lee, Han Liu, Y ang Ning,

and Xiaolin Y ang. Optimal co v ariate balancing conditions in

prop ensit y score estimation. Journal of Business & Ec onomic

Statistics, 41(1):97–110, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.2002159 .

Findley:1983:C

[Fin83] Da vid F. Findley

. Commen t. Journal of Business & Ec onomic

Statistics, 1(4):309–311, 1983. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1983.10509357 .

Findley:1996:C

[Fin96] Da vid F. Findley

. Commen t. Journal of Business & Ec onomic

Statistics, 14(3):389–393, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524666 .

Fisher:1992:MD V

[Fis92] Douglas Fisher. Money-demand v ariabilit y: a demand-systems

approac h. Journal of Business & Ec onomic Statistics, 10

(2):143–151, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509894 .

F redriksson:2008:DT A

[FJ08] P eter F redriksson and P er Johansson. Dynamic treatmen t

assignmen t. Journal of Business & Ec onomic Statistics, 26

(4):435–445, 2008. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500108000000033 .

F ac kler:1986:A VT

[FK86] James S. F ac kler and Sandra C. Krieger. An application of v ec-

tor time series tec hniques to macro economic forecasting. Jour-

nal of Business & Ec onomic Statistics, 4(1):71–80, 1986. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1986.10509495 .

F orb es:1999:BA T

[FKK99] Catherine S. F orb es, Guy onne R. J. Kalb, and P aul Kofhian.

Ba y esian arbitrage threshold analysis. Journal of Business & Ec o-

nomic Statistics, 17(3):364–372, 1999. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1999.10524825.

F ong:1997:JVR

[FK O97] W ai Mun F ong, Seng Kee Koh, and Sam Ouliaris. Join t v ariance-

ratio tests of the martingale h yp othesis for exc hange rates. Jour-

nal of Business & Ec onomic Statistics, 15(1):51–59, 1997. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1997.10524686 .

F reedman:1983:NIR

[FL83] Da vid F reedman and Da vid Lane. A nonsto c hastic in terpretation

of rep orted significance lev els. Journal of Business & Ec onomic

Statistics, 1(4):292–298, 1983. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1983.10509354 .

F aust:1997:WDL

[FL97] Jon F aust and Eric M. Leep er. When do long-run iden tifying

restrictions giv e reliable results? Journal of Business & Ec onomic

Statistics, 15(3):345–353, 1997. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1997.10524712 .

F ranses:1998:ODC

[FL98] Philip Hans F ranses and Andr ´ e Lucas. Outlier detection in coin-

tegration analysis. Journal of Business & Ec onomic Statistics,

16(4):459–468, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524785 .

Flinn:1997:EWD

[Fli97] Christopher J. Flinn. Equilibrium w age and dismissal pro-

cesses. Journal of Business & Ec onomic Statistics, 15(2):

221–236, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524702 .

F eir:2016:WIF

[FLM16] Donna F eir, Thomas Lemieux, and V adim Marmer. W eak iden ti-

fication in fuzzy regression discon tin uit y designs. Journal of Busi-

ness & Ec onomic Statistics, 34(2):185–196, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1024836.

F om b y:1986:CF A

[F om86] Thomas B. F om b y . A comparison of forecasting accuracies of alter-

nativ e regional pro duction index metho dologies. Journal of Busi-

ness & Ec onomic Statistics, 4(2):177–186, 1986. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509513 .

F a v ero:2020:IRP

[F OTY20] Carlo A. F a v ero, F ulvio Ortu, Andrea T amoni, and Hao xi Y ang.

Implications of return predictabilit y for consumption dynam-

ics and asset pricing. Journal of Business & Ec onomic Statis-

tics, 38(3):527–541, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1527702 .

F reedman:1984:BEM

[FP84] Da vid A. F reedman and Stephen C. P eters. Bo otstrapping an

econometric mo del: Some empirical results. Journal of Busi-

ness & Ec onomic Statistics, 2(2):150–158, 1984. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1984.10509383 .

F afc hamps:1997:PSC

[FP97] Marcel F afc hamps and John P ender. Precautionary sa ving, credit

constrain ts, and irrev ersible in v estmen t: Theory and evidence

from serniarid India. Journal of Business & Ec onomic Statistics,

15(2):180–194, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524699 .

Fioren tini:2001:ONA

[FP01] Gabriele Fioren tini and Christophe Planas. Ov ercoming non-

admissibilit y in ARIMA-mo del-based signal extraction. Journal

of Business & Ec onomic Statistics, 19(4):455–464, 2001. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/07350010152596709 .

F ong:2002:R UB

[FP AB02] Duncan K. H. F ong, Scott E. P ammer, Stev en F. Arnold, and

Gary E. Bolton. Reanalyzing ultimatum bargaining-comparing

nondecreasing curv es without shap e constrain ts. Journal of Busi-

ness & Ec onomic Statistics, 20(3):423–430, 2002. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102288618540 .

F an:2014:QML

[F QX14a] Jianqing F an, Lei Qi, and Dac heng Xiu. Quasi-maxim um lik e-

liho o d estimation of GAR

CH mo dels with hea vy-tailed lik eli-

ho o ds. Journal of Business & Ec onomic Statistics, 32(2):178–

191, 2014. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2013.840239. See commen ts [And14, FS14, FZ14, Y ao14b, LZ14]

and rejoinder [F

QX14b ].

F an:2014:R

[F QX14b] Jianqing F an, Lei Qi, and Dac heng Xiu. Rejoinder. Journal

of Business & Ec onomic Statistics, 32(2):204–205, 2014. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2014.898448.

See [F

QX14a ].

F rank e:2014:C

[F ra14] Juergen F rank e. Commen t. Journal of Business & Ec onomic

Statistics, 32(2):171–172, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.903652. See [GPI13b, GPI13a ].

F randsen:2019:TCP

[F ra19] Brigham R. F randsen. T esting censoring p oin t indep endence.

Journal of Business & Ec onomic Statistics, 37(3):496–505, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2017.

1383261 .

F reedman:1985:MVM

[F re85] D. A. F reedman. The mean v ersus the median: a case study

in 4-r act litigation. Journal of Business & Ec onomic Statis-

tics, 3(1):1–13, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509421 .

F reedman:1986:CSN

[F re86a] Da vid A. F reedman. A case study in nonresp onse: Plain tiff

vs. California state b oard of equalization. Journal of Busi-

ness & Ec onomic Statistics, 4(1):123–124, 1986. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509501 .

F reedman:1986:MWP

[F re86b] Da vid A. F reedman. A mo del for w ater pricing. Journal of Busi-

ness & Ec onomic Statistics, 4(1):131–133, 1986. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509505 .

F reedman:1986:R

[F re86c] Da vid A. F reedman. Reply

. Journal of Business & Ec onomic

Statistics, 4(1):126–127, 1986. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1986.10509503 .

F rees:1988:ECW

[F re88] Edw ard W. F rees. Estimating the cost of a w arran t y . Jour-

nal of Business & Ec onomic Statistics, 6(1):79–86, 1988. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1988.10509639 .

F reedman:1989:C

[F re89] D. A. F reedman. Commen t. Journal of Business & Ec onomic

Statistics, 7(1):31–32, 1989. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1989.10509709 .

F rees:1992:FSS

[F re92] Edw ard W. F rees. F orecasting state-to-state migration rates.

Journal of Business & Ec onomic Statistics, 10(2):153–167, 1992.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1080/07350015.1992.10509895 .

F ries:2022:CMN

[F ri22] S ´ ebastien F ries. Conditional momen ts of noncausal alpha-

stable pro cesses and the prediction of bubble crash o dds.

Journal of Business & Ec onomic Statistics, 40(4):1596–1616,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1953508 .

F reedman:1983:EPM

[FRS83a] Da vid F reedman, Thomas Rothen b erg, and Ric hard Sutc h. On

energy p olicy mo dels. Journal of Business & Ec onomic Statis-

tics, 1(1):24–32, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509318. See commen ts [Hog83, Smi83] and re-

joinder [FRS83b ].

F reedman:1983:R

[FRS83b] Da vid F reedman, Thomas Rothen b erg, and Ric hard Sutc h. Re-

joinder. Journal of Business & Ec onomic Statistics, 1(1):36, 1983.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1080/07350015.1983.10509321 .

See [FRS83a, Hog83, Smi83].

Fic h ten baum:1988:TBM

[FS88] Rudy Fic h ten baum and Hushang Shahidi. T runcation bias and

the measuremen t of income inequalit y . Journal of Business &

Ec onomic Statistics, 6(3):335–337, 1988. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1988.10509670 .

F om b y:1991:ASR

[FS91] Thomas B. F om b y and Subarna K. Saman ta. Application of Stein

rules to com bination forecasting. Journal of Business & Ec onomic

Statistics, 9(4):391–407, 1991. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1991.10509867 .

F renc h:1993:CPV

[FS93] Mark W. F renc h and Daniel E. Sic hel. Cyclical patterns in the

v ariance of economic activit y . Journal of Business & Ec onomic

Statistics, 11(1):113–119, 1993. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1993.10509937 .

Fleissig:1997:D AI

[FS97] Adrian R. Fleissig and James L. Sw offord. Dynamic asymptot-

ically ideal mo dels and finite appro ximation. Journal of Busi-

ness & Ec onomic Statistics, 15(4):482–492, 1997. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1997.10524726 .

Fioren tini:2014:C

[FS14] Gabriele Fioren tini and Enrique Sen tana. Commen t. Journal

of Business & Ec onomic Statistics, 32(2):193–198, 2014. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2013.878661.

See [F

QX14a, F

QX14b ].

Florens:2019:GPB

[FS19] Jean-Pierre Florens and Anna Simoni. Gaussian pro cesses and

Ba y esian momen t estimation. Journal of Business & Ec onomic

Statistics, 39(2):482–492, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2019.1668799 .

F errara:2022:W GD

[FS22] Lauren t F errara and Anna Simoni. When are Go ogle Data use-

ful to No w cast GDP? An approac h via preselection and shrink-

age. Journal of Business & Ec onomic Statistics, 41(4):1188–

1202, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2116025 .

F rancq:2023:VEW

[FS23] Christian F rancq and Genaro Sucarrat. V olatilit y estima-

tion when the zero-pro cess is nonstationary

. Journal of Busi-

ness & Ec onomic Statistics, 41(1):53–66, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1999821 .

Fioren tini:2003:MLE

[FSC03] Gabriele Fioren tini, Enrique Sen tana, and Giorgio Calzolari. Max-

im um lik eliho o d estimation and inference in m ultiv ariate con-

ditionally heteroscedastic dynamic regression mo dels with stu-

den t t inno v ations. Journal of Business & Ec onomic Statistics,

21(4):532–546, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288619232 .

F roh wirth-Sc hnatter:2008:MBC

[FSK08] Sylvia F r¨ oh wirth-Sc hnatter and Sylvia Kaufmann. Mo del-based

clustering of m ultiple time series. Journal of Business & Ec onomic

Statistics, 26(1):78–89, 2008. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500107000000106.

F ruh wirth-Sc hnatter:2004:BAH

[FSTO04] Sylvia F r ¨ uh wirth-Sc hnatter, Regina T ¨ uc hler, and Thomas Otter.

Ba y esian analysis of the heterogeneit y mo del. Journal of Busi-

ness & Ec onomic Statistics, 22(1):2–15, 2004. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500103288619331 .

F u:2023:EIT

[FSW23] Zhonghao F u, Liang jun Su, and Xia W ang. Estimation and

inference on time-v arying F A V AR mo dels. Journal of Busi-

ness & Ec onomic Statistics, 42(2):533–547, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2203726 .

F eunou:2012:SVM

[FT12] Bruno F eunou and Rom ´ eo T ´ edongap. A sto c hastic v olatilit y

mo del with conditional sk ewness. Journal of Business & Ec o-

nomic Statistics, 30(4):576–591, 2012. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2012.715958 .

F uhrer:1992:ICE

[F uh92] Jeffrey C. F uhrer. Inferring c hanges in exp ectation b eha vior

o v er time: an application of nonlinear time-v arying-parameters

estimation. Journal of Business & Ec onomic Statistics, 10

(2):169–177, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509896 .

F uller:1983:D

[F ul83] W a yne A. F uller. Discussion. Journal of Business & Ec onomic

Statistics, 1(1):6, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509316 .

F oster:1995:CST

[FV95] F. Douglas F oster and S. Visw anathan. Can sp eculativ e trad-

ing explain the v olume-v olatilit y relation? Journal of Busi-

ness & Ec onomic Statistics, 13(4):379–396, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524613.

Fleissig:2003:NPB

[FW03] Adrian R. Fleissig and Gerald A. Whitney

. A new PC-based

test for V arian’s w eak separabilit y conditions. Journal of Busi-

ness & Ec onomic Statistics, 21(1):133–144, 2003. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102288618838 .

Fleissig:2005:TSV

[FW05] Adrian R. Fleissig and Gerald A. Whitney . T esting for the sig-

nificance of violations of Afriat’s inequalities. Journal of Busi-

ness & Ec onomic Statistics, 23(3):355–362, 2005. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500104000000253 .

F aust:2009:CGR

[FW09] Jon F aust and Jonathan H. W righ t. Comparing green b o ok and

reduced form forecasts using a large realtime dataset. Journal

of Business & Ec onomic Statistics, 27(4):468–479, 2009. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2009.07214 .

F ang:2020:REA

[FXMFY20] Y an F ang, Lan Xue, Carlos Martins-Filho, and Lijian Y ang. Ro-

bust estimation of additiv e b oundaries with quan tile regression

and shap e constrain ts. Journal of Business & Ec onomic Statistics,

40(2):615–628, 2020. CODEN RFSCFJ. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1847123 .

F rancq:2013:EML

[FZ13] Christian F rancq and Jean-Mic hel Zak o ¨ ıan. Estimating the

marginal la w of a time series with applications to hea vy-

tailed distributions. Journal of Business & Ec onomic Statis-

tics, 31(4):412–425, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.801776 .

F rancq:2014:C

[FZ14] Christian F rancq and Jean-Mic hel Zak o ¨ ıan. Commen t. Journal

of Business & Ec onomic Statistics, 32(2):198–201, 2014. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2013.879829.

See [F

QX14a, F

QX14b].

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509696 .

Gew ek e:1991:ER

[Gew91] John Gew ek e. Editor’s rep ort. Journal of Business & Ec onomic

Statistics, 9(3):343, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509862 .

Gew ek e:1992:ER

[Gew92] John Gew ek e. Editor’s rep ort. Journal of Business & Ec onomic

Statistics, 10(4):375, 1992. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1992.10509912 .

Gew ek e:1993:RMT

[Gew93] John Gew ek e. Remarks on m y term at JBES. Journal of Busi-

ness & Ec onomic Statistics, 11(4):427, 1993. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1993.10509979 .

Gew ek e:1994:C

[Gew94] John Gew ek e. Commen t. Journal of Business & Ec onomic Statis-

tics, 12(4):397–399, 1994. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1994.10524557 .

Gew ek e:1998:C

[Gew98] John Gew ek e. Commen t. Journal of Business & Ec onomic Statis-

tics, 16(3):269–271, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524762 .

Garcia-F errer:1987:A CA

[GFdH87] An tonio Garcia-F errer and Juan del Ho y o. Analysis of

the car acciden t indexes in Spain: a m ultiple time series

approac h. Journal of Business & Ec onomic Statistics, 5

(1):27–38, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509557 .

Garcia-F errer:1987:MFU

[GFHPZ87] A. Garcia-F errer, R. A. Highfield, F. P alm, and A. Zellner.

Macro economic forecasting using p o oled in ternational data. Jour-

nal of Business & Ec onomic Statistics, 5(1):53–67, 1987. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1987.10509560 .

Gillingham:1990:IFT

[GG90] Rob ert Gillingham and John S. Greenlees. Indexing the F ed-

eral tax system: a cost-of-living approac h. Journal of Busi-

ness & Ec onomic Statistics, 8(4):465–473, 1990. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1990.10509818 .

Gonzalo:1995:ECL

[GG95] Jesus Gonzalo and Cliv e Granger. Estimation of common long-

memory comp onen ts in coin tegrated systems. Journal of Busi-

ness & Ec onomic Statistics, 13(1):27–35, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524576 .

Gelfand:1998:STM

[GGKS98] Alan E. Gelfand, Sujit K. Ghosh, John R. Knigh t, and

C. F. Sirmans. Spatio-temp oral mo deling of residen tial sales

data. Journal of Business & Ec onomic Statistics, 16(3):

312–321, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524770 .

Gh ysels:1996:SAL

[GGS96a] Eric Gh ysels, Cliv e W. J. Granger, and Pierre L. Siklos. Is

seasonal adjustmen t a linear or nonlinear data-filtering pro-

cess? Journal of Business & Ec onomic Statistics, 14(3):

374–386, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524663 .

Gh ysels:1996:R

[GGS96b] Eric Gh ysels, Cliv e W. J. Granger, and Pierre L. Siklos.

Reply

. Journal of Business & Ec onomic Statistics, 14(3):

396–397, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524668 .

Guan:2014:VNB

[GGW14] Guo yu Guan, Jianh ua Guo, and Hansheng W ang. V arying

na ¨ ıv e Ba y es mo dels with applications to classification of Chi-

nese text do cumen ts. Journal of Business & Ec onomic Statis-

tics, 32(3):445–456, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.903086 .

Gillis:1991:ESO

[GH91] Kurt D. Gillis and Jesse S. Hixson. Efficacy of statistical out-

lier analysis for monitoring qualit y of care. Journal of Busi-

ness & Ec onomic Statistics, 9(3):241–252, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509850 .

Grub er:1995:LME

[GH95] Jonathan Grub er and Maria Hanratt y . The lab or-mark er ef-

fects of in tro ducing national health insurance: Evidence from

Canada. Journal of Business & Ec onomic Statistics, 13(2):

163–173, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524590 .

Gh ysels:2002:EIT

[GH02a] Eric Gh ysels and Alastair Hall. Editors’ in tro duction to Tw en-

tieth anniv ersary commemorativ e issue of the Journal of Busi-

ness and Ec onomic Statistics . Journal of Business & Ec onomic

Statistics, 20(1):1–4, 2002. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500102753410345 .

Gh ysels:2002:EIJ

[GH02b] Eric Gh ysels and Alastair R. Hall. Editors’ in tro duction to

JBES Tw en tieth anniv ersary issue on the generalized metho d

of momen ts. Journal of Business & Ec onomic Statistics,

20(4):441, 2002. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618568 .

Gh ysels:2002:ER

[GH02c] Eric Gh ysels and Alastair R. Hall. Editors’ rep ort 2001. Journal of

Business & Ec onomic Statistics, 20(4):545, 2002. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102288618676.

Gh ysels:2003:ER

[GH03] Eric Gh ysels and Alastair R. Hall. Editors’ rep ort 2002. Journal of

Business & Ec onomic Statistics, 21(4):583, 2003. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/0735001032886191313 .

Gh ysels:2004:EA

[GH04a] Eric Gh ysels and Alastair Hall. Editorial announcemen t. Journal

of Business & Ec onomic Statistics, 22(1):1, 2004. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500103288619377 .

Gh ysels:2004:ER

[GH04b] Eric Gh ysels and Alastair R. Hall. Editors’ rep ort 2003. Journal of

Business & Ec onomic Statistics, 22(4):488, 2004. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500104000000479 .

Garlic k:2022:QEE

[GH22] Rob ert Garlic k and Josh ua Hyman. Quasi-exp erimen tal ev al-

uation of alternativ e sample selection corrections. Journal of

Business & Ec onomic Statistics, 40(3):950–964, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1889566 .

Georgiev:2019:BST

[GHL

T19] Iliy an Georgiev, Da vid I. Harv ey , Stephen J. Leyb ourne, and

A. M. Rob ert T a ylor. A b o otstrap stationarit y test for predic-

tiv e regression in v alidit y . Journal of Business & Ec onomic Statis-

tics, 37(3):528–541, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1385467 .

Gustafsson:2009:L TK

[GHNS09] J. Gustafsson, M. Hagmann, J. P

. Nielsen, and O. Scaillet. Lo-

cal transformation k ernel densit y estimation of loss distributions.

Journal of Business & Ec onomic Statistics, 27(2):161–175, 2009.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2009.0011.

Goncalv es:2022:BTS

[GHPS22] S ´ ılvia Gon¸ calv es, Ulric h Houn y o, Andrew J. P atton, and Kevin

Sheppard. Bo otstrapping t w o-stage quasi-maxim um lik eliho o d es-

timators of time series mo dels. Journal of Business & Ec onomic

Statistics, 41(3):683–694, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2022.2058949 .

Green:1987:SEE

[GHR87] Ric hard Green, William Hahn, and Da vid Ro c k e. Standard er-

rors for elasticities: a comparison of b o otstrap and asymptotic

standard errors. Journal of Business & Ec onomic Statistics,

5(1):145–149, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509569 .

Giacomini:2009:IDM

[GHS09] Enzo Giacomini, W olfgang H¨ ardle, and Vladimir Sp ok oin y . In-

homogeneous dep endence mo deling with time-v arying copulae.

Journal of Business & Ec onomic Statistics, 27(2):224–234, 2009.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2009.0016 .

Ghosh:2023:LLM

[GHS23] Ark adev Ghosh, Sam Il My oung Hw ang, and Munir Squires.

Links and legibilit y: Making sense of historical U.S. Census

automated linking metho ds. Journal of Business & Ec onomic

Statistics, 42(2):579–590, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2023.2205918 .

Guo:2022:TVN

[GHT22] Li Guo, W olfgang Karl H¨ ardle, and Y ub o T ao. A time-v arying

net w ork for crypto currencies. Journal of Business & Ec onomic

Statistics, 42(2):437–456, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2022.2146695 .

Gh ysels:1987:SEP

[Gh y87] Eric Gh ysels. Seasonal extraction in the presence of feed-

bac k. Journal of Business & Ec onomic Statistics, 5(2):

191–194, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509577 .

Gh ysels:1990:UR T

[Gh y90] Eric Gh ysels. Unit-ro ot tests and the statistical pitfalls of

seasonal adjustmen t: The case of U.S. p ost w ar real gross na-

tional pro duct. Journal of Business & Ec onomic Statistics, 8

(2):145–152, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509785 .

Grossk opf:1992:MED

[GHY92] Sha wna Grossk opf, Kath y Ha y es, and Suthathip Y aisa w arng.

Measuring economies of div ersification: a fron tier approac h. Jour-

nal of Business & Ec onomic Statistics, 10(4):453–459, 1992. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1992.10509921 .

Gh ysels:1994:PSB

[Gh y94] Eric Gh ysels. On the p erio dic structure of the business

cycle. Journal of Business & Ec onomic Statistics, 12(3):

289–298, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10524544 .

Gh ysels:1997:SA O

[Gh y97] Eric Gh ysels. Seasonal adjustmen t and other data trans-

formations. Journal of Business & Ec onomic Statistics, 15

(4):410–418, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524719 .

Gh ysels:1998:C

[Gh y98] Eric Gh ysels. Commen t. Journal of Business & Ec onomic Statis-

tics, 16(2):165–167, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524748 .

Gh ysels:2000:SER

[Gh y00] Eric Gh ysels. Some econometric recip es for high-frequency

data co oking. Journal of Business & Ec onomic Statistics, 18

(2):154–163, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524858 .

Gabaix:2011:RSW

[GI11] Xa vier Gabaix and Rustam Ibragimo v. Rank-1/2: a simple w a y

to impro v e the OLS estimation of tail exp onen ts. Journal of Busi-

ness & Ec onomic Statistics, 29(1):24–39, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.06157 .

Gelman:2019:WHO

[GI19] Andrew Gelman and Guido Im b ens. Wh y high-order p olyno-

mials should not b e used in regression discon tin uit y designs.

Journal of Business & Ec onomic Statistics, 37(3):447–456, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2017.

1366909 .

Giannone:2016:C

[Gia16] Domenico Giannone. Commen t. Journal of Business & Ec onomic

Statistics, 34(3):342–344, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1190280. See [CR16a, CR16b ].

Ganics:2019:CIB

[GIR19] Gergely Ganics, A tsushi Inoue, and Barbara Rossi. Confidence

in terv als for bias and size distortion in IV and lo cal pro jections-

IV mo dels. Journal of Business & Ec onomic Statistics, 39

(1):307–324, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1660175 .

Graham:2020:IEB

[GIR20] Bry an S. Graham, Guido W. Im b ens, and Geert Ridder. Iden-

tification and efficiency b ounds for the a v erage matc h function

under conditionally exogenous matc hing. Journal of Business

& Ec onomic Statistics, 38(2):303–316, 2020. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2018.1497509 .

Gh ysels:1994:C

[GJ94] Eric Gh ysels and Joanna Jasiak. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 12(4):399–401, 1994. ISSN 0735-0015

& Ec onomic Statistics, 40(4):1438–1441, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2115710. See [GKR22a, RR22, Kil22, PM22 ].

Gungor:2013:TLF

[GL13] Sermin Gungor and Ric hard Luger. T esting linear factor pric-

ing mo dels with large cross sections: a distribution-free approac h.

Journal of Business & Ec onomic Statistics, 31(1):66–77, 2013.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2012.

740435 .

Gungor:2016:MTM

[GL16] Sermin Gungor and Ric hard Luger. Multiv ariate tests of mean-

v ariance efficiency and spanning with a large n um b er of assets

and time-v arying co v ariances. Journal of Business & Ec onomic

Statistics, 34(2):161–175, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1019510 .

Goro dnic henk o:2019:FEV

[GL19] Y uriy Goro dnic henk o and By oungc han Lee. F orecast error v ari-

ance decomp ositions with lo cal pro jections. Journal of Business &

Ec onomic Statistics, 38(4):921–933, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2019.1610661 .

Guo:2020:HSI

[GL20] Chaoh ui Guo and Jialiang Li. Homogeneit y and structure iden ti-

fication in semiparametric factor mo dels. Journal of Business &

Ec onomic Statistics, 40(1):408–422, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1831516 .

Gabler:1993:SEB

[GLL93] Siegfried Gabler, F ran¸ cois Laisney

, and Mic hael Lec hner. Semi-

nonparametric estimation of binary-c hoice mo dels with an appli-

cation to lab or-force participation. Journal of Business & Ec o-

nomic Statistics, 11(1):61–80, 1993. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1993.10509933.

Ge:2021:DPG

[GLL21] Sh uyi Ge, Shaoran Li, and Oliv er Lin ton. Dynamic p eer groups

of arbitrage c haracteristics. Journal of Business & Ec onomic

Statistics, 42(2):367–390, 2021. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.2011736 .

Guerin:2020:MST

[GLLM20] Pierre Gu ´ erin, Danilo Leiv a-Leon, and Massimiliano Marcellino.

Mark o v-switc hing three-pass regression filter. Journal of Busi-

ness & Ec onomic Statistics, 38(2):285–302, 2020. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2018.1497508 .

Gaglianone:2011:EVR

[GLLS11] W agner Piazza Gaglianone, Luiz Renato Lima, Oliv er Lin ton,

and Daniel R. Smith. Ev aluating v alue-at-risk mo dels via quan-

tile regression. Journal of Business & Ec onomic Statistics, 29

(1):150–160, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2010.07318 .

Guo:2023:ETG

[GLLZ23] Xu Guo, Runze Li, Jingyuan Liu, and Mudong Zeng. Esti-

mations and tests for generalized mediation mo dels with high-

dimensional p oten tial mediators. Journal of Business & Ec onomic

Statistics, 42(1):243–256, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2023.2174548 .

Guttman:1983:BIM

[GM83] Irwin Guttman and Ulric h Menzefric k e. Ba y esian inference

in m ultiv ariate regression with missing observ ations on the re-

sp onse v ariables. Journal of Business & Ec onomic Statistics,

1(3):239–248, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509347 .

Gritz:1997:MIU

[GM97] R. Mark Gritz and Thomas MaCurdy

. Measuring the in-

fluence of unemplo ymen t insurance on unemplo ymen t exp e-

riences. Journal of Business & Ec onomic Statistics, 15(2):

130–152, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524696 .

Garcia:2006:C

[GM06] Ren ´ e Garcia and Nour Meddahi. Commen t. Journal of Business &

Ec onomic Statistics, 24(2):184–192, 2006. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500106000000161. See [HL06a, HL06b ].

Guerin:2013:MSM

[GM13] Pierre Gu ´ erin and Massimiliano Marcellino. Mark o v-switc hing

MID AS mo dels. Journal of Business & Ec onomic Statis-

tics, 31(1):45–56, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.727721 .

Griffin:2020:BQT

[GM20] Jim E. Griffin and Gelly Mitro dima. A Ba y esian quan tile time

series mo del for asset returns. Journal of Business & Ec onomic

Statistics, 40(1):16–27, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2020.1766470 .

Gottlieb:1985:IEI

[GMP85] Daniel Gottlieb, Rafi Melnic k, and Sylvia Piterman. In-

flationary exp ectations in Israel: a m ultiple indicators ap-

proac h. Journal of Business & Ec onomic Statistics, 3(2):

112–117, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509438 .

Gosp o dino v:2011:SIR

[GMP11] Nik ola y Gosp o dino v, Alex Ma ynard, and Elena P esa v en to. Sensi-

tivit y of impulse resp onses to small lo w-frequency como v emen ts:

Reconciling the evidence on the effects of tec hnology sho c ks. Jour-

nal of Business & Ec onomic Statistics, 29(4):455–467, 2011. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2011.10042 .

Grossman:1987:ECT

[GMS87] S. J. Grossman, A. Melino, and R. J. Shiller. Estimating the

con tin uous-time consumption-based asset-pricing mo del. Journal

of Business & Ec onomic Statistics, 5(3):315–327, 1987. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1987.10509594 .

Gosp o dino v:2015:MDE

[GN15] Nik ola y Gosp o dino v and Serena Ng. Minim um distance estima-

tion of p ossibly nonin v ertible mo ving a v erage mo dels. Journal

of Business & Ec onomic Statistics, 33(3):403–417, 2015. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2014.955175 .

Gast wirth:1986:LST

[GNK86] Joseph L. Gast wirth, T apan K. Na y ak, and Abba M. Krieger.

Large sample theory for the b ounds on the Gini and related in-

dices of inequalit y estimated from group ed data. Journal of Busi-

ness & Ec onomic Statistics, 4(2):269–273, 1986. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509522 .

Gagne:1998:CFF

[GO98] Rob ert Gagn ´ e and Pierre Ouellette. On the c hoice of functional

forms: Summary of a Mon te Carlo exp erimen t. Journal of Busi-

ness & Ec onomic Statistics, 16(1):118–124, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524741 .

Goidin:1985:SA C

[Goi85] Ephraim Goidin. Statistical analysis of coins lost in cir-

culation. Journal of Business & Ec onomic Statistics, 3

(1):36–42, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509424 .

Goldb erger:1984:RRR

[Gol84] Arth ur S. Goldb erger. Redirecting rev erse regression. Journal

of Business & Ec onomic Statistics, 2(2):114–116, 1984. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1984.10509377 .

Gomez:1999:TEM

[G´ om99] Victor G´ omez. Three equiv alen t metho ds for filtering finite non-

stationary time series. Journal of Business & Ec onomic Statistics,

17(1):109–116, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524800 .

Gomez:2001:UBF

[G´ om01] V ´ ıctor G´ omez. The use of Butterw orth filters for trend and

cycle estimation in economic time series. Journal of Business

& Ec onomic Statistics, 19(3):365–373, 2001. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500101681019909 .

Go o dwin:1993:BCA

[Go o93] Thomas H. Go o dwin. Business-cycle analysis with a Mark o v-

switc hing mo del. Journal of Business & Ec onomic Statistics,

11(3):331–339, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509961 .

Go o dwin:1996:SDF

[Go o96] Barry K. Go o dwin. Semiparametric (distribution-free) test-

ing of the exp ectations h yp othesis in a parim utuel gam bling

mark et. Journal of Business & Ec onomic Statistics, 14(4):

487–496, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524678 .

Gordon:1989:RF A

[Gor89] Daniel V. Gordon. A rev en ue-function approac h to the

measuremen t of output-substitution p ossibilities in agricul-

ture. Journal of Business & Ec onomic Statistics, 7(4):

483–487, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509761 .

Gosp o dino v:2002:BBI

[Gos02] Nik ola y Gosp o dino v. Bo otstrap-based inference in mo dels with a

nearly nonin v ertible mo ving a v erage comp onen t. Journal of Busi-

ness & Ec onomic Statistics, 20(2):254–268, 2002. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102317351994 .

Gosp o dino v:2010:INN

[Gos10] Nik ola y Gosp o dino v. Inference in nearly nonstationary SV AR

mo dels with long-run iden tifying restrictions. Journal of Busi-

ness & Ec onomic Statistics, 28(1):1–12, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08116 .

Goudreau:1984:A QS

[GO V84] Karen Goudreau, Ho w ard Ob erheu, and Den ton V aughan.

An assessmen t of the qualit y of surv ey rep orts of income

from the aid to families with dep enden t c hildren (AFDC)

program. Journal of Business & Ec onomic Statistics, 2(2):

179–186, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509386 .

Garb er:1988:C

[GP88] Stev en Garb er and Dale J. P oirier. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 6(4):466–469, 1988. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1988.10509692 .

Gew ek e:1998:PDR

[GP98] John Gew ek e and Lea P etrella. Prior densit y-ratio class robust-

ness in econometrics. Journal of Business & Ec onomic Statistics,

16(4):469–478, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524786 .

Gonzalo:2012:RSP

[GP12] Jes ´ us Gonzalo and Jean-Yv es Pitarakis. Regime-sp ecific pre-

dictabilit y in predictiv e regressions. Journal of Business & Ec o-

nomic Statistics, 30(2):229–241, 2012. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2011.652053 .

Gonzalo:2017:IPI

[GP17] Jes ` us Gonzalo and Jean-Yv es Pitarakis. Inferring the pre-

dictabilit y induced b y a p ersisten t regressor in a predictiv e

threshold mo del. Journal of Business & Ec onomic Statis-

tics, 35(2):202–217, 2017. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1164054 .

Goncalv es:2015:BPI

[GPD15] S ´ ılvia Gon¸ calv es, Benoit P erron, and An toine Djogb enou. Bo ot-

strap prediction in terv als for factor mo dels. Journal of Busi-

ness & Ec onomic Statistics, 35(1):53–69, 2015. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1054492 .

Goldsmith-Pinkham:2013:R

[GPI13a] P aul Goldsmith-Pinkham and Guido Im b ens. Rejoinder. Journal

of Business & Ec onomic Statistics, 31(3):279–281, 2013. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2013.792260.

See [GPI13b ].

Goldsmith-Pinkham:2013:SNI

[GPI13b] P aul Goldsmith-Pinkham and Guido W. Im b ens. So cial net-

w orks and the iden tification of p eer effects. Journal of Busi-

ness & Ec onomic Statistics, 31(3):253–264, 2013. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2013.801251. See commen ts

[Bra13, Gra13, Jac13, Man13, Sac13, KT13] and rejoinder

[GPI13a ].

Guerrero:1998:MIE

[GPP98] Victor M. Guerrero, Daniel P e ~ na, and Pilar P oncela. Measuring

in terv en tion effects on m ultiple time series sub jected to linear re-

strictions: a banking example. Journal of Business & Ec onomic

Statistics, 16(4):489–497, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524788 .

Gro en:2013:R TI

[GPR13] Jan J. J. Gro en, Ric hard P aap, and F rancesco Ra v azzolo. Real-

time inflation forecasting in a c hanging w orld. Journal of Busi-

ness & Ec onomic Statistics, 31(1):29–44, 2013. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2012.727718 .

Galv ao:2023:BIP

[GPX23] An tonio F. Galv ao, Thomas P ark er, and Zhijie Xiao. Bo ot-

strap inference for panel data quan tile regression. Journal of

Business & Ec onomic Statistics, 42(2):628–639, 2023. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2210189.

Gonzalez-Riv era:2011:ADS

[GRSY11] Gloria Gonz´ alez-Riv era, Zeynep Sen yuz, and Emre Y oldas. Au-

to con tours: Dynamic sp ecification testing. Journal of Business

& Ec onomic Statistics, 29(1):186–200, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2010.08144 .

Graham:2022:TCA

[GR TZ22] Bry an S. Graham, Geert Ridder, P etra Thiemann, and Gema

Zamarro. T eac her-to-classro om assignmen t and studen t ac hiev e-

men t. Journal of Business & Ec onomic Statistics, 41(4):1328–

1340, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2126480 .

Go dfrey:1984:MBS

[GR W84] James Go dfrey

, Alan Rosh w alb, and Roger L. W righ t. Mo del-

based stratification in in v en tory cost estimation. Journal of Busi-

ness & Ec onomic Statistics, 2(1):01–09, 1984. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1984.10509365 .

Gregory:1991:TLR

[GS91a] Allan W. Gregory and Mic hael J. Sampson. T esting long-run prop-

erties of stationary time series. Journal of Business & Ec onomic

Statistics, 9(3):287–295, 1991. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1991.10509854 .

Gregory:1991:CTI

[GS91b] Allan W. Gregory and Gregor W. Smith. Calibration as testing:

Inference in sim ulated macro economic mo dels. Journal of Busi-

ness & Ec onomic Statistics, 9(3):297–303, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509855 .

Gua y:2003:I IN

[GS03] Alain Gua y and Olivier Scaillet. Indirect inference, n uisance pa-

rameter, and threshold mo ving a v erage mo dels. Journal of Busi-

ness & Ec onomic Statistics, 21(1):122–132, 2003. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102288618829.

Gh ysels:2006:C

[GS06a] Eric Gh ysels and Arth ur Sink o. Commen t. Journal of Business &

Ec onomic Statistics, 24(2):192–194, 2006. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500106000000080. See [HL06a, HL06b ].

Guo:2006:IVS

[GS06b] Hui Guo and Rob ert Sa vic k as. Idiosyncratic v olatilit y , sto c k

mark et v olatilit y , and exp ected sto c k returns. Journal of Busi-

ness & Ec onomic Statistics, 24(1):43–56, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500105000000180 .

Gourieroux:2010:DPW

[GS10] Christian Gourieroux and Razv an Sufana. Deriv ativ e pricing

with Wishart m ultiv ariate sto c hastic v olatilit y . Journal of Busi-

ness & Ec onomic Statistics, 28(3):438–451, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08105 .

Giudici:2016:GNM

[GS16] P

. Giudici and A. Sp elta. Graphical net w ork mo dels for in terna-

tional financial flo ws. Journal of Business & Ec onomic Statis-

tics, 34(1):128–138, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1017643 .

Gordon:2004:ARS

[GSA04] Stephen Gordon and P ascal St-Amour. Asset returns and state-

dep enden t risk preferences. Journal of Business & Ec onomic

Statistics, 22(3):241–252, 2004. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000127 .

Gordon:1996:BES

[GSC96] Stephen Gordon, Lucie Samson, and Beno ^ ıt Carmic hael. Ba y esian

estimation of sto c hastic discoun t factors. Journal of Business

& Ec onomic Statistics, 14(4):412–420, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1996.10524670.

Gelman:2003:RMM

[GSC03] Andrew Gelman, Matt Stev ens, and V alerie Chan. Regression

mo deling and meta-analysis for decision making. Journal of Busi-

ness & Ec onomic Statistics, 21(2):213–225, 2003. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500103288618909 .

Gurk a ynak:2007:MBM

[GSS07] Refet S. G ¨ urk a ynak, Brian P

. Sac k, and Eric T. Sw anson. Mark et-

based measures of monetary p olicy exp ectations. Journal of Busi-

ness & Ec onomic Statistics, 25(2):201–212, 2007. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000387 .

Gregory:2001:TF C

[GSY01] Allan W. Gregory

, Gregor W. Smith, and James Y etman. T esting

for forecast consensus. Journal of Business & Ec onomic Statis-

tics, 19(1):34–43, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

07350010152472599 .

Gurm u:1996:EZC

[GT96] Shifera w Gurm u and Pra vin K. T riv edi. Excess zeros in coun t

mo dels for recreational trips. Journal of Business & Ec onomic

Statistics, 14(4):469–477, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524676 .

Gualdani:2023:DRP

[Gua23] Cristina Gualdani. Discussion of “Risk Preference T yp es, Limited

Consideration, and W elfare” b y Lev on Barsegh y an and F rancesca

Molinari. Journal of Business & Ec onomic Statistics, 41(4):1035–

1038, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2216255. See [BM23b ].

Guo:1998:RPV

[Guo98] Da jiang Guo. The risk premium of v olatilit y implicit in cur-

rency options. Journal of Business & Ec onomic Statistics, 16

(4):498–507, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524789.

Gurm u:1991:TDO

[Gur91] Shifera w Gurm u. T ests for detecting o v erdisp ersion in the p osi-

tiv e P oisson regression mo del. Journal of Business & Ec onomic

Statistics, 9(2):215–222, 1991. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1991.10509847 .

George:1985:EDC

[GW85] Edw ard I. George and William E. W ec k er. Estimating damages in

a class action litigation. Journal of Business & Ec onomic Statis-

tics, 3(2):132–139, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509441 .

Gupta:1988:CEF

[GW88] Sunil Gupta and P eter C. Wilton. Com bination of economic fore-

casts: an o dds-matrix approac h. Journal of Business & Ec onomic

Statistics, 6(3):373–379, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509674 .

Gh ysels:2009:FPF

[GW09] Eric Gh ysels and Jonathan H. W righ t. F orecasting profes-

sional forecasters. Journal of Business & Ec onomic Statistics,

27(4):504–516, 2009. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.06044 .

Gh ysels:2014:MID

[GW14] Eric Gh ysels and F angfang W ang. Momen t-implied densities:

Prop erties and applications. Journal of Business & Ec onomic

Statistics, 32(1):88–111, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.847842 .

Greenlees:1984:GTM

[GZ84] John S. Greenlees and Kim b erly D. Ziesc hang. Group-

ing tests for missp ecification: an application to housing de-

mand. Journal of Business & Ec onomic Statistics, 2(2):

159–169, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509384.

Haan:1996:HA U

[Haa96] W outer J. Dend Haan. Heterogeneit y , aggregate uncertain t y , and

the short-term in terest rate. Journal of Business & Ec onomic

Statistics, 14(4):399–411, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524669 .

Hadri:1999:EDH

[Had99] Kaddour Hadri. Estimation of a doubly heteroscedastic sto c hastic

fron tier cost function. Journal of Business & Ec onomic Statistics,

17(3):359–363, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524824 .

Haggstrom:1983:LRD

[Hag83] Gus W. Haggstrom. Logistic regression and discriminan t analy-

sis b y ordinary least squares. Journal of Business & Ec onomic

Statistics, 1(3):229–238, 1983. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1983.10509346 .

Hall:1990:LMT

[Hal90] Alastair Hall. Lagrange m ultiplier tests for normalit y against

seminonparametric alternativ es. Journal of Business & Ec onomic

Statistics, 8(4):417–426, 1990. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1990.10509812 .

Haldrup:1994:STD

[Hal94a] Niels Haldrup. Semiparametric tests for double unit ro ots. Jour-

nal of Business & Ec onomic Statistics, 12(1):109–122, 1994. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1994.10509994 .

Hall:1994:TUR

[Hal94b] Alastair Hall. T esting for a unit ro ot in time series with pretest

data-based mo del selection. Journal of Business & Ec onomic

Statistics, 12(4):461–470, 1994. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1994.10524568.

Hamilton:1991:C

[Ham91a] James D. Hamilton. Commen t. Journal of Business & Ec onomic

Statistics, 9(4):388–389, 1991. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1991.10509865 .

Hamilton:1991:QBA

[Ham91b] James D. Hamilton. A quasi-Ba y esian approac h to estimating

parameters for mixtures of normal distributions. Journal of Busi-

ness & Ec onomic Statistics, 9(1):27–39, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509824 .

Hamilton:1994:AEI

[Ham94] James D. Hamilton. Asso ciate Editor’s in tro duction: Changes in

regime and the business cycle. Journal of Business & Ec onomic

Statistics, 12(3):267, 1994. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1994.10524541 .

Hammond:2013:QCP

[Ham13] Rob ert G. Hammond. Quan tifying consumer p erception of a fi-

nancially distressed compan y . Journal of Business & Ec onomic

Statistics, 31(4):398–411, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.799998 .

Hansen:1986:C

[Han86] Lars P eter Hansen. Commen t. Journal of Business & Ec onomic

Statistics, 4(4):418–421, 1986. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1986.10509539 .

Hansen:1992:TPI

[Han92] Bruce E. Hansen. T ests for parameter instabilit y in regressions

with 1(1) pro cesses. Journal of Business & Ec onomic Statistics,

10(3):321–335, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509908 .

Hansen:1993:C

[Han93] Bruce E. Hansen. Commen t. Journal of Business & Ec onomic

Statistics, 11(4):385–386, 1993. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1993.10509969 .

Hansen:1997:AA V

[Han97] Bruce E. Hansen. Appro ximate asymptotic P v alues for

structural-c hange tests. Journal of Business & Ec onomic Statis-

tics, 15(1):60–67, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524687 .

Hanson:2002:TPI

[Han02] Bruce E. Hanson. T ests for parameter instabilit y in regressions

with I(1) pro cesses. Journal of Business & Ec onomic Statis-

tics, 20(1):45–59, 2002. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102753410381 .

Hansen:2005:TSP

[Han05] P eter Reinhard Hansen. A test for sup erior predictiv e abil-

it y . Journal of Business & Ec onomic Statistics, 23(4):

365–380, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500105000000063 .

Hansen:2017:RKU

[Han17] Bruce E. Hansen. Regression kink with an unkno wn thresh-

old. Journal of Business & Ec onomic Statistics, 35(2):228–240,

2017. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2015.

1073595 .

Han:2019:SEF

[Han19] Xu Han. Shrink age estimation of factor mo dels with global and

group-sp ecific factors. Journal of Business & Ec onomic Statis-

tics, 39(1):1–17, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1617157 .

Hartman:1983:ESR

[Har83] Ra ymond S. Hartman. The estimation of short-run household

electricit y demand using p o oled aggregate data. Journal of Busi-

ness & Ec onomic Statistics, 1(2):127–135, 1983. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1983.10509331.

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509500 .

Hung:1987:REC

[HF87] Hsien-Ming Hung and W a yne A. F uller. Regression estima-

tion of crop acreages with transformed Landsat data as auxil-

iary v ariables. Journal of Business & Ec onomic Statistics, 5

(4):475–482, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509616 .

Harv ey:1989:R

[HF89a] A. C. Harv ey and C. F ernandas. Reply

. Journal of Business &

Ec onomic Statistics, 7(4):422, 1989. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1989.10509753 .

Harv ey:1989:TSM

[HF89b] A. C. Harv ey and C. F ernandes. Time series mo dels for coun t or

qualitativ e observ ations. Journal of Business & Ec onomic Statis-

tics, 7(4):407–417, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509750 .

Hill:1997:SIN

[HF97] Rob ert J. Hill and Kevin J. F o x. Splicing index n um-

b ers. Journal of Business & Ec onomic Statistics, 15(3):

387–389, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524716 .

Hub er:2019:ASB

[HF19] Florian Hub er and Martin F eldkirc her. Adaptiv e shrink age in

Ba y esian v ector autoregressiv e mo dels. Journal of Business &

Ec onomic Statistics, 37(1):27–39, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2016.1256217 .

Ho:1998:C

[HfJL98] Hw ai-Ch ung Ho and Chien fu Jeff Lin. Commen t. Journal of

Business & Ec onomic Statistics, 16(3):272, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524763.

Ha jargash t:2012:I ID

[HGB

+

12] Gholamreza Ha jargash t, William E. Griffiths, Joseph Brice,

D. S. Prasada Rao, and Duangk amon Chotik apanic h. Inference

for income distributions using group ed data. Journal of Busi-

ness & Ec onomic Statistics, 30(4):563–575, 2012. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2012.707590 .

Hannadige:2023:FNT

[HGSS23] Sium Bo dha Hannadige, Jiti Gao, Mervyn J. Silv apulle, and

P aram Silv apulle. F orecasting a nonstationary time series us-

ing a mixture of stationary and nonstationary factors as pre-

dictors. Journal of Business & Ec onomic Statistics, 42(1):122–

134, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2166048 .

Huang:1983:ECF

[HH83] Kuo S. Huang and Ric hard C. Haidac her. Estimation of a comp os-

ite fo o d demand system for the United States. Journal of Busi-

ness & Ec onomic Statistics, 1(4):285–291, 1983. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1983.10509353 .

Honore:2004:PSR

[HH04] Bo E. Honor ´ e and Luo jia Hu. On the p erformance of some robust

instrumen tal v ariables estimators. Journal of Business & Ec o-

nomic Statistics, 22(1):30–39, 2004. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1198/073500103288619368 .

Han:2011:TCI

[HH11a] Lu Han and Seung-Hyun Hong. T esting cost inefficiency under

free en try in the real estate brok erage industry

. Journal of Busi-

ness & Ec onomic Statistics, 29(4):564–578, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2011.08314 .

Hendry:2011:CDF

[HH11b] Da vid F. Hendry and Kirstin Hubric h. Com bining disaggre-

gate forecasts or com bining disaggregate information to fore-

cast an aggregate. Journal of Business & Ec onomic Statistics,

29(2):216–227, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.07112 .

Hansen:2016:EGM

[HH16] P eter Reinhard Hansen and Zh uo Huang. Exp onen tial GAR CH

mo deling with realized measures of v olatilit y . Journal of Busi-

ness & Ec onomic Statistics, 34(2):269–287, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1038543 .

Hardle:2019:ADH

[HH19a] W olfgang Karl H¨ ardle and Li-Shan Huang. Analysis of de-

viance for h yp othesis testing in generalized partially linear mo d-

els. Journal of Business & Ec onomic Statistics, 37(2):322–333,

2019. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2017.

1330693 .

Heufer:2019:HET

[HH19b] Jan Heufer and P er Hjertstrand. Homothetic efficiency: The-

ory and applications. Journal of Business & Ec onomic Statis-

tics, 37(2):235–247, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1319372 .

Hafner:2021:DSD

[HH21] Christian M. Hafner and Helm ut Herw artz. Dynamic score-

driv en indep enden t comp onen t analysis. Journal of Business

& Ec onomic Statistics, 41(2):298–308, 2021. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

2013244 .

Hahn:2011:AED

[HHK11] Jin y ong Hahn, Keisuk e Hirano, and Dean Karlan. Adaptiv e ex-

p erimen tal design using the prop ensit y score. Journal of Busi-

ness & Ec onomic Statistics, 29(1):96–108, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08161 .

Han:2019:SMA

[HHK19] Xiao yi Han, Chih-Sheng Hsieh, and Stanley I. M. Ko. Spa-

tial mo deling approac h for dynamic net w ork formation and in-

teractions. Journal of Business & Ec onomic Statistics, 39

(1):120–135, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1639395 .

Hauzen b erger:2022:FFB

[HHK

O22] Nik o Hauzen b erger, Florian Hub er, Gary Ko op, and Luca Ono-

ran te. F ast and flexible Ba y esian inference in time-v arying param-

eter regression mo dels. Journal of Business & Ec onomic Statis-

tics, 40(4):1904–1918, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1990772 .

Hahn:2018:BFM

[HHL18] P

. Ric hard Hahn, Jingyu He, and Hedib ert Lop es. Ba y esian fac-

tor mo del shrink age for linear IV regression with man y instru-

men ts. Journal of Business & Ec onomic Statistics, 36(2):278–

287, 2018. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2016.1172968 .

Han:2022:RSR

[HHL

+

22] Dongxiao Han, Jian Huang, Y uan yuan Lin, Lei Liu, Lian-

qiang Qu, and Liuquan Sun. Robust signal reco v ery for high-

dimensional linear log-con trast mo dels with comp ositional co-

v ariates. Journal of Business & Ec onomic Statistics, 41(3):957–

967, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2097911 .

Hansen:2008:EMI

[HHN08] Christian Hansen, Jerry Hausman, and Whitney New ey . Esti-

mation with man y instrumen tal v ariables. Journal of Business

& Ec onomic Statistics, 26(4):398–422, 2008. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500108000000024 .

Haldrup:2007:CPC

[HHPS07] Niels Haldrup, Sv end Hylleb erg, Gabriel P ons, and Andreu Sans´ o.

Common p erio dic correlation features and the in teraction of

sto c ks and flo ws in daily airp ort data. Journal of Business & Ec o-

nomic Statistics, 25(1):21–32, 2007. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1198/073500106000000459.

He:2019:SIR

[HHPS19] Yi He, Y anxi Hou, Liang P eng, and Jiliang Sheng. Statistical infer-

ence for a relativ e risk measure. Journal of Business & Ec onomic

Statistics, 37(2):301–311, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1321549 .

Holmes:1991:FFF

[HHW91] James M. Holmes, P atricia A. Hutton, and Edw ard W eb er. A

functional-form-free test of the researc h and dev elopmen t/firm

size relationship. Journal of Business & Ec onomic Statistics,

9(1):85–90, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509829 .

Hansen:1996:FSP

[HHY96] Lars P eter Hansen, John Heaton, and Amir Y aron. Finite-sample

prop erties of some alternativ e GMM estimators. Journal of Busi-

ness & Ec onomic Statistics, 14(3):262–280, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1996.10524656 .

Hess:1997:MCB

[HI97] Gregory D. Hess and Shigeru Iw ata. Measuring and comparing

business-cycle features. Journal of Business & Ec onomic Statis-

tics, 15(4):432–444, 1997. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1997.10524721 .

Hyslop:2001:BCO

[HI01] Dean R. Hyslop and Guido W. Im b ens. Bias from classical

and other forms of measuremen t error. Journal of Business

& Ec onomic Statistics, 19(4):475–481, 2001. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/07350010152596727 .

Hillmer:1985:MVM

[Hil85] Stev en C. Hillmer. Measures of v ariabilit y for mo del-based sea-

sonal adjustmen t pro cedures. Journal of Business & Ec onomic

Statistics, 3(1):60–68, 1985. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1985.10509427.

Hill:1986:CBA

[Hil86] Bruce M. Hill. Commen t: a Ba y esian approac h to the nonre-

sp onse problem, using co v ariates ` a la F reedman. Journal of Busi-

ness & Ec onomic Statistics, 4(1):125–126, 1986. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509502 .

Hill:1989:C

[Hil89] Bruce M. Hill. Commen t. Journal of Business & Ec onomic Statis-

tics, 7(1):29–30, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509708 .

Hill:1991:C

[Hil91] Bruce M. Hill. Commen t. Journal of Business & Ec onomic Statis-

tics, 9(2):149–150, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509836 .

Ham:2000:TFI

[HJ00] John C. Ham and Kris Jacobs. T esting for full insurance using ex-

ogenous information. Journal of Business & Ec onomic Statistics,

18(4):387–397, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524879 .

Horrace:2022:LSF

[HJL22] William C. Horrace, Hyunseok Jung, and Y o onseok Lee. LASSO

for sto c hastic fron tier mo dels with man y efficien t firms. Journal

of Business & Ec onomic Statistics, 41(4):1132–1142, 2022. CO-

DEN ???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2022.2110881 .

Harb o:1998:AIC

[HJNR98] Ingrid Harb o, Søren Johansen, Ben t Nielsen, and Anders Rah-

b ek. Asymptotic inference on coin tegrating rank in par-

tial systems. Journal of Business & Ec onomic Statistics, 16

(4):388–399, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524779.

Horrace:2020:NCT

[HJS20] William C. Horrace, Hyunseok Jung, and Shane Sanders. Net w ork

comp etition and team c hemistry in the NBA. Journal of Business

& Ec onomic Statistics, 40(1):35–49, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1773273 .

Hazilla:1986:SEC

[HK86] Mic hael Hazilla and Ra ymond J. Kopp. Systematic effects

of capital service price definition on p erceptions of input sub-

stitution. Journal of Business & Ec onomic Statistics, 4(2):

209–224, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509516 .

Harv ey:1992:DCU

[HK92] Andrew C. Harv ey and Siem Jan Ko opman. Diagnostic c hec king

of unobserv ed-comp onen ts time series mo dels. Journal of Busi-

ness & Ec onomic Statistics, 10(4):377–389, 1992. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1992.10509913 .

Herriges:1994:RDE

[HK94] Joseph A. Herriges and Kathleen Kuester King. Residen tial de-

mand for electricit y under in v erted blo c k rates: Evidence from a

con trolled exp erimen t. Journal of Business & Ec onomic Statistics,

12(4):419–430, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10524564 .

Hasega w a:2001:BAE

[HK01] Hik aru Hasega w a and Hideo Kozumi. Ba y esian analysis on En-

gel curv es estimation with measuremen t errors and an instru-

men tal v ariable. Journal of Business & Ec onomic Statistics,

19(3):292–298, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500101681019945 .

Han:2014:A TQ

[HK14] Heejo on Han and Dennis Kristensen. Asymptotic theory for

the QMLE in GAR

CH-x mo dels with stationary and nonsta-

tionary co v ariates. Journal of Business & Ec onomic Statis-

tics, 32(3):416–429, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.981634 .

Hub er:2016:FSP

[HLM16] Martin Hub er, Mic hael Lec hner, and Gio v anni Mellace. The fi-

nite sample p erformance of estimators for mediation analysis un-

der sequen tial conditional indep endence. Journal of Business

& Ec onomic Statistics, 34(1):139–160, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1017644 .

Harv ey:1998:TFE

[HLN98] Da vid I. Harv ey , Stephen J. Leyb ourne, and P aul Newb old. T ests

for forecast encompassing. Journal of Business & Ec onomic

Statistics, 16(2):254–259, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524759 .

Hurlin:2017:RMI

[HLQS17] Christophe Hurlin, S ´ ebastien Lauren t, Rogier Quaedvlieg, and

Stephan Smeek es. Risk measure inference. Journal of Busi-

ness & Ec onomic Statistics, 35(4):499–512, 2017. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1127815 .

Ha y:1987:OLS

[HLR87] Jo el W. Ha y , Rob ert Leu, and P aul Rohrer. Ordinary least

squares and sample-selection mo dels of health-care demand Mon te

Carlo comparison. Journal of Business & Ec onomic Statistics,

5(4):499–506, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509618 .

Horv ath:2022:TSF

[HLR

+

22] La jos Horv´ ath, Zhen y a Liu, Gregory Rice, Shixuan W ang, and

Y aosong Zhan. T esting stabilit y in functional ev en t observ ations

with an application to IPO p erformance. Journal of Business

& Ec onomic Statistics, 41(4):1262–1273, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2118127.

Huang:2014:FSU

[HL W14] Dan y ang Huang, Runze Li, and Hansheng W ang. F eature screen-

ing for ultrahigh dimensional categorical data with applications.

Journal of Business & Ec onomic Statistics, 32(2):237–244, 2014.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2013.

863158 .

Hafner:2023:D AL

[HL W23] Christian M. Hafner, Oliv er B. Lin ton, and Linqi W ang. Dy-

namic autoregressiv e liquidit y (D

ArLiQ). Journal of Business

& Ec onomic Statistics, 42(2):774–785, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2238790 .

Huang:2014:EMG

[HL WY14] Mian Huang, Runze Li, Hansheng W ang, and W eixin Y ao. Esti-

mating mixture of Gaussian pro cesses b y k ernel smo othing. Jour-

nal of Business & Ec onomic Statistics, 32(2):259–270, 2014. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2013.868084 .

Hong:2004:SPD

[HLZ04] Y ongmiao Hong, Haitao Li, and F eng Zhao. Out-of-sample p erfor-

mance of discrete-time sp ot in terest rate mo dels. Journal of Busi-

ness & Ec onomic Statistics, 22(4):457–473, 2004. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500104000000433 .

Huang:2022:UFS

[HLZ22] W ei Huang, Oliv er Lin ton, and Zheng Zhang. A unified frame-

w ork for sp ecification tests of con tin uous treatmen t effect mo d-

els. Journal of Business & Ec onomic Statistics, 40(4):1817–

1830, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1981915 .

Hall:1989:MCS

[HM89] A. D. Hall and Mic hael McAleer. A Mon te Carlo study of some

tests of mo del adequacy in time series analysis. Journal of Busi-

ness & Ec onomic Statistics, 7(1):95–106, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509717 .

Hendry:2007:CB

[HM07] Da vid F. Hendry and Mic hael Massmann. Co-breaking. Jour-

nal of Business & Ec onomic Statistics, 25(1):33–51, 2007. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500106000000422 .

Hubric h:2014:C

[HM14] Kirstin Hubric h and Simone Manganelli. Commen t. Journal

of Business & Ec onomic Statistics, 32(4):506–509, 2014. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2014.956874.

See [A GO

+

14a, A GO

+

14b ].

Hillebrand:2016:NBL

[HM16] Eric Hillebrand and Marcelo C. Medeiros. Nonlinearit y , breaks,

and long-range dep endence in time-series mo dels. Journal of Busi-

ness & Ec onomic Statistics, 34(1):23–41, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.985828 .

Hsiao:1995:BIE

[HMI95] Cheng Hsiao, Dean C. Moun tain, and Kathleen Ho Illman.

A Ba y esian in tegration of end-use metering and conditional-

demand analysis. Journal of Business & Ec onomic Statistics,

13(3):315–326, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524605 .

Hansen:2010:IVE

[HMN10] Christian Hansen, James B. McDonald, and Whitney K. New ey .

Instrumen tal v ariables estimation with flexible distributions.

Journal of Business & Ec onomic Statistics, 28(1):13–25, 2010.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2009.06161 .

Horv ath:2020:NCC

[HMR20] La jos Horv´ ath, Curtis Miller, and Gregory Rice. A new class

of c hange p oin t test statistics of R ´ en yi t yp e. Journal of Busi-

ness & Ec onomic Statistics, 38(3):570–579, 2020. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2018.1537923.

Hahn:2017:L TN

[HMS17] Jin y ong Hahn, Hyungsik Roger Mo on, and Connan Snider. LM

test of neglected correlated random effects and its application.

Journal of Business & Ec onomic Statistics, 35(3):359–370, 2017.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2015.

1063426 .

Horn y:2012:JD W

[HMvdB12] Guillaume Horn y , Rute Mendes, and Gerard J. v an den Berg. Job

durations with w ork er- and firm-sp ecific effects: MCMC estima-

tion with longitudinal emplo y er–emplo y ee data. Journal of Busi-

ness & Ec onomic Statistics, 30(3):468–480, 2012. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2012.698142 .

Ha y:1984:L TE

[HO84] Jo el W. Ha y and Randall J. Olsen. Let them eat cak e:

a note on comparing alternativ e mo dels of the demand for

medical care. Journal of Business & Ec onomic Statistics, 2

(3):279–282, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509395 .

Hoffman:1991:TSR

[Hof91] Dennis L. Hoffman. Tw o-step and related estimators in con-

temp orary rational-exp ectations mo dels: an analysis of small-

sample prop erties. Journal of Business & Ec onomic Statis-

tics, 9(1):51–61, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509826 .

Hogan:1983:C

[Hog83] William W. Hogan. Commen t. Journal of Business & Ec onomic

Statistics, 1(1):33, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509319. See [FRS83a, FRS83b, Smi83].

Hogg:1988:C

[Hog88] Rob ert V. Hogg. Commen t. Journal of Business & Ec onomic

Statistics, 6(4):428, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509684.

Hoga:2019:CIC

[Hog19] Y annic k Hoga. Confidence in terv als for conditional tail risk mea-

sures in ARMA-GAR

CH mo dels. Journal of Business & Ec onomic

Statistics, 37(4):613–624, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1401543 .

Hoga:2022:EDB

[Hog22] Y annic k Hoga. Extremal dep endence-based sp ecification test-

ing of time series. Journal of Business & Ec onomic Statis-

tics, 41(4):1274–1287, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2022.2120483 .

Hong:1991:C

[Hon91] Chansik Hong. Commen t. Journal of Business & Ec onomic Statis-

tics, 9(2):150–152, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509837 .

Hong:2005:C

[Hon05] Han Hong. Commen t. Journal of Business & Ec onomic Statistics,

23(2):158–160, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000695. See [A

V05b, A

V05a ].

Hong:2008:C

[Hon08] Han Hong. Commen t. Journal of Business & Ec onomic Statistics,

26(3):292–294, 2008. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500108000000132. See [AL

T08a, AL

T08b ].

Honk a:2023:DRP

[Hon23] Elisab eth Honk a. Discussion of “Risk Preference T yp es, Limited

Consideration, and W elfare” b y Lev on Barsegh y an and F rancesca

Molinari. Journal of Business & Ec onomic Statistics, 41(4):1039–

1041, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2217870. See [BM23b ].

Horgan:1998:SSS

[Hor98] Jane M. Horgan. Stabilized siev e sampling: a p oin t-estimator

analysis. Journal of Business & Ec onomic Statistics, 16

(1):42–51, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524733 .

Hoshino:2018:SSA

[Hos18] T adao Hoshino. Semiparametric spatial autoregressiv e mo dels

with endogenous regressors: With an application to crime data.

Journal of Business & Ec onomic Statistics, 36(1):160–172, 2018.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2016.

1146145 .

Hoshino:2019:TSE

[Hos19] T adao Hoshino. Tw o-step estimation of incomplete information

so cial in teraction mo dels with sample selection. Journal of Busi-

ness & Ec onomic Statistics, 37(4):598–612, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1394861 .

Hoshino:2023:ECT

[Hos23] T adao Hoshino. Estimating a con tin uous treatmen t mo del with

spillo v ers: a con trol function approac h. Journal of Business

& Ec onomic Statistics, 42(2):591–602, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2207617 .

Hinic h:1985:END

[HP85] Melvin J. Hinic h and Douglas M. P atterson. Evidence of nonlin-

earit y in daily sto c k returns. Journal of Business & Ec onomic

Statistics, 3(1):69–77, 1985. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1985.10509428 .

Hendershott:1989:HSU

[HP89] P atric H. Hendershott and Jo e P eek. Household sa ving in the

United States: Measuremen t and b eha vior. Journal of Busi-

ness & Ec onomic Statistics, 7(1):11–19, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509705 .

Herrera:2005:DUO

[HP05] Ana Mar ´ ıa Herrera and Elena P esa v en to. The decline in U.S.

output v olatilit y . Journal of Business & Ec onomic Statistics,

23(4):462–472, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000596 .

Hong:2010:TLC

[HP10] Seung Hyun Hong and P eter C. B. Phillips. T esting linearit y in

coin tegrating relations with an application to purc hasing p o w er

parit y . Journal of Business & Ec onomic Statistics, 28(1):96–114,

2010. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/abs/10.1198/jbes.2009.07182 .

Harding:2011:EAS

[HP11] Don Harding and Adrian P agan. An econometric analysis of

some mo dels for constructed binary time series. Journal of Busi-

ness & Ec onomic Statistics, 29(1):86–95, 2011. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08005 .

Hautsc h:2013:PBE

[HP13] Nik olaus Hautsc h and Mark P o dolskij. Prea v eraging-based esti-

mation of quadratic v ariation in the presence of noise and jumps:

Theory

, implemen tation, and empirical evidence. Journal of Busi-

ness & Ec onomic Statistics, 31(2):165–183, 2013. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2012.754313 .

Ha y es:1987:DL T

[HPH87] K. Ha y es and S. P orter-Hudak. Deadw eigh t loss: Theoretical size

relationships and the precision of measuremen t. Journal of Busi-

ness & Ec onomic Statistics, 5(1):47–52, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509559 .

Hung-pin:2023:PSF

[HpK23] Lai Hung-pin and Subal C. Kum bhak ar. P anel sto c hastic fron-

tier mo del with endogenous inputs and correlated random com-

p onen ts. Journal of Business & Ec onomic Statistics, 41(1):80–

96, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.2001341 .

Ho ogstrate:2000:PDP

[HPP00] Andr ´ e J. Ho ogstrate, F ranz C. P alm, and Gerard A. Pfann. P o ol-

ing in dynamic panel-data mo dels: an application to forecasting

Ho dge:2016:SVT

[HS16] Andrew Ho dge and Sriram Shank ar. Single-v ariable threshold ef-

fects in ordered resp onse mo dels with an application to estimating

the income-happiness gradien t. Journal of Business & Ec onomic

Statistics, 34(1):42–52, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.991785 .

Hansen:2019:DMV

[HS19a] P eter Reinhard Hansen and Matthias Sc hmidtblaic her. A dy-

namic mo del of v accine compliance: Ho w fak e news undermined

the Danish HPV v accine program. Journal of Business & Ec o-

nomic Statistics, 39(1):259–271, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2019.1623045 .

Hub er:2019:FSI

[HS19b] Martin Hub er and Andreas Steinma yr. A framew ork for sep-

arating individual-lev el treatmen t effects from spillo v er effects.

Journal of Business & Ec onomic Statistics, 39(2):422–436, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1668795 .

Hardle:2024:ISI

[HS24] W olfgang H¨ ardle and Melanie Sc hienled. In tro duction to the sp e-

cial issue on statistics of dynamic net w orks. Journal of Busi-

ness & Ec onomic Statistics, 42(2):347–348, 2024. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2024.

2326778 .

Huang:1987:ESU

[HSA87] Cliff J. Huang, F rank A. Sloan, and Killard W. Adamac he.

Estimation of seemingly unrelated T obit regressions via the

EM algorithm. Journal of Business & Ec onomic Statistics, 5

(3):425–430, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509607 .

Hsieh:1989:MHD

[Hsi89] Da vid A. Hsieh. Mo deling heteroscedasticit y in daily foreign-

exc hange rates. Journal of Business & Ec onomic Statistics, 7

(3):307–317, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509740 .

Hub er:2020:DIE

[HSS20] Martin Hub er, Mark Sc helk er, and An thon y Strittmatter. Di-

rect and indirect effects based on c hanges-in-c hanges. Jour-

nal of Business & Ec onomic Statistics, 40(1):432–443, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1831929 .

Hsiao:2022:TEP

[HSZ22a] Cheng Hsiao, Zhen tao Shi, and Qiankun Zhou. T ransformed es-

timation for panel in teractiv e effects mo dels. Journal of Busi-

ness & Ec onomic Statistics, 40(4):1831–1848, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1983438 .

Huang:2022:DUH

[HSZ22b] W enxin Huang, Liang jun Su, and Y uan Zh uang. Detect-

ing unobserv ed heterogeneit y in efficien t prices via classifier-

lasso. Journal of Business & Ec onomic Statistics, 41(2):509–

522, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2036613 .

Harv ey:1983:FET

[HT83a] A. C. Harv ey and P

. H. J. T o dd. F orecasting economic

time series with structural and Bo x–Jenkins mo dels: a case

study

. Journal of Business & Ec onomic Statistics, 1(4):

299–307, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509355 .

Harv ey:1983:R

[HT83b] A. C. Harv ey and P

. H. J. T o dd. Resp onse. Journal of Busi-

ness & Ec onomic Statistics, 1(4):313–315, 1983. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1983.10509359.

Hill:2006:SEW

[HT06] Rob ert J. Hill and Marcel P

. Timmer. Standard errors as w eigh ts

in m ultilateral price indexes. Journal of Business & Ec onomic

Statistics, 24(3):366–377, 2006. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500105000000270 .

Hu:2014:PV C

[HT14a] Y u-Pin Hu and Ruey S. Tsa y . Principal v olatilit y com-

p onen t analysis. Journal of Business & Ec onomic Statis-

tics, 32(2):153–164, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.818006. See commen ts [Lin14, Y ao14a,

YL14, A

G14, F ra14, HW14, McA14] and rejoinder [HT14b ].

Hu:2014:R

[HT14b] Y u-Pin Hu and Ruey S. Tsa y . Rejoinder. Journal of Business

& Ec onomic Statistics, 32(2):176–177, 2014. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.902236. See [HT14a ].

Hansen:2015:C

[HT15] P eter Reinhard Hansen and Allan Timmermann. Commen t. Jour-

nal of Business & Ec onomic Statistics, 33(1):17–21, 2015. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2014.983601.

See [A GO

+

14a, A GO

+

14b ].

Hyslop:2020:EDM

[HT20] Dean R. Hyslop and Wilbur T o wnsend. Earnings dynamics and

measuremen t error in matc hed surv ey and administrativ e data.

Journal of Business & Ec onomic Statistics, 38(2):457–469, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1514308 .

Horv ath:2022:CDH

[HT22] La jos Horv´ ath and Lorenzo T rapani. Changep oin t detec-

tion in heteroscedastic random co efficien t autoregressiv e mo d-

els. Journal of Business & Ec onomic Statistics, 41(4):1300–

1314, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2120485.

Hub er:2015:CPD

[Hub15] Martin Hub er. Causal pitfalls in the decomp osition of w age

gaps. Journal of Business & Ec onomic Statistics, 33(2):179–191,

2015. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2014.

937437 .

Hanssens:1987:TSS

[HV87] Dominique M. Hanssens and Pierre M. V anden Ab eele. A time-

series study of the formation and predictiv e p erformance of EEC

pro duction surv ey exp ectations. Journal of Business & Ec onomic

Statistics, 5(4):507–519, 1987. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1987.10509619 .

Ho dgson:2003:EEC

[HV03] Douglas J. Ho dgson and Keith P . V orkink. Efficien t estimation of

conditional asset-pricing mo dels. Journal of Business & Ec onomic

Statistics, 21(2):269–283, 2003. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500103288618954 .

Hw ang:2023:LF C

[HV23] Jungbin Hw ang and Gonzalo V ald ´ es. Lo w frequency coin te-

grating regression with lo cal to unit y regressors and unkno wn

form of serial dep endence. Journal of Business & Ec onomic

Statistics, 42(1):160–173, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2023.2166513 .

Hirsc hey:1984:AMV

[HW84] Mark Hirsc hey and Dean W. Wic hern. Accoun ting and mark et-

v alue measures of profitabilit y: Consistency

, determinan ts,

and uses. Journal of Business & Ec onomic Statistics, 2

(4):375–383, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509411 .

Heien:1990:DSE

[HW90] Dale Heien and Cath y Roheim W esseils. Demand sys-

tems estimation with micro data: a censored regression ap-

proac h. Journal of Business & Ec onomic Statistics, 8(3):

365–371, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509807 .

Hassler:1995:LMI

[HW95] Uw e Hassler and J ¨ urgen W olters. Long memory in inflation rates:

In ternational evidence. Journal of Business & Ec onomic Statis-

tics, 13(1):37–45, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524577 .

Hansen:2002:GMM

[HW02] Bruce E. Hansen and Kenneth D. W est. Generalized metho d of

momen ts and macro economics. Journal of Business & Ec onomic

Statistics, 20(4):460–469, 2002. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500102288618603 .

Houser:2004:HDB

[HW04] Daniel Houser and Joac him Win ter. Ho w do b eha vioral as-

sumptions affect structural inference? Evidence from a lab o-

ratory exp erimen t. Journal of Business & Ec onomic Statis-

tics, 22(1):64–79, 2004. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288619386 .

Hurvic h:2010:PJT

[HW10] Clifford M. Hurvic h and Yi W ang. A pure-jump transaction-

lev el price mo del yielding coin tegration. Journal of Business

& Ec onomic Statistics, 28(4):539–558, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.07116 .

Hirano:2011:ER

[HW11] Keisuk e Hirano and Jonathan W righ t. Editors’ rep ort 2011. Jour-

nal of Business & Ec onomic Statistics, 29(4):597, 2011. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2011.294er .

Hardle:2014:C

[HW14] W olfgang Karl H¨ ardle and W eining W ang. Commen t. Journal

of Business & Ec onomic Statistics, 32(2):173–174, 2014. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2014.898585.

See [GPI13b, GPI13a ].

Hirsh b erg:2020:DIA

[HW20a] Da vid A. Hirsh b erg and Stefan W ager. Debiased inference of

a v erage partial effects in single-index mo dels: Commen t on

W o oldridge and Zh u. Journal of Business & Ec onomic Statis-

tics, 38(1):19–24, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2019.1681277. See [WZ20a, WZ20b ].

Horrace:2020:SPP

[HW20b] William C. Horrace and Ian A. W righ t. Stationary p oin ts for

parametric sto c hastic fron tier mo dels. Journal of Business & Ec o-

nomic Statistics, 38(3):516–526, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2018.1526088 .

Hylleb erg:1996:C

[Hyl96] Sv end Hylleb erg. Commen t. Journal of Business & Ec onomic

Statistics, 14(3):388–389, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524665 .

Hylleb erg:1998:C

[Hyl98] Sv end Hylleb erg. Commen t. Journal of Business & Ec onomic

Statistics, 16(2):167–168, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524749 .

Huang:2016:SMS

[HYSW16] Dan y ang Huang, Jun Yin, T ao Shi, and Hansheng W ang. A

statistical mo del for so cial net w ork lab eling. Journal of Busi-

ness & Ec onomic Statistics, 34(3):368–374, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1039014 .

Huang:2022:LCQ

[HZ22] Xiao Huang and Zhaoguo Zhan. Lo cal comp osite quan tile regres-

sion for regression discon tin uit y . Journal of Business & Ec onomic

Statistics, 40(4):1863–1875, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1990072.

Ilmakunnas:1990:FPC

[Ilm90] P ekk a Ilmakunnas. F orecast pretesting and correction. Journal

of Business & Ec onomic Statistics, 8(4):475–480, 1990. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1990.10509819 .

Idson:1997:IDS

[IM97] T o dd Idson and Cyn thia Miller. The implications of demographic-

sp ecific inflation rates for trends in real educational w age dif-

feren tials. Journal of Business & Ec onomic Statistics, 15

(4):464–469, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524724 .

Ibragimo v:2010:SBC

[IM10] Rustam Ibragimo v and Ulric h K. M ¨ uller. t-statistic based cor-

relation and heterogeneit y robust inference. Journal of Busi-

ness & Ec onomic Statistics, 28(4):453–468, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08046 .

Im b ens:2002:GMM

[Im b02] Guido W. Im b ens. Generalized metho d of momen ts and em-

pirical lik eliho o d. Journal of Business & Ec onomic Statistics,

20(4):493–506, 2002. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618630 .

Inclan:1993:DMC

[Inc93] Carla Incl´ an. Detection of m ultiple c hanges of v ariance us-

ing p osterior o dds. Journal of Business & Ec onomic Statistics,

11(3):289–300, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509956 .

Ingram:1990:EMA

[Ing90a] Beth Fisher Ingram. Equilibrium mo deling of asset prices: Ra-

tionalit y v ersus rules of th um b. Journal of Business & Ec onomic

Statistics, 8(1):115–125, 1990. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1990.10509781.

Jaeger:1997:R ON

[Jae97] Da vid A. Jaeger. Reconciling the old and new Census Bureau

education questions: Recommendations for researc hers. Journal

of Business & Ec onomic Statistics, 15(3):300–309, 1997. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1997.10524708 .

Jain:1989:SAP

[Jai89] Ra j K. Jain. The seasonal adjustmen t pro cedures for the con-

sumer price indexes: Some empirical results. Journal of Busi-

ness & Ec onomic Statistics, 7(4):461–469, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509758 .

Jain:2019:PIP

[Jai19] Monica Jain. P erceiv ed inflation p ersistence. Journal of Busi-

ness & Ec onomic Statistics, 37(1):110–120, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1281814 .

Janson:1988:CR T

[Jan88a] Marius A. Janson. Com bining robust and traditional least squares

metho ds: a critical ev aluation. Journal of Business & Ec onomic

Statistics, 6(4):415–427, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509683 .

Janson:1988:R

[Jan88b] Marius A. Janson. Reply

. Journal of Business & Ec onomic Statis-

tics, 6(4):450–451, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509689 .

Jarque:1987:SSA

[Jar87] Carlos M. Jarque. Sample splitting and applied economet-

ric mo deling. Journal of Business & Ec onomic Statistics, 5

(2):267–274, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509585 .

Jefferson:2008:EA C

[Jef08] Philip N. Jefferson. Educational attainmen t and the cyclical sensi-

tivit y of emplo ymen t. Journal of Business & Ec onomic Statistics,

26(4):526–535, 2008. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500108000000060 .

Ju:2019:NPE

[JGL19] Gaosheng Ju, Li Gan, and Qi Li. Nonparametric panel estima-

tion of lab or supply

. Journal of Business & Ec onomic Statis-

tics, 37(2):260–274, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1321546 .

Jaeger:2020:CTE

[JJK20] Da vid A. Jaeger, Theo dore J. Jo yce, and Rob ert Kaestner. A cau-

tionary tale of ev aluating iden tifying assumptions: Did realit y TV

really cause a decline in teenage c hildb earing? Journal of Busi-

ness & Ec onomic Statistics, 38(2):317–326, 2020. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2018.1497510 .

Ji:2021:CCC

[JJKL21] P engsheng Ji, Jiash un Jin, Zheng T racy Ke, and W anshan Li.

Co-citation and co-authorship net w orks of statisticians. Jour-

nal of Business & Ec onomic Statistics, 40(2):469–485, 2021.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2021.1978469. See discussion [WF22, Don22,

MLZ22, ZK22, LC22] and rejoinder [JJKL22 ].

Ji:2022:R CC

[JJKL22] P engsheng Ji, Jiash un Jin, Zheng T racy Ke, and W anshan Li.

Rejoinder: “Co-citation and Co-authorship Net w orks of Statisti-

cians”. Journal of Business & Ec onomic Statistics, 40(2):499–504,

2022. CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2022.2055358. See [JJKL21 ].

Jondeau:2018:MCA

[JJR18] Eric Jondeau, Emman uel Jurczenk o, and Mic hael Ro c kinger.

Momen t comp onen t analysis: an illustration with in terna-

tional sto c k mark ets. Journal of Business & Ec onomic Statis-

tics, 36(4):576–598, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1216851.

Jiang:2002:ECT

[JK02] George J. Jiang and John L. Knigh t. Estimation of con tin uous-

time pro cesses via the empirical c haracteristic function. Journal

of Business & Ec onomic Statistics, 20(2):198–212, 2002. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500102317351958 .

Jen tsc h:2022:A VB

[JL22] Carsten Jen tsc h and Kurt G. Lunsford. Asymptotically v alid

b o otstrap inference for pro xy SV

ARs. Journal of Business

& Ec onomic Statistics, 40(4):1876–1891, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1990770 .

Jun:2023:CIU

[JL23] Sung Jae Jun and Sokbae Lee. Causal inference under outcome-

based sampling with monotonicit y assumptions. Journal of Busi-

ness & Ec onomic Statistics, 42(3):998–1009, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2277164 .

Jondeau:2004:A GM

[JLG04] Eric Jondeau, Herv ´ e Le Bihan, and Cl ´ emen tine Gall ` es. Assessing

generalized metho d-of-momen ts estimates of the F ederal Reserv e

reaction function. Journal of Business & Ec onomic Statistics,

22(2):225–239, 2004. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000118 .

Jing:2014:EIV

[JLK14] Bing-Yi Jing, Zhi Liu, and Xin-Bing Kong. On the estimation of

in tegrated v olatilit y with jumps and microstructure noise. Jour-

nal of Business & Ec onomic Statistics, 32(3):457–467, 2014. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2014.906350 .

Jiang:2023:TMT

[JLP23] Lei Jiang, W eimin Liu, and Liang P eng. T est for mark et tim-

ing using daily fund returns. Journal of Business & Ec onomic

Statistics, 41(1):184–196, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.2006670.

Jung:2011:DFM

[JLR11] Rob ert C. Jung, Roman Liesenfeld, and Jean-F ran¸ cois Ric hard.

Dynamic factor mo dels for m ultiv ariate coun t data: an application

to sto c k-mark et trading activit y . Journal of Business & Ec onomic

Statistics, 29(1):73–85, 2011. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2009.08212 .

Jun:2016:TEU

[JLS16] Sung Jae Jun, Y o onseok Lee, and Y oungki Shin. T reat-

men t effects with unobserv ed heterogeneit y: a set iden tifi-

cation approac h. Journal of Business & Ec onomic Statis-

tics, 34(2):302–311, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1044008 .

Jeong:1991:MET

[JM91] Jino ok Jeong and G. S. Maddala. Measuremen t errors and tests

for rationalit y . Journal of Business & Ec onomic Statistics, 9

(4):431–439, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509870 .

Jun:2016:TDM

[JMP16] Duk B. Jun, Jih w an Mo on, and Sungho P ark. T emp oral dis-

aggregation: Metho ds, information loss, and diagnostics. Jour-

nal of Business & Ec onomic Statistics, 34(1):53–61, 2016. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2014.995797 .

James:2018:SVM

[JMZ18] Lancelot F. James, Gernot M ¨ uller, and Zhiyuan Zhang. Sto c has-

tic v olatilit y mo dels based on OU-gamma time c hange: The-

ory and estimation. Journal of Business & Ec onomic Statis-

tics, 36(1):75–87, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1133427 .

Jobson:1988:C

[Job88] J. D. Jobson. Commen t. Journal of Business & Ec onomic Statis-

tics, 6(1):16–20, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509630. See [CR88b, CR88a].

Jo c hmans:2018:SAN

[Jo c18] Ko en Jo c hmans. Semiparametric analysis of net w ork forma-

tion. Journal of Business & Ec onomic Statistics, 36(4):705–713,

2018. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2017.

1286242 .

Johnson:1987:DIO

[Joh87] W esley Johnson. The detection of influen tial observ ations for al-

lo cation, separation, and the determination of probabilities in a

Ba y esian framew ork. Journal of Business & Ec onomic Statis-

tics, 5(3):369–381, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509601 .

Johnson:2002:VMT

[Joh02] Timoth y C. Johnson. V olatilit y , momen tum, and time-v arying

sk ewness in foreign exc hange returns. Journal of Business & Ec o-

nomic Statistics, 20(3):390–411, 2002. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500102288618522 .

Johansen:2004:C

[Joh04] Søren Johansen. Commen t. Journal of Business & Ec onomic

Statistics, 22(2):169–172, 2004. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1198/043500104000000046. See [PSW04a] and rejoinder

[PSW04b ].

Jorda:1999:R T A

[Jor99] Oscar Jord´ a. Random-time aggregation in partial adjust-

men t mo dels. Journal of Business & Ec onomic Statistics, 17

(3):382–395, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524827 .

Jacquier:1994:BAS

[JPR94a] Eric Jacquier, Nic holas G. P olson, and P eter E. Rossi. Ba y esian

analysis of sto c hastic v olatilit y mo dels. Journal of Business

& Ec onomic Statistics, 12(4):371–389, 1994. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1994.10524553.

Jacquier:1994:R

[JPR94b] Eric Jacquier, Nic holas G. P olson, and P eter E. Rossi. Re-

ply . Journal of Business & Ec onomic Statistics, 12(4):

413–417, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10524563 .

Jacquier:2002:BAS

[JPR02] Eric Jacquier, Nic holas G. P olson, and P eter E. Rossi. Ba y esian

analysis of sto c hastic v olatilit y mo dels. Journal of Business &

Ec onomic Statistics, 20(1):69–87, 2002. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500102753410408 .

Jain:1990:EPD

[JR90] Dipak C. Jain and Ram C. Rao. Effect of price on the demand for

durables: Mo deling, estimation, and findings. Journal of Busi-

ness & Ec onomic Statistics, 8(2):163–170, 1990. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1990.10509787 .

Jalan:2003:EBI

[JR03] Jy otsna Jalan and Martin Ra v allion. Estimating the b en-

efit incidence of an an tip o v ert y program b y prop ensit y-score

matc hing. Journal of Business & Ec onomic Statistics, 21

(1):19–30, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618720 .

Juo dis:2022:IPP

[JR22] Arturas Juo dis and Simon Reese. The inciden tal parame-

ters problem in testing for remaining cross-section correlation.

Journal of Business & Ec onomic Statistics, 40(3):1191–1203,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1906687 .

Jabine:1985:GSU

[JS85] Thomas B. Jabine and F ritz Sc heuren. Goals for statistical uses

of administrativ e records: The next 10 y ears. Journal of Busi-

ness & Ec onomic Statistics, 3(4):380–391, 1985. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1985.10509472.

Jorgenson:1987:A CB

[JS87] Dale W. Jorgenson and Daniel T. Slesnic k. Aggregate consumer

b eha vior and household equiv alence scales. Journal of Busi-

ness & Ec onomic Statistics, 5(2):219–232, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509580 .

Jaditz:1998:SFP

[JS98] T ed Jaditz and Chera L. Sa y ers. Out-of-sample forecast p erfor-

mance as a test for nonlinearit y in time series. Journal of Busi-

ness & Ec onomic Statistics, 16(1):110–117, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524740 .

Jorgenson:1999:IGP

[JS99] Dale W. Jorgenson and Daniel T. Slesnic k. Indexing go v ern-

men t programs for c hanges in the cost of living. Journal of Busi-

ness & Ec onomic Statistics, 17(2):170–181, 1999. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1999.10524807 .

Juarez:2010:MBC

[JS10] Miguel A. Ju´ arez and Mark F. J. Steel. Mo del-based cluster-

ing of non-Gaussian panel data based on sk ew-t distributions.

Journal of Business & Ec onomic Statistics, 28(1):52–66, 2010.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2009.07145 .

Jo:2019:MUT

[JS19] So o jin Jo and Ro drigo Sekk el. Macro economic uncertain t y

through the lens of professional forecasters. Journal of Busi-

ness & Ec onomic Statistics, 37(3):436–446, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1356729 .

Juo dis:2020:LEF

[JS20] Arturas Juo dis and V asilis Sarafidis. A linear estimator for

factor-augmen ted fixed-T panels with endogenous regressors.

Journal of Business & Ec onomic Statistics, 40(1):1–15, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1766469.

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2252040 .

Karolyi:1995:MGM

[Kar95] G. Andrew Karolyi. A m ultiv ariate GAR

CH mo del of in terna-

tional transmissions of sto c k returns and v olatilit y: The case of

the United States and Canada. Journal of Business & Ec onomic

Statistics, 13(1):11–25, 1995. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1995.10524575 .

Kasahara:2009:TIT

[Kas09] Hiro yuki Kasahara. T emp orary increases in tariffs and in v est-

men t: The Chilean exp erience. Journal of Business & Ec onomic

Statistics, 27(1):113–127, 2009. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2009.0009 .

Kashaev:2022:IEM

[Kas22] Nail Kashaev. Iden tification and estimation of m ultinomial

c hoice mo dels with laten t sp ecial co v ariates. Journal of Busi-

ness & Ec onomic Statistics, 41(3):695–707, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2060987 .

Ko opman:2004:SSM

[KB04] Siem Jan Ko opman and Charles S. Bos. State space mo dels with

a common sto c hastic v ariance. Journal of Business & Ec onomic

Statistics, 22(3):346–357, 2004. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000190 .

Ko enk er:2010:MMQ

[KB10] Roger Ko enk er and Gilb ert W. Bassett Jr. Marc h madness, quan-

tile regression brac k etology

, and the Ha y ek h yp othesis. Jour-

nal of Business & Ec onomic Statistics, 28(1):26–35, 2010. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2009.07093 .

Kim:1995:MDP

[KBR95] Byung-Do Kim, Rob ert C. Blattb erg, and P eter E. Rossi. Mo d-

eling the distribution of price sensitivit y and implications for op-

timal retail pricing. Journal of Business & Ec onomic Statistics,

13(3):291–303, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524603 .

Kim:1989:STM

[KBZ89] Moshe Kim and Uri Ben-Zion. The structure of tec hnology in a

m ultioutput branc h banking firm. Journal of Business & Ec o-

nomic Statistics, 7(4):489–496, 1989. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1989.10509762 .

Karson:1985:EME

[K C85] Marvin J. Karson and Da vid C. Cheng. Estimation of m ulti-

p erio d exp ected rates of return when in v estmen t relativ es are log-

normally distributed. Journal of Business & Ec onomic Statis-

tics, 3(2):140–148, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509442 .

Kokic:1997:MPP

[K CBB97] Philip Kokic, Ra y Cham b ers, Jens Brec kling, and Stew e Beare.

A measure of pro duction p erformance. Journal of Business

& Ec onomic Statistics, 15(4):445–451, 1997. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1997.10524722 .

Kolesar:2015:I IM

[K CF

+

15] Mic hal Koles´ ar, Ra j Chett y , John F riedman, Edw ard Glaeser,

and Guido W. Im b ens. Iden tification and inference with man y

in v alid instrumen ts. Journal of Business & Ec onomic Statis-

tics, 33(4):474–484, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.978175 .

Kruger:2017:UET

[K CR17] F abian Kr ¨ uger, T o dd E. Clark, and F rancesco Ra v azzolo. Using

en tropic tilting to com bine BV

AR forecasts with external no w-

casts. Journal of Business & Ec onomic Statistics, 35(3):470–485,

2017. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2015.

1087856.

Kilian:2000:RBT

[KD00] Lutz Kilian and Ufuk Demiroglu. Residual-based tests for

normalit y in autoregressions: Asymptotic theory and sim ula-

tion evidence. Journal of Business & Ec onomic Statistics,

18(1):40–50, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524846 .

Kerr:2008:CSB

[KD08] Sougata Kerr and Lucia Dunn. Consumer searc h b eha vior in the

c hanging credit card mark et. Journal of Business & Ec onomic

Statistics, 26(3):345–353, 2008. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500107000000133 .

Kapp e:2020:STF

[KDM20] Eelco Kapp e, W a yne S. DeSarb o, and Marcelo C. Medeiros. A

smo oth transition finite mixture mo del for accommo dating unob-

serv ed heterogeneit y . Journal of Business & Ec onomic Statis-

tics, 38(3):580–592, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1543126 .

Keane:1992:NIM

[Kea92] Mic hael P

. Keane. A note on iden tification in the m ultino-

mial probit mo del. Journal of Business & Ec onomic Statistics,

10(2):193–200, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509898 .

Keane:1997:MHS

[Kea97] Mic hael P

. Keane. Mo deling heterogeneit y and state dep endence

in consumer c hoice b eha vior. Journal of Business & Ec onomic

Statistics, 15(3):310–327, 1997. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1997.10524709 .

Kennedy:1995:R TE

[Ken95] F etter E. Kennedy

. Randomization tests in econometrics. Jour-

nal of Business & Ec onomic Statistics, 13(1):85–94, 1995. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1995.10524581 .

Kenn y:2014:C

[Ken14] G. Kenn y . Commen t. Journal of Business & Ec onomic Statis-

tics, 32(4):500–504, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.956636. See [A

GO

+

14a, A GO

+

14b ].

Kersten:1985:NA C

[Ker85] H. M. P

. Kersten. Nonresp onse assessmen t of a consumer

price index. Journal of Business & Ec onomic Statistics, 3

(4):336–343, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509466 .

Kew eloh:2020:GMM

[Kew20] Sasc ha Alexander Kew eloh. A generalized metho d of mo-

men ts estimator for structural v ector autoregressions based on

higher momen ts. Journal of Business & Ec onomic Statistics,

39(3):772–782, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1730858 .

Ko eb el:2003:ITC

[KFL03] Bertrand Ko eb el, Martin F alk, and F ran¸ cois Laisney

. Im-

p osing and testing curv ature conditions on a Bo x–Co x cost

function. Journal of Business & Ec onomic Statistics, 21

(2):319–335, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288618981 .

Kalli:2015:FMD

[K G15] Maria Kalli and Jim Griffin. Flexible mo deling of dep endence

in v olatilit y pro cesses. Journal of Business & Ec onomic Statis-

tics, 33(1):102–113, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.925457 .

Kum bhak ar:1991:GPF

[K GM91] Subal C. Kum bhak ar, Soumendra Ghosh, and J. Thomas

McGuc kin. A generalized pro duction fron tier approac h for es-

timating determinan ts of inefficiency in U.S. dairy farms. Journal

of Business & Ec onomic Statistics, 9(3):279–286, 1991. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1991.10509853 .

Khan:2008:C

[Kha08] Shak eeb Khan. Commen t. Journal of Business & Ec onomic

Statistics, 26(3):294–295, 2008. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500108000000097. See [AL

T08a, AL

T08b ].

Kuan:2005:UCM

[KHT05] Ch ung-Ming Kuan, Y u-Lieh Huang, and Ruey S. Tsa y . An

unobserv ed-comp onen t mo del with switc hing p ermanen t and

transitory inno v ations. Journal of Business & Ec onomic Statis-

tics, 23(4):443–454, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500105000000054 .

Kiefer:2010:DEE

[Kie10] Nic holas M. Kiefer. Default estimation and exp ert information.

Journal of Business & Ec onomic Statistics, 28(2):320–328, 2010.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2009.07236 .

Kiefer:2014:C

[Kie14] Nic holas M. Kiefer. Commen t. Journal of Business & Ec onomic

Statistics, 32(3):322–323, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.926816. See [M ¨ ul14a, M ¨ ul14b ].

Kilian:2007:C

[Kil07] Lutz Kilian. Commen t. Journal of Business & Ec onomic Statis-

tics, 25(2):156–159, 2007. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500107000000025. See [DSSW07a, DSSW07b].

Kilian:2015:C

[Kil15] Lutz Kilian. Commen t. Journal of Business & Ec onomic

Statistics, 33(1):13–17, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.969430 .

Kilian:2022:CGK

[Kil22] Lutz Kilian. Commen t on Giacomini, Kitaga w a, and Read’s

“Narrativ e Restrictions and Pro xies”. Journal of Business

& Ec onomic Statistics, 40(4):1429–1433, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2102022. See [GKR22a, GKR22b ].

Kim:1990:ERI

[Kim90] Y o on bai Kim. Exc hange rates and imp ort prices in the

United States: a v arying-parameter estimation of exc hange-rate

pass-through. Journal of Business & Ec onomic Statistics, 8

(3):305–315, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509801 .

Kim:1993:UCT

[Kim93] Chang-Jin Kim. Unobserv ed-comp onen t time series mo dels

with Mark o v-switc hing heteroscedasticit y: Changes in regime

and the link b et w een inflation rates and inflation uncer-

tain t y . Journal of Business & Ec onomic Statistics, 11(3):

341–349, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509962 .

Kim:2001:BAB

[Kim01] Jae H. Kim. Bo otstrap-after-b o otstrap prediction in terv als for au-

toregressiv e mo dels. Journal of Business & Ec onomic Statistics,

19(1):117–128, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

07350010152472670 .

Kim:2005:CRP

[Kim05] Jaeb eom Kim. Con v ergence rates to purc hasing p o w er parit y for

traded and non traded go o ds. Journal of Business & Ec onomic

Statistics, 23(1):76–86, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000226 .

Kim:2022:RID

[Kim22] Min Seong Kim. Robust inference for diffusion-index fore-

casts with cross-sectionally dep enden t data. Journal of Busi-

ness & Ec onomic Statistics, 40(3):1153–1167, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1906258.

Keeler:1985:RSW

[KJA

G85] James P

. Keeler, William L. James, and Mohamed Ab del-Ghan y .

The relativ e size of windfall income and the p ermanen t in-

come h yp othesis. Journal of Business & Ec onomic Statistics,

3(3):209–215, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509452 .

Kessels:2009:EA C

[KJGV09] Roselinde Kessels, Bradley Jones, P eter Go os, and Martina V an-

debro ek. An efficien t algorithm for constructing Ba y esian opti-

mal c hoice designs. Journal of Business & Ec onomic Statistics,

27(2):279–291, 2009. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.0026 .

Ko edijk:1992:TEE

[KK92] Kees G. Ko edijk and Clemens J. M. Ko ol. T ail estimates of East

Europ ean exc hange rates. Journal of Business & Ec onomic Statis-

tics, 10(1):83–96, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509889 .

Kishor:2012:VEF

[KK12] N. Kundan Kishor and Ev an F. Ko enig. V

AR estimation and

forecasting when data are sub ject to revision. Journal of Busi-

ness & Ec onomic Statistics, 30(2):181–190, 2012. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1198/jbes.2010.08169 .

Kim:2015:BIR

[KK15] Chang-Jin Kim and Jaeho Kim. Ba y esian inference in regime-

switc hing ARMA mo dels with absorbing states: The dynamics of

the ex-an te real in terest rate under regime shifts. Journal of Busi-

ness & Ec onomic Statistics, 33(4):566–578, 2015. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.979995 .

Kiefer:1994:MPE

[KKB94] Nic holas M. Kiefer, Thomas J. Kelly

, and Kenneth Burdett.

Men u pricing: an exp erimen tal approac h. Journal of Business

& Ec onomic Statistics, 12(3):329–337, 1994. ISSN 0735-0015

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500107000000188 .

Kleib ergen:2009:R

[KM09a] F rank Kleib ergen and Sopho cles Ma vro eidis. Rejoinder. Jour-

nal of Business & Ec onomic Statistics, 27(3):331–339, 2009.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/abs/10.1198/jbes.2009.08350.

See [KM09b ].

Kleib ergen:2009:WIR

[KM09b] F rank Kleib ergen and Sopho cles Ma vro eidis. W eak instrumen t

robust tests in GMM and the new Keynesian Phillips curv e.

Journal of Business & Ec onomic Statistics, 27(3):293–311, 2009.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/abs/10.1198/jbes.2009.08280.

See commen ts [Can09, CS09, Duf09, Mik09, W ri09, Y og09, ZC09]

and rejoinder [KM09a ].

Kim:2005:MPE

[KMF05] Jin Gy o Kim, Ulric h Menzefric k e, and F red M. F ein b erg. Mo del-

ing parametric ev olution in a random utilit y framew ork. Journal

of Business & Ec onomic Statistics, 23(3):282–294, 2005. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500104000000550 .

Kelly:2021:TS

[KMM21] Bry an Kelly

, Asaf Manela, and Alan Moreira. T ext selection.

Journal of Business & Ec onomic Statistics, 39(4):859–879, 2021.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2021.

1947843. See discussion [P el21, X

CK21, Sin21 ].

Ko op:2022:REM

[KMMP22] Gary Ko op, Stuart McIn t yre, James Mitc hell, and Aubrey

P o on. Reconciled estimates of mon thly GDP in the United

States. Journal of Business & Ec onomic Statistics, 41(2):563–

577, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2044336 .

Kim:2005:SBE

[KMN05] Chang-Jin Kim, James C. Morley

, and Charles R. Nelson. The

structural break in the equit y premium. Journal of Business

& Ec onomic Statistics, 23(2):181–191, 2005. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500104000000352 .

Kreiss:2023:TGC

[KMP23] Alexander Kreiss, Enno Mammen, and W olfgang P olonik. T est-

ing for global co v ariate effects in dynamic in teraction ev en t net-

w orks. Journal of Business & Ec onomic Statistics, 42(2):457–

468, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2263537 .

Ko w al:2019:F AS

[KMR19] Daniel R. Ko w al, Da vid S. Matteson, and Da vid Rupp ert. F unc-

tional autoregression for sparsely sampled data. Journal of Busi-

ness & Ec onomic Statistics, 37(1):97–109, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1279058 .

Ko opman:2010:A TS

[KMV10] Siem Jan Ko opman, Max I. P

. Mallee, and Mic hel V an der

W el. Analyzing the term structure of in terest rates using the dy-

namic Nelson–Siegel mo del with time-v arying parameters. Jour-

nal of Business & Ec onomic Statistics, 28(3):329–343, 2010. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2009.07295 .

Kim:1989:TVP

[KN89] Chang-Jin Kim and Charles R. Nelson. The time-v arying-

parameter mo del for mo deling c hanging conditional v ariance: The

case of the Lucas h yp othesis. Journal of Business & Ec onomic

Statistics, 7(4):433–440, 1989. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1989.10509755 .

Kim:2004:L VU

[KNP04] Chang-Jin Kim, Charles R. Nelson, and Jerem y Piger. The less-

v olatile U.S. econom y . Journal of Business & Ec onomic Statis-

tics, 22(1):80–93, 2004. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288619412.

Kn upp el:2009:TBC

[Kn ¨ u09] Malte Kn ¨ upp el. T esting business cycle asymmetries based on au-

toregressions with a Mark o v-switc hing in tercept. Journal of Busi-

ness & Ec onomic Statistics, 27(4):544–552, 2009. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.06117 .

Kn upp el:2015:ECM

[Kn ¨ u15] Malte Kn ¨ upp el. Ev aluating the calibration of m ulti-step-ahead

densit y forecasts using ra w momen ts. Journal of Business & Ec o-

nomic Statistics, 33(2):270–281, 2015. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2014.948175 .

Kara vias:2022:SBI

[KNW22] Yiannis Kara vias, P aresh Kumar Nara y an, and Joakim W ester-

lund. Structural breaks in in teractiv e effects panels and the sto c k

mark et reaction to CO

VID-19. Journal of Business & Ec onomic

Statistics, 41(3):653–666, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2022.2053690 .

Ko ciec ki:2010:PIR

[Ko c10] Andrzej Ko ciec ki. A prior for impulse resp onses in Ba y esian struc-

tural V

AR mo dels. Journal of Business & Ec onomic Statistics,

28(1):115–127, 2010. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.07278 .

Ko enk er:1988:C

[Ko e88] Roger Ko enk er. Commen t. Journal of Business & Ec onomic

Statistics, 6(4):447–449, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509688 .

Ko eb el:2006:ELD

[Ko e06] Bertrand Ko eb el. Exp orts and lab or demand. Journal of Busi-

ness & Ec onomic Statistics, 24(1):91–103, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500105000000234.

Kohler:1983:BPE

[Koh83a] Daniel F. Kohler. The bias in price elasticit y estimates under

homothetic separabilit y: Implications for analysis of p eak-load

electricit y pricing. Journal of Business & Ec onomic Statistics,

1(3):202–210, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509340 .

Kohler:1983:R

[Koh83b] Daniel F. Kohler. Resp onse. Journal of Business & Ec onomic

Statistics, 1(3):226–228, 1983. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1983.10509345 .

Kok oski:1987:PMC

[Kok87] Mary F. Kok oski. Problems in the measuremen t of consumer

cost-of-living indexes. Journal of Business & Ec onomic Statis-

tics, 5(1):39–46, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509558 .

Kolok olo v:2020:EJA

[Kol20] Aleksey Kolok olo v. Estimating jump activit y using m ulti-

p o w er v ariation. Journal of Business & Ec onomic Statistics,

40(1):128–140, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1784745 .

Kongsted:1998:MPQ

[Kon98] Hans Christian Kongsted. Mo deling price and quan tit y relations

for Danish man ufacturing exp orts. Journal of Business & Ec o-

nomic Statistics, 16(1):81–91, 1998. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1998.10524737 .

Ko op:1991:IPR

[Ko o91] Gary Ko op. In tertemp oral prop erties of real output: a

Ba y esian analysis. Journal of Business & Ec onomic Statistics,

9(3):253–265, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509851.

Korniotis:2010:EPM

[Kor10] George M. Korniotis. Estimating panel mo dels with in ternal and

external habit formation. Journal of Business & Ec onomic Statis-

tics, 28(1):145–158, 2010. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2009.08041 .

Korobilis:2019:HDM

[Kor19] Dimitris Korobilis. High-dimensional macro economic forecasting

using message passing algorithms. Journal of Business & Ec o-

nomic Statistics, 39(2):493–504, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2019.1677472 .

Ko op:1994:BEA

[K OS94a] Gary Ko op, Jacek Osiew alski, and Mark F. J. Steel. Ba y esian

efficiency analysis with a flexible form: The AIM cost func-

tion. Journal of Business & Ec onomic Statistics, 12(3):

339–346, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10524549 .

Ko op:1994:PPL

[K OS94b] Gary Ko op, Jacek Osiew alski, and Mark F. J. Steel. P oste-

rior prop erties of long-run impulse resp onses. Journal of Busi-

ness & Ec onomic Statistics, 12(4):489–492, 1994. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1994.10524571 .

Ko op:2000:MSO

[K OS00] Gary Ko op, Jacek Osiew alski, and Mark F. J. Steel. Mo deling the

sources of output gro wth in a panel of coun tries. Journal of Busi-

ness & Ec onomic Statistics, 18(3):284–299, 2000. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.2000.10524871 .

Kott:1984:ST A

[Kot84] Phillip S. Kott. A sup erp opulation theory approac h to the de-

sign of price index estimators with small sampling biases. Jour-

nal of Business & Ec onomic Statistics, 2(1):83–90, 1984. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1984.10509372 .

Kott:1985:NMB

[Kot85] Phillip S. Kott. A note on mo del-based stratification. Journal

of Business & Ec onomic Statistics, 3(3):284–286, 1985. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1985.10509458 .

Kott:1987:NPS

[Kot87] Phillip S. Kott. Nonresp onse in a p erio dic sample surv ey . Journal

of Business & Ec onomic Statistics, 5(2):287–293, 1987. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1987.10509588 .

Koula y ev:2013:SDP

[Kou13] Sergei Koula y ev. Searc h with Diric hlet priors: Estimation and im-

plications for consumer demand. Journal of Business & Ec onomic

Statistics, 31(2):226–239, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.764696 .

Ko w alski:2016:CQI

[Ko w16] Amanda Ko w alski. Censored quan tile instrumen tal v ariable es-

timates of the price elasticit y of exp enditure on medical care.

Journal of Business & Ec onomic Statistics, 34(1):107–117, 2016.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2015.

1004072 .

Kozbur:2020:IAS

[Koz20] Damian Kozbur. Inference in additiv ely separable mo dels

with a high-dimensional set of conditioning v ariables. Jour-

nal of Business & Ec onomic Statistics, 39(4):984–1000, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1753524 .

Klemm:1987:BR

[KP87] Reb ecca Klemm and Adrian P agan. Bo ok reviews. Journal

of Business & Ec onomic Statistics, 5(4):549–550, 1987. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1987.10509623 .

Koreisha:1995:CBD

[KP95] Sergio G. Koreisha and T armo Pukkila. A comparison b e-

t w een differen t order-determination criteria for iden tification of

ARIMA mo dels. Journal of Business & Ec onomic Statistics,

13(1):127–131, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524586 .

Ko op:1999:D A U

[KP99] Gary Ko op and Simon M. P otter. Dynamic asymmetries in

U.S. unemplo ymen t. Journal of Business & Ec onomic Statistics,

17(3):298–312, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524819 .

Ko op:2003:BAE

[KP03] Gary Ko op and Simon M. P otter. Ba y esian analysis of endoge-

nous dela y threshold mo dels. Journal of Business & Ec onomic

Statistics, 21(1):93–103, 2003. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500102288618801 .

Kejriw al:2010:TMS

[KP10] Mohitosh Kejriw al and Pierre P erron. T esting for m ultiple struc-

tural c hanges in coin tegrated regression mo dels. Journal of Busi-

ness & Ec onomic Statistics, 28(4):503–522, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.07220 .

Kreider:2011:IEO

[KP11] Bren t Kreider and John V. P epp er. Iden tification of exp ected

outcomes in a data error mixing mo del with m ultiplicativ e

mean indep endence. Journal of Business & Ec onomic Statis-

tics, 29(1):49–60, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.07223 .

Kazak:2022:BPP

[KP22] Ek aterina Kazak and Winfried P ohlmeier. Bagged pretested p ort-

folio selection. Journal of Business & Ec onomic Statistics, 41

(4):1116–1131, 2022. CODEN ???? ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2022.2110880 .

Ko o:2000:MR C

[KPS00] Jah y eong Ko o, Keith R. Phillips, and Fiona D. Sigalla. Mea-

suring regional cost of living. Journal of Business & Ec onomic

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524751 .

Kim:2008:MCB

[KS08] Y angseon Kim and P eter Sc hmidt. Marginal comparisons with the

b est and the efficiency measuremen t problem. Journal of Busi-

ness & Ec onomic Statistics, 26(2):253–260, 2008. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500107000000331 .

Kim:2017:TJT

[KS17] Y oung-Jo o Kim and Myung Hw an Seo. Is there a jump in

the transition? Journal of Business & Ec onomic Statis-

tics, 35(2):241–249, 2017. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1164055 .

Kashaev:2020:DSC

[KS20] Nail Kashaev and Bruno Salcedo. Discerning solution concepts

for discrete games. Journal of Business & Ec onomic Statistics,

39(4):1001–1014, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1753525 .

Kv anli:1998:CCI

[KSD98] Alan H. Kv anli, Y aung Kaung Shen, and Lih Y uan Deng. Con-

struction of confidence in terv als for the mean of a p opulation

con taining man y zero v alues. Journal of Business & Ec onomic

Statistics, 16(3):362–368, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524776 .

Kennic k ell:1997:RRH

[KSM97] Arth ur B. Kennic k ell and Martha Starr-McCluer. Retrosp ectiv e

rep orting of household w ealth: Evidence from the 1983–1989 sur-

v ey of consumer finances. Journal of Business & Ec onomic Statis-

tics, 15(4):452–463, 1997. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1997.10524723 .

Koulo v atianos:2009:NHT

[KSS09] Christos Koulo v atianos, Carsten Sc hrder, and Ulric h Sc hmidt.

Nonmark et household time and the cost of c hildren. Journal

of Business & Ec onomic Statistics, 27(1):42–51, 2009. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2009.0004 .

Kap etanios:2023:L TC

[KSS23] George Kap etanios, Laura Serlenga, and Y ongc heol Shin. An

LM test for the conditional indep endence b et w een regressors

and factor loadings in panel data mo dels with in teractiv e ef-

fects. Journal of Business & Ec onomic Statistics, 42(2):743–

761, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2238774 .

Khan:2011:HTM

[KST11] Shak eeb Khan, Y oungki Shin, and Elie T amer. Heteroscedas-

tic transformation mo dels with co v ariate dep enden t censoring.

Journal of Business & Ec onomic Statistics, 29(1):40–48, 2011.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2009.07227 .

Kneip:2016:THN

[KSW16] Alois Kneip, L ´ eop old Simar, and P aul W. Wilson. T esting h y-

p otheses in nonparametric mo dels of pro duction. Journal of Busi-

ness & Ec onomic Statistics, 34(3):435–456, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1049747 .

Kim:2022:OGI

[KSW22] Donggyu Kim, Minseok Shin, and Y azhen W ang. Ov ernigh t

GAR CH–It^ o v olatilit y mo dels. Journal of Business & Ec onomic

Statistics, 41(4):1215–1227, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2022.2116027 .

Kim:1995:EER

[KT95] T aeil Kim and Lo w ell J. T a ylor. The emplo ymen t ef-

fect in retail trade of California’s 1988 minim um w age in-

crease. Journal of Business & Ec onomic Statistics, 13(2):

175–182, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524591.

Kline:2013:C

[KT13] Brendan Kline and Elie T amer. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 31(3):276–279, 2013. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2013.792264. See [GPI13b,

GPI13a ].

Khan:2018:DSE

[KT18] S. Khan and E. T amer. Discussion of “Simple Estimators for

In v ertible Index Mo dels” b y H. Ahn, H. Ic him ura, J. P o w-

ell, and P

. Ruud. Journal of Business & Ec onomic Statis-

tics, 36(1):11–15, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1392312. See [AIPR18b, AIPR18a ].

Kitaga w a:2019:EMT

[KT19] T oru Kitaga w a and Aleksey T eteno v. Equalit y-minded treat-

men t c hoice. Journal of Business & Ec onomic Statistics, 39

(2):561–574, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1688664 .

Tse:2012:EHF

[kTY12] Yiu kuen Tse and Thomas T ao Y ang. Estimation of high-

frequency v olatilit y: an autoregressiv e conditional duration ap-

proac h. Journal of Business & Ec onomic Statistics, 30(4):533–

545, 2012. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2012.707582 .

Kum bhak ar:1987:PFP

[Kum87] Subal C. Kum bhak ar. Pro duction fron tiers and panel data: an

application to U.S. class 1 railroads. Journal of Business & Ec o-

nomic Statistics, 5(2):249–255, 1987. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1987.10509583 .

Kum bhak ar:1989:ETE

[Kum89] Subal C. Kum bhak ar. Estimation of tec hnical efficiency us-

ing flexible functional form and panel data. Journal of Busi-

ness & Ec onomic Statistics, 7(2):253–258, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509734.

Kuttner:1994:EPO

[Kut94] Kenneth N. Kuttner. Estimating p oten tial output as a la-

ten t v ariable. Journal of Business & Ec onomic Statistics, 12

(3):361–368, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10524551 .

Kilian:2013:DOP

[KV13] Lutz Kilian and Rob ert J. Vigfusson. Do oil prices help forecast

U.S. real GDP? The role of nonlinearities and asymmetries. Jour-

nal of Business & Ec onomic Statistics, 31(1):78–93, 2013. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2012.740436 .

Kao:1990:TSE

[KW90] Chih w a Kao and Ch unc hi W u. Tw o-step estimation of lin-

ear mo dels with ordinal unobserv ed v ariables: The case of cor-

p orate b onds. Journal of Business & Ec onomic Statistics, 8

(3):317–325, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509802 .

Kosc hat:1992:CTT

[KW92] Martin A. Kosc hat and Samaradasa W eerahandi. Cho w-t yp e tests

under heteroscedasticit y . Journal of Business & Ec onomic Statis-

tics, 10(2):221–228, 1992. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1992.10509901 .

Keane:1997:IJS

[KW97] Mic hael P

. Keane and Kenneth I. W olpin. In tro duction to

the jb es sp ecial issue on structural estimation in applied mi-

cro economics. Journal of Business & Ec onomic Statistics, 15

(2):111–114, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524694 .

Kadane:2004:HME

[KW04a] Joseph B. Kadane and George G. W o o dw orth. Hierarc hical mo d-

els for emplo ymen t decisions. Journal of Business & Ec onomic

Statistics, 22(2):182–193, 2004. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000073.

Kamakura:2004:EBP

[KW04b] W agner A. Kamakura and Mic hel W edel. An empirical Ba y es

pro cedure for impro ving individual-lev el estimates and predictions

from finite mixtures of m ultinomial logit mo dels. Journal of Busi-

ness & Ec onomic Statistics, 22(1):121–125, 2004. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500103288619449 .

Klimenk a:2019:MRM

[KW19] Filip Klimenk a and James Lewis W olter. Multiple regression

mo del a v eraging and the fo cused information criterion with an

application to p ortfolio c hoice. Journal of Business & Ec onomic

Statistics, 37(3):506–516, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1383262 .

Kaddoura:2022:EPD

[KW22] Y ousef Kaddoura and Joakim W esterlund. Estimation of panel

data mo dels with random in teractiv e effects and m ultiple struc-

tural breaks when T is fixed. Journal of Business & Ec onomic

Statistics, 41(3):778–790, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2022.2067546 .

Kalli:2013:MCD

[KWD13] Maria Kalli, Stephen G. W alk er, and P aul Damien. Mo deling

the conditional distribution of daily sto c k index returns: an al-

ternativ e Ba y esian semiparametric mo del. Journal of Business

& Ec onomic Statistics, 31(4):371–383, 2013. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2013.794142 .

W ong:1990:R TS

[kWM90] Wing k eung W ong and Rob ert B. Miller. Rep eated time series

analysis of ARIMA-noise mo dels. Journal of Business & Ec o-

nomic Statistics, 8(2):243–250, 1990. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1990.10509796 .

Koba y ashi:2021:BAL

[KYK

+

21] Gen y a Koba y ashi, Y uta Y amauc hi, Kazuhik o Kak am u, Y uki

Ka w akub o, and Shonosuk e Sugasa w a. Ba y esian approac h to

Lorenz curv e using time series group ed data. Journal of

Business & Ec onomic Statistics, 40(2):897–912, 2021. CO-

DEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2021.1883438 .

Kruger:2020:GCF

[KZ20] F abian Kr ¨ uger and Johanna F. Ziegel. Generic conditions for

forecast dominance. Journal of Business & Ec onomic Statistics,

39(4):972–983, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1741376 .

Lillard:1984:TDE

[LA84] Lee A. Lillard and Dennis J. Aigner. Time-of-da y electricit y

consumption resp onse to temp erature and the o wnership of air

conditioning appliances. Journal of Business & Ec onomic Statis-

tics, 2(1):40–53, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509368 .

Labadie:1990:SSG

[Lab90] P amela Labadie. Solving the sto c hastic gro wth mo del b y using

a recursiv e mapping based on least squares pro jection. Jour-

nal of Business & Ec onomic Statistics, 8(1):39–40, 1990. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1990.10509773 .

Lahiri:2012:C

[Lah12] Ka jal Lahiri. Commen t. Journal of Business & Ec onomic

Statistics, 30(1):20–25, 2012. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.634342. See [PT12a, PT12b ].

Lancaster:1997:ESI

[Lan97] T on y Lancaster. Exact structural inference in optimal job-

searc h mo dels. Journal of Business & Ec onomic Statistics, 15

(2):165–179, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524698 .

La v etti:2020:ECW

[La v20] Kurt La v etti. The estimation of comp ensating w age differen-

tials: Lessons from the De ad liest Catch . Journal of Business

& Ec onomic Statistics, 38(1):165–182, 2020. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2018.1470000 .

Lo:2016:OJR

[LB16] Melo dy Lo and Y ong Bao. Are o v erall journal rankings a go o d

mapping for article qualit y in sp ecialt y fields? Journal of Busi-

ness & Ec onomic Statistics, 34(1):62–67, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.995798 .

Lee:1985:MLM

[LC85] Hau L. Lee and Morris A. Cohen. A m ultinomial logit mo del for

the spatial distribution of hospital utilization. Journal of Busi-

ness & Ec onomic Statistics, 3(2):159–168, 1985. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1985.10509445 .

Lo y al:2022:DCC

[LC22] Josh ua Daniel Lo y al and Y uguo Chen. Discussion of “Co-

citation and Co-authorship Net w orks of Statisticians”. Jour-

nal of Business & Ec onomic Statistics, 40(2):497–498, 2022.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2022.2044828. See [JJKL21 ].

Lan:2022:IHM

[LCZT22] W ei Lan, Xuerong Chen, T ao Zou, and Chih-Ling Tsai. Imputa-

tions for high missing rate data in co v ariates via semi-sup ervised

learning approac h. Journal of Business & Ec onomic Statis-

tics, 40(3):1282–1290, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1922120 .

Li:1996:PTP

[LD96] Da vid T. Li and Jeffrey H. Dorfman. Predicting turning p oin ts

through the in tegration of m ultiple mo dels. Journal of Busi-

ness & Ec onomic Statistics, 14(4):421–428, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1996.10524671 .

Lan:2019:F AM

[LD19] W ei Lan and Lilun Du. A factor-adjusted m ultiple testing pro ce-

dure with application to m utual fund selection. Journal of Busi-

Li:2022:SRM

[LHYZ22] Gaorong Li, Lei Huang, Jin Y ang, and W en y ang Zhang.

A syn thetic regression mo del for large p ortfolio allo cation.

Journal of Business & Ec onomic Statistics, 40(4):1665–1677,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1961787 .

Li:1999:TSP

[Li99] Kai Li. T esting symmetry and prop ortionalit y in PPP: a panel-

data approac h. Journal of Business & Ec onomic Statistics, 17

(4):409–418, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524829 .

Li:2005:W CR

[Li05] Y uming Li. The w ealth-consumption ratio and the consumption-

habit ratio. Journal of Business & Ec onomic Statistics, 23

(2):226–241, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000361 .

Li:2011:SBA

[Li11] Jun y e Li. Sequen tial Ba y esian analysis of time-c hanged infinite ac-

tivit y deriv ativ es pricing mo dels. Journal of Business & Ec onomic

Statistics, 29(4):468–480, 2011. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2010.08310 .

Li:2015:SSP

[Li15] Jiahan Li. Sparse and stable p ortfolio selection with pa-

rameter uncertain t y . Journal of Business & Ec onomic Statis-

tics, 33(3):381–392, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.954708 .

Lian:2012:SEA

[Lia12] Heng Lian. Semiparametric estimation of additiv e quan tile regres-

sion mo dels b y t w o-fold p enalt y . Journal of Business & Ec onomic

Statistics, 30(3):337–350, 2012. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.693851.

Liesenfeld:1998:DBM

[Lie98] Roman Liesenfeld. Dynamic Biv arSate mixture mo dels: Mo del-

ing the b eha vior of prices and trading v olume. Journal of Busi-

ness & Ec onomic Statistics, 16(1):101–109, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524739 .

Lin:1986:ALP

[Lin86] Winston T. Lin. Analysis of lum b er and pulp w o o d pro duc-

tion in a partial adjustmen t mo del with dynamic and v ariable

sp eeds of adjustmen t. Journal of Business & Ec onomic Statis-

tics, 4(3):305–316, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509527 .

Lin:1997:IRF

[Lin97] W en-Ling Lin. Impulse resp onse function for conditional v olatil-

it y in GAR

CH mo dels. Journal of Business & Ec onomic Statis-

tics, 15(1):15–25, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524682 .

Ling:2014:Ca

[Lin14] Shiqing Ling. Commen t. Journal of Business & Ec onomic

Statistics, 32(2):165, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.887016. See [HT14a, HT14b ].

Litterman:1983:R WM

[Lit83] Rob ert B. Litterman. A random w alk, Mark o v mo del for the dis-

tribution of time series. Journal of Business & Ec onomic Statis-

tics, 1(2):169–173, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509336 .

Litterman:1986:C

[Lit86a] Rob ert B. Litterman. Commen t. Journal of Business & Ec onomic

Statistics, 4(1):17–19, 1986. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1986.10509488 .

Litterman:1986:FBV

[Lit86b] Rob ert B. Litterman. F orecasting with Ba y esian v ector autore-

gressions — fiv e y ears of exp erience. Journal of Business & Ec o-

nomic Statistics, 4(1):25–38, 1986. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1986.10509491 .

Litterman:1986:SAE

[Lit86c] Rob ert B. Litterman. A statistical approac h to economic

forecasting. Journal of Business & Ec onomic Statistics, 4

(1):1–4, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509485 .

Little:1988:MD A

[Lit88a] Ro deric k J. A. Little. Missing-data adjustmen ts in large

surv eys. Journal of Business & Ec onomic Statistics, 6(3):

287–296, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509663 .

Little:1988:R

[Lit88b] Ro deric k J. A. Little. Reply

. Journal of Business & Ec onomic

Statistics, 6(3):300–301, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509666 .

Liu:2014:IEE

[Liu14] Xiao dong Liu. Iden tification and efficien t estimation of sim ultane-

ous equations net w ork mo dels. Journal of Business & Ec onomic

Statistics, 32(4):516–536, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.907093 .

Liu:2021:DFP

[Liu21] Laura Liu. Densit y forecasts in panel data mo dels: a semipara-

metric Ba y esian p ersp ectiv e. Journal of Business & Ec onomic

Statistics, 41(2):349–363, 2021. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.2021922 .

Liu:2018:EHP

[LJ18] Guangying Liu and Bing-Yi Jing. On estimation of Hurst param-

eter under noisy observ ations. Journal of Business & Ec onomic

Statistics, 36(3):483–492, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1191503.

Lo c kw o o d:1988:RME

[LK88] Larry J. Lo c kw o o d and K. Rao Kadiy ala. Risk measuremen t for

ev en t-dep enden t securit y returns. Journal of Business & Ec o-

nomic Statistics, 6(1):43–49, 1988. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1988.10509635 .

Lee:1993:LMM

[LK93] John H. H. Lee and Maxw ell L. King. A lo cally most mean

p o w erful based score test for AR

CH and GAR

CH regression

disturbances. Journal of Business & Ec onomic Statistics, 11

(1):17–27, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509930 .

Li:2022:HDI

[LKFL22] Dao ji Li, Yinfei Kong, Yingying F an, and Jinc hi Lv. High-

dimensional in teraction detection with false sign rate con trol.

Journal of Business & Ec onomic Statistics, 40(3):1234–1245,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1917419 .

Lamoureux:1990:PVS

[LL90] Christopher G. Lamoureux and William D. Lastrap es. P er-

sistence in v ariance, structural c hange, and the GAR CH

mo del. Journal of Business & Ec onomic Statistics, 8(2):

225–234, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509794 .

Lamoureux:1994:ETV

[LL94] Christopher G. Lamoureux and William D. Lastrap es. En-

dogenous trading v olume and momen tum in sto c k-return

v olatilit y . Journal of Business & Ec onomic Statistics, 12

(2):253–260, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10510012 .

Larsson:2007:IPC

[LL07] Rolf Larsson and Johan Lyhagen. Inference in panel coin tegra-

tion mo dels with long panels. Journal of Business & Ec onomic

Statistics, 25(4):473–483, 2007. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500106000000549 .

Lanne:2010:SV A

[LL10] Markku Lanne and Helm ut L ¨ utk ep ohl. Structural v ector au-

toregressions with nonnormal residuals. Journal of Business

& Ec onomic Statistics, 28(1):159–168, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.06003 .

Lanne:2019:GEN

[LL19] Markku Lanne and Jani Luoto. GMM estimation of non-Gaussian

structural v ector autoregression. Journal of Business & Ec onomic

Statistics, 39(1):69–81, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2019.1629940 .

Liao:2022:V CM

[LLCL22] Y ujie Liao, Jingyuan Liu, Donna L. Coffman, and Runze Li.

V arying co efficien t mediation mo del and application to analysis

of b eha vioral economics data. Journal of Business & Ec onomic

Statistics, 40(4):1759–1771, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1971089 .

Li:2022:DMS

[LLF22] Y u-Ning Li, Degui Li, and Piotr F ryzlewicz. Detection of m ul-

tiple structural breaks in large co v ariance matrices. Journal of

Business & Ec onomic Statistics, 41(3):846–861, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2076686 .

Li:2011:STH

[LLL11] Muyi Li, Guo dong Li, and W ai Keung Li. Score tests for h yp er-

b olic GAR

CH mo dels. Journal of Business & Ec onomic Statistics,

29(4):579–586, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2011.10024 .

Lin:2019:RAI

[LLL19] Huazhen Lin, W ei Liu, and W ei Lan. Regression analysis

with individual-sp ecific patterns of missing co v ariates. Jour-

nal of Business & Ec onomic Statistics, 39(1):179–188, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1635486 .

Li:2020:NQR

[LLL20] Degui Li, Qi Li, and Zheng Li. Nonparametric quan tile re-

gression estimation with mixed discrete and con tin uous data.

Journal of Business & Ec onomic Statistics, 39(3):741–756, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1730856 .

Lanne:2022:ISV

[LLL22] Markku Lanne, Key an Liu, and Jani Luoto. Iden tifying struc-

tural v ector autoregression via leptokurtic economic sho c ks.

Journal of Business & Ec onomic Statistics, 41(4):1341–1351,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2134872 .

Liu:2023:TDS

[LLLZ23] W ei Liu, Huazhen Lin, Jin Liu, and Sh urong Zheng. Tw o-

directional sim ultaneous inference for high-dimensional mo d-

els. Journal of Business & Ec onomic Statistics, 42(1):298–

309, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2191672 .

Lahiri:1989:EIU

[LLN89] Ka jal Lahiri, R. Hamilton Lankford, and Ric hard P

. Num-

ric h. The estimation and in terpretation of urban densit y

gradien ts. Journal of Business & Ec onomic Statistics, 7

(2):227–235, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509731 .

Li:2015:UTP

[LLP15] Chenxue Li, Deyuan Li, and Liang P eng. Uniform test for predic-

tiv e regression with AR errors. Journal of Business & Ec onomic

Statistics, 35(1):29–39, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1052460.

Lee:2020:WKP

[LLPZ20] Lung-F ei Lee, Xiao dong Liu, Eleonora P atacc hini, and Yv es

Zenou. Who is the k ey pla y er? A net w ork analysis of juv e-

nile delinquency

. Journal of Business & Ec onomic Statistics,

39(3):849–857, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1737082 .

Li:2013:OBS

[LLR13] Qi Li, Juan Lin, and Jeffrey S. Racine. Optimal band-

width selection for nonparametric conditional distribution and

quan tile functions. Journal of Business & Ec onomic Statis-

tics, 31(1):57–65, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.738955 .

Lazarus:2018:HIRa

[LLSW18a] Eb en Lazarus, Daniel J. Lewis, James H. Sto c k, and Mark W.

W atson. HAR inference: Recommendations for practice. Jour-

nal of Business & Ec onomic Statistics, 36(4):541–559, 2018.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1506926. See discussion [W es18a, M ¨ ul18 ].

Lazarus:2018:HIRb

[LLSW18b] Eb en Lazarus, Daniel J. Lewis, James H. Sto c k, and Mark W.

W atson. HAR inference: Recommendations for practice rejoin-

der. Journal of Business & Ec onomic Statistics, 36(4):574–575,

2018. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1513251 .

Lan:2015:TDL

[LL T

+

15] W ei Lan, Rongh ua Luo, Chih-Ling Tsai, Hansheng W ang, and

Y unhong Y ang. T esting the diagonalit y of a large co v ariance ma-

trix in a regression setting. Journal of Business & Ec onomic

Statistics, 33(1):76–86, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.923317 .

Lau:1990:DSR

[LL W90] Am y Hing-Ling Lau, Hon-Shiang Lau, and John R. Wingen-

der. The distribution of sto c k returns: New evidence against

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2010.284er .

Lo ddo:2011:SMS

[LNS11] An tonello Lo ddo, Sha wn Ni, and Dongc h u Sun. Selection of m ulti-

v ariate sto c hastic v olatilit y mo dels via Ba y esian sto c hastic searc h.

Journal of Business & Ec onomic Statistics, 29(3):342–355, 2011.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2010.08197 .

Lobato:2003:TNA

[Lob03] Ignacio N. Lobato. T esting for nonlinear autoregression. Journal

of Business & Ec onomic Statistics, 21(1):164–173, 2003. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500102288618865 .

Los:1985:MPI

[Los85] Cornelis A. Los. Measuremen t problems of inflation dis-

aggregation. Journal of Business & Ec onomic Statistics, 3

(3):244–253, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509456 .

Loudermilk:2007:EFD

[Lou07] Margaret S. Loudermilk. Estimation of fractional dep enden t

v ariables in dynamic panel data mo dels with an application to

firm dividend p olicy

. Journal of Business & Ec onomic Statistics,

25(4):462–472, 2007. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500107000000098 .

Lutk ep ohl:1996:SEF

[LP96] Helm ut L ¨ utk ep ohl and D. S. P oskitt. Sp ecification of ec helon-

form V

ARMA mo dels. Journal of Business & Ec onomic Statis-

tics, 14(1):69–79, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524630 .

Lin ton:2003:SRP

[LP03] Oliv er Lin ton and Benoit P erron. The shap e of the risk

premium. Journal of Business & Ec onomic Statistics, 21

(3):354–367, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288619052.

La v ergne:2012:O AA

[LP12] P ascal La v ergne and V alen tin P atilea. One for all and all for

one: Regression c hec ks with man y regressors. Journal of Busi-

ness & Ec onomic Statistics, 30(1):41–52, 2012. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1198/jbes.2011.07152 .

Lyssiotou:1999:PHR

[LPS99] P ana yiota Lyssiotou, P anos P ashardes, and Thanasis Sten-

gos. Preference heterogeneit y and the rank of demand sys-

tems. Journal of Business & Ec onomic Statistics, 17(2):

248–252, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524814 .

Lehrer:2022:MTD

[LPS22] Stev en F. Lehrer, R. Vincen t P ohl, and Kyungc h ul Song. Mul-

tiple testing and the distributional effects of accoun tabilit y in-

cen tiv es in education. Journal of Business & Ec onomic Statis-

tics, 40(4):1552–1568, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1941055 .

Li:2003:SEO

[LPV03] T ong Li, Isab elle P errigne, and Quang V uong. Semiparametric es-

timation of the optimal reserv e price in first-price auctions. Jour-

nal of Business & Ec onomic Statistics, 21(1):53–64, 2003. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500102288618757 .

Lian:2019:HPS

[LQZ19] Heng Lian, Xinghao Qiao, and W en y ang Zhang. Homogene-

it y pursuit in single index mo dels based panel data analysis.

Journal of Business & Ec onomic Statistics, 39(2):386–401, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1665531 .

Liesenfeld:2003:EDB

[LR03] Roman Liesenfeld and Jean-F ran¸ cois Ric hard. Estimation of dy-

namic biv ariate mixture mo dels. Journal of Business & Ec onomic

Statistics, 21(4):570–576, 2003. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500103288619287 .

Li:2008:NEC

[LR08] Qi Li and Jeffrey S. Racine. Nonparametric estimation of condi-

tional CDF and quan tile functions with mixed categorical and

con tin uous data. Journal of Business & Ec onomic Statistics,

26(4):423–434, 2008. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500107000000250 .

Luukk onen:1999:TVN

[LRS99] Ritv a Luukk onen, An tti Ripatti, and P en tti Saikk onen. T esting

for a v alid normalization of coin tegrating v ectors in v ector autore-

gressiv e pro cesses. Journal of Business & Ec onomic Statistics,

17(2):195–204, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524810 .

Li:2009:EEA

[LR W09] Qi Li, Jeffrey S. Racine, and Jeffrey M. W o oldridge. Efficien t

estimation of a v erage treatmen t effects with mixed categorical

and con tin uous data. Journal of Business & Ec onomic Statistics,

27(2):206–223, 2009. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.0015 .

Lee:1987:BEP

[LS87] Jac k C. Lee and Darius J. Saba v ala. Ba y esian estimation and

prediction for the b eta-binomial mo del. Journal of Business

& Ec onomic Statistics, 5(3):357–367, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509600 .

Lee:1994:PR G

[LS94] Ra y-Shine Lee and Nsrvik ar Singh. P atterns in residen tial gas and

electricit y consumption: an econometric analysis. Journal of Busi-

ness & Ec onomic Statistics, 12(2):233–241, 1994. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1994.10510010 .

Lobato:1998:RSL

[LS98a] I. N. Lobato and N. E. Sa vin. Real and spurious long-memory

prop erties of sto c k-mark et data. Journal of Business & Ec onomic

Statistics, 16(3):261–268, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524760 .

Lobato:1998:R

[LS98b] I. N. Lobato and N. E. Sa vin. Reply

. Journal of Business

& Ec onomic Statistics, 16(3):280–283, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524766 .

Lanne:2002:T AS

[LS02] Markku Lanne and P en tti Saikk onen. Threshold autoregres-

sions for strongly auto correlated time series. Journal of Busi-

ness & Ec onomic Statistics, 20(2):282–289, 2002. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102317352010 .

Lanne:2007:MGO

[LS07] Markku Lanne and P en tti Saikk onen. A m ultiv ariate generalized

orthogonal factor GAR

CH mo del. Journal of Business & Ec o-

nomic Statistics, 25(1):61–75, 2007. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1198/073500106000000404 .

Liao:2015:SBD

[LS15] Yin Liao and John Stac h urski. Sim ulation-based densit y esti-

mation for time series using co v ariate data. Journal of Busi-

ness & Ec onomic Statistics, 33(4):595–606, 2015. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.982247 .

Lee:2016:MST

[LS16] Y o onseok Lee and Donggyun Shin. Measuring so cial tension from

income class segregation. Journal of Business & Ec onomic Statis-

tics, 34(3):457–471, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1051624 .

Lam:2020:ESS

[LS20a] Clifford Lam and P edro C. L. Souza. Estimation and selection

of spatial w eigh t matrix in a spatial lag mo del. Journal of Busi-

ness & Ec onomic Statistics, 38(3):693–710, 2020. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2019.1569526.

Lee:2020:VMD

[LS20b] Ch ung Eun Lee and Xiaofeng Shao. V olatilit y martingale differ-

ence div ergence matrix and its application to dimension reduc-

tion for m ultiv ariate v olatilit y . Journal of Business & Ec onomic

Statistics, 38(1):80–92, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1458621 .

Li:2020:LAH

[LS20c] Mengheng Li and Marcel Sc harth. Lev erage, asymmetry

, and

hea vy tails in the high-dimensional factor sto c hastic v olatil-

it y mo del. Journal of Business & Ec onomic Statistics, 40

(1):285–301, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1806853 .

Lutk ep ohl:2022:HPV

[LS22] Helm ut L ¨ utk ep ohl and Thore Sc hlaak. Heteroscedastic pro xy

v ector autoregressions. Journal of Business & Ec onomic Statis-

tics, 40(3):1268–1281, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1920962 .

Li:2022:R CM

[LSCX22] Danning Li, Arun Sriniv asan, Qian Chen, and Lingzhou Xue.

Robust co v ariance matrix estimation for high-dimensional com-

p ositional data with application to sales data analysis. Journal

of Business & Ec onomic Statistics, 41(4):1090–1100, 2022. CO-

DEN ???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2022.2106990 .

Lunde:2016:EA V

[LSS16] Asger Lunde, Neil Shephard, and Kevin Sheppard. Economet-

ric analysis of v ast co v ariance matrices using comp osite realized

k ernels and their application to p ortfolio c hoice. Journal of Busi-

ness & Ec onomic Statistics, 34(4):504–518, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1064432 .

Lucas:2019:BBM

[LSS19] Andr ´ e Lucas, Julia Sc haum burg, and Bernd Sc h w aab. Bank busi-

ness mo dels at zero in terest rates. Journal of Business & Ec o-

nomic Statistics, 37(3):542–555, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2017.1386567 .

Long:2011:EFD

[LSU11] Xiangdong Long, Liang jun Su, and Aman Ullah. Estimation and

forecasting of dynamic conditional co v ariance: a semiparametric

m ultiv ariate mo del. Journal of Business & Ec onomic Statistics,

29(1):109–125, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.07057 .

Li:2015:CAI

[LSX15] Y an Li, Liang jun Su, and Y uewu Xu. A com bined approac h

to the inference of conditional factor mo dels. Journal of Busi-

ness & Ec onomic Statistics, 33(2):203–220, 2015. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.940082 .

Lucas:2014:CEA

[LSZ14] Andr ´ e Lucas, Bernd Sc h w aab, and Xin Zhang. Conditional Euro

area so v ereign default risk. Journal of Business & Ec onomic

Statistics, 32(2):271–284, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.873540 .

Lewb el:2023:ITT

[LSZ23] Arth ur Lewb el, Susanne M. Sc hennac h, and Linqi Zhang. Iden-

tification of a triangular t w o equation system without instru-

men ts. Journal of Business & Ec onomic Statistics, 42(1):14–

25, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2166052 .

llmakunnas:1985:TLH

[lT85] P ekk a llmakunnas and Hiroki Tsurumi. T esting the Lucas h yp oth-

esis on output-inflation trade-offs. Journal of Business & Ec o-

nomic Statistics, 3(1):43–53, 1985. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1985.10509425 .

Li:2000:SAM

[L T00] Da vid X. Li and H. J. T urtle. Semiparametric AR

CH mo dels: an

estimating function approac h. Journal of Business & Ec onomic

Statistics, 18(2):174–186, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524860 .

Lunde:2004:DDS

[L T04] Asger Lunde and Allan Timmermann. Duration dep endence

in sto c k prices. Journal of Business & Ec onomic Statistics,

22(3):253–273, 2004. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000136 .

Li:2012:MHP

[L T12] Qian Li and Pra vin K. T riv edi. Medicare health plan c hoices

of the elderly: a c hoice-with-screening mo del. Journal of Busi-

ness & Ec onomic Statistics, 30(1):81–93, 2012. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2011.08191 .

Lacal:2019:ETN

[L T19] Virginia Lacal and Dag Tjøstheim. Estimating and testing non-

linear lo cal dep endence b et w een t w o time series. Journal of Busi-

ness & Ec onomic Statistics, 37(4):648–660, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1407777 .

Liu:2019:CMD

[L TMZ19] Philip Liu, Konstan tinos Theo doridis, Haro on Mum taz, and

F rancesco Zanetti. Changing macro economic dynamics at the

zero lo w er b ound. Journal of Business & Ec onomic Statis-

tics, 37(3):391–404, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1350186 .

Li:2019:R TJ

[L TTL19] Jia Li, Viktor T o doro v, George T auc hen, and Huidi Lin. Rank

tests at jump ev en ts. Journal of Business & Ec onomic Statis-

tics, 37(2):312–321, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1328362 .

Lee:2015:FEP

[L TU15] T ae-Hwy Lee, Y undong T u, and Aman Ullah. F orecasting eq-

uit y premium: Global historical a v erage v ersus lo cal historical

Lee:2009:R UC

[L W09] Sokbae Lee and Ralf A. Wilk e. Reform of unemplo ymen t com-

p ensation in German y: a nonparametric b ounds analysis us-

ing register data. Journal of Business & Ec onomic Statistics,

27(2):193–205, 2009. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.0014 .

Lin:2015:STC

[L W15] Juan Lin and Ximing W u. Smo oth tests of copula sp ecifica-

tions. Journal of Business & Ec onomic Statistics, 33(1):128–143,

2015. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2014.

932696 .

Luo:2018:IQB

[L W18] Y ao Luo and Y uan yuan W an. In tegrated-quan tile-based estima-

tion for first-price auction mo dels. Journal of Business & Ec o-

nomic Statistics, 36(1):173–180, 2018. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2016.1166119 .

Li:2019:EQE

[L W19a] Deyuan Li and Huixia Judy W ang. Extreme quan tile estima-

tion for autoregressiv e mo dels. Journal of Business & Ec onomic

Statistics, 37(4):661–670, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1408469 .

Lin:2019:NES

[L W19b] Haizhen Lin and Matthijs R. Wilden b eest. Nonparametric es-

timation of searc h costs for differen tiated pro ducts: Evidence

from Medigap. Journal of Business & Ec onomic Statistics, 38

(4):754–770, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1573683 .

Lin:2022:PSI

[LXHT22] Y uan yuan Lin, Jinhan Xie, Ruijian Han, and Niansheng T ang.

P ost-selection inference of high-dimensional logistic regression un-

der case-con trol design. Journal of Business & Ec onomic Statis-

tics, 41(2):624–635, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2022.2050245 .

Lui:2022:GBC

[LXY22] Yiu Lim Lui, W eilin Xiao, and Jun Y u. The grid b o otstrap

for con tin uous time mo dels. Journal of Business & Ec onomic

Statistics, 40(3):1390–1402, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1930014 .

Lahiri:2018:CBR

[L Y18] Ka jal Lahiri and Liu Y ang. Confidence bands for R

OC curv es

with serially dep enden t data. Journal of Business & Ec onomic

Statistics, 36(1):115–130, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1073593 .

Lee:2022:QEG

[L YY22] Lung-F ei Lee, Chao Y ang, and Jihai Y u. QML and efficien t GMM

estimation of spatial autoregressiv e mo dels with dominan t (p op-

ular) units. Journal of Business & Ec onomic Statistics, 41(2):

550–562, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2041424 .

Liu:2022:QBI

[L YZ22] Xiaobin Liu, Thomas T ao Y ang, and Yic hong Zhang. Quasi-

Ba y esian inference for pro duction fron tiers. Journal of Busi-

ness & Ec onomic Statistics, 40(3):1334–1345, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1927745 .

Lahiri:1987:MFU

[LZ87] Ka jal Lahiri and Mark Zap oro wski. More flexible use of surv ey

data on exp ectations in macro economic mo dels. Journal of Busi-

ness & Ec onomic Statistics, 5(1):69–76, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509561 .

Levine:1995:BAH

[LZ95] Phillip B. Levine and Da vid J. Zimmerman. The b enefit of

additional high-sc ho ol math and science classes for y oung men

and w omen. Journal of Business & Ec onomic Statistics, 13

(2):137–149, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524588 .

Ling:2014:Cb

[LZ14] Shiqing Ling and Ke Zh u. Commen t. Journal of Business

& Ec onomic Statistics, 32(2):202–203, 2014. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.907059. See [F

QX14a,

F QX14b ].

Li:2018:VRP

[LZ18] Jun y e Li and Gabriele Zinna. The v ariance risk premium: Com-

p onen ts, term structures, and sto c k return predictabilit y . Jour-

nal of Business & Ec onomic Statistics, 36(3):411–425, 2018.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2016.

1191502 .

Luo:2019:MUS

[LZ19] W ei Luo and Y eying Zh u. Matc hing using sufficien t dimension

reduction for causal inference. Journal of Business & Ec onomic

Statistics, 38(4):888–900, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2019.1609974 .

Luo:2023:TED

[LZGL23] Donghang Luo, Ke Zh u, Huan Gong, and Dong Li. T esting error

distribution b y k ernelized Stein discrepancy in m ultiv ariate time

series mo dels. Journal of Business & Ec onomic Statistics, 41(1):

111–125, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.2002160 .

Li:2017:MD A

[LZLL17] Guo dong Li, Qianqian Zh u, Zhao Liu, and W ai Keung Li. On mix-

ture double autoregressiv e time series mo dels. Journal of Busi-

ness & Ec onomic Statistics, 35(2):306–317, 2017. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1102735.

Li:2022:NPD

[LZW

+

22] Jialu Li, W an Zhang, P eiy ao W ang, Qizhai Li, Kai Zhang,

and Y ufeng Liu. Nonparametric prediction distribution from

resolution-wise regression with heterogeneous data. Journal of

Business & Ec onomic Statistics, 41(4):1157–1172, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2115498 .

Liu:2020:MBT

[LZZ20] Mengy a Liu, F uk ang Zh u, and Ke Zh u. Multifrequency-

band tests for white noise under heteroscedasticit y . Jour-

nal of Business & Ec onomic Statistics, 40(2):799–814, 2020.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1870478 .

McKinney:2023:MEV

[MA23] Kevin L. McKinney and John M. Ab o wd. Male earnings

v olatilit y in LEHD b efore, during, and after the great reces-

sion. Journal of Business & Ec onomic Statistics, 41(1):33–

39, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2126479 .

Moffitt:2023:R TU

[MAB

+

23] Rob ert Moffitt, John Ab o wd, Christopher Bollinger, Mic hael

Carr, Charles Hok a y em, Kevin McKinney

, Emily Wiemers, Sisi

Zhang, and James Ziliak. Reconciling trends in U.S. male

earnings v olatilit y: Results from surv ey and administrativ e

data. Journal of Business & Ec onomic Statistics, 41(1):1–

11, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2102020 .

McShane:2008:CMB

[MABF08] Blak e McShane, Moshe Adrian, Eric T. Bradlo w, and P eter S.

F ader. Coun t mo dels based on W eibull in terarriv al times. Jour-

nal of Business & Ec onomic Statistics, 26(3):369–378, 2008. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500107000000278.

MaCurdy:1992:C

[MaC92] Thomas MaCurdy

. Commen t. Journal of Business & Ec onomic

Statistics, 10(1):17–19, 1992. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1992.10509880 .

MacKinnon:1994:AAD

[Mac94] James G. MacKinnon. Appro ximate asymptotic distribution func-

tions for unit-ro ot and coin tegration tests. Journal of Business

& Ec onomic Statistics, 12(2):167–176, 1994. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1994.10510005 .

Magnac:2008:C

[Mag08] Thierry Magnac. Commen t. Journal of Business & Ec onomic

Statistics, 26(3):295–297, 2008. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500108000000141. See [AL

T08a, AL

T08b ].

Malhotra:1983:CPV

[Mal83] Naresh K. Malhotra. A comparison of the predictiv e v alid-

it y of pro cedures for analyzing binary data. Journal of Busi-

ness & Ec onomic Statistics, 1(4):326–336, 1983. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1983.10509361 .

Manganelli:2009:FJ

[Man09] Simone Manganelli. F orecasting with judgmen t. Journal of Busi-

ness & Ec onomic Statistics, 27(4):553–563, 2009. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08052 .

Manski:2013:C

[Man13] Charles F. Manski. Commen t. Journal of Business & Ec onomic

Statistics, 31(3):273–275, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.792262. See [GPI13b, GPI13a ].

Manzan:2015:FDE

[Man15] Sebastiano Manzan. F orecasting the distribution of economic v ari-

ables in a data-ric h en vironmen t. Journal of Business & Ec onomic

Statistics, 33(1):144–164, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.937436 .

Mara v all:1983:ANT

[Mar83] Agustin Mara v all. An application of nonlinear time series

forecasting. Journal of Business & Ec onomic Statistics, 1

(1):66–74, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509325 .

Mara v all:1984:C

[Mar84] Agustin Mara v all. Commen t. Journal of Business & Ec onomic

Statistics, 2(4):337–339, 1984. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1984.10509405 .

Mara v all:1985:STS

[Mar85] Agustin Mara v all. On structural time series mo dels and the c har-

acterization of comp onen ts. Journal of Business & Ec onomic

Statistics, 3(4):350–355, 1985. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1985.10509468 .

Mara v all:1987:MMS

[Mar87] Agust ´ ın Mara v all. Minim um mean squared error estimation of

the noise in unobserv ed comp onen t mo dels. Journal of Busi-

ness & Ec onomic Statistics, 5(1):115–120, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509566 .

Mara v all:1998:C

[Mar98] Agust ´ ın Mara v all. Commen t. Journal of Business & Ec onomic

Statistics, 16(2):155–160, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524745 .

Marcellino:1999:SCT

[Mar99] Massimiliano Marcellino. Some consequences of temp oral aggre-

gation in empirical analysis. Journal of Business & Ec onomic

Statistics, 17(1):129–136, 1999. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1999.10524802.

Ma y er:1986:CLP

[Ma y86] La wrence S. Ma y er. On cross-lagged panel mo dels with seri-

ally correlated errors. Journal of Business & Ec onomic Statis-

tics, 4(3):347–357, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509531 .

Mic helson:1984:RRE

[MB84] Stephan Mic helson and Gail Blatten b erger. Rev erse regression

and emplo ymen t discrimination. Journal of Business & Ec onomic

Statistics, 2(2):121–122, 1984. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1984.10509379 .

McElro y:1988:APT

[MB88] Marjorie B. McElro y and Edwin Burmeister. Arbitrage

pricing theory as a restricted nonlinear m ultiv ariate regres-

sion mo del iterated nonlinear seemingly unrelated regression

estimates. Journal of Business & Ec onomic Statistics, 6

(1):29–42, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509634 .

Moral-Benito:2013:LBE

[MB13] Enrique Moral-Benito. Lik eliho o d-based estimation of dynamic

panels with predetermined regressors. Journal of Business & Ec o-

nomic Statistics, 31(4):451–472, 2013. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2013.818003 .

Morry:1998:C

[MC98] Marietta Morry and Norma Chhab. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 16(2):161–163, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524746 .

McAleer:2014:C

[McA14] Mic hael McAleer. Commen t. Journal of Business & Ec onomic

Statistics, 32(2):174–175, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.898584. See [GPI13b, GPI13a].

Merz:1999:TSE

[Mer99] Monik a Merz. Time series evidence of unemplo ymen t flo ws: The

sample p erio d matters. Journal of Business & Ec onomic Statis-

tics, 17(3):324–334, 1999. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1999.10524821 .

Metin:1998:RBI

[Met98] Kivilcim Metin. The relationship b et w een inflation and the bud-

get deficit in T urk ey. Journal of Business & Ec onomic Statistics,

16(4):412–422, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524781 .

Mey er:1988:CEM

[Mey88] Bruce D. Mey er. Classification-error mo dels and lab or-mark et

dynamics. Journal of Business & Ec onomic Statistics, 6

(3):385–390, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509676 .

Mey er:1995:NQE

[Mey95] Breed D. Mey er. Natural and quasi-exp erimen ts in eco-

nomics. Journal of Business & Ec onomic Statistics, 13(2):

151–161, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524589 .

Menezes-Filho:2005:CSC

[MF05] Naercio Menezes-Filho. Is the consumer sector comp etitiv e in the

U.K.? A test using household-lev el demand elasticities and firm-

lev el price equations. Journal of Business & Ec onomic Statistics,

23(3):295–304, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000514 .

Meese:1984:CA U

[MG84] Ric hard Meese and John Gew ek e. A comparison of autore-

gressiv e univ ariate forecasting pro cedures for macro economic

time series. Journal of Business & Ec onomic Statistics, 2

(3):191–200, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509387.

McClosk ey:2017:PER

[MH17] Adam McClosk ey and Jonathan B. Hill. P arameter estima-

tion robust to lo w-frequency con tamination. Journal of Busi-

ness & Ec onomic Statistics, 35(4):598–610, 2017. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1093948 .

Miy azaki:2019:DTS

[MHB19] Kei Miy azaki, T ak ahiro Hoshino, and Ulf B¨ oc k enholt. Dynamic

t w o stage mo deling for category-lev el and brand-lev el purc hases

using p oten tial outcome approac h with Ba y es inference. Jour-

nal of Business & Ec onomic Statistics, 39(3):622–635, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1702047 .

Mele:2022:SEL

[MHCP22] Angelo Mele, Lingxin Hao, Josh ua Cap e, and Carey E. Prieb e.

Sp ectral estimation of large sto c hastic blo c kmo dels with dis-

crete no dal co v ariates. Journal of Business & Ec onomic Statis-

tics, 41(4):1364–1376, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2022.2139709 .

Mikushev a:2009:C

[Mik09] Anna Mikushev a. Commen t. Journal of Business & Ec onomic

Statistics, 27(3):322–323, 2009. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2009.08263. See [KM09b, KM09a ].

Miller:1984:SOS

[Mil84] John J. Miller. Some observ ations, a suggestion, and some com-

men ts on the Con w a y–Rob erts article. Journal of Business &

Ec onomic Statistics, 2(2):123–125, 1984. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1984.10509380. See [CR83, F

G84,

CR84 ].

Miller:1985:BR

[Mil85] Rob ert B. Miller. Bo ok reviews. Journal of Business & Ec onomic

Statistics, 3(1):98–99, 1985. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1985.10509433.

Milho j:1987:CVM

[Mil87] Anders Milhøj. A conditional v ariance mo del for daily deviations

of an exc hange rate. Journal of Business & Ec onomic Statis-

tics, 5(1):99–103, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509564 .

Mishkin:1995:NR T

[Mis95] F rederic S. Mishkin. Nonstationarit y of regressors and tests on

real-in terest-rate b eha vior. Journal of Business & Ec onomic

Statistics, 13(1):47–51, 1995. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1995.10524578 .

Mittnik:1990:MFU

[Mit90] Stefan Mittnik. Macro economic forecasting using p o oled in ter-

national data. Journal of Business & Ec onomic Statistics, 8

(2):205–208, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509791 .

Miy azaki:1986:ELP

[MJY86] Shigetak a Miy azaki, George Judge, and Thomas Y ancey

. Es-

timation of lo cation parameters under nonnormal errors and

quadratic loss. Journal of Business & Ec onomic Statistics, 4

(2):263–268, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509521 .

Ma:2019:MCE

[MJY19] Jun Ma, Hugo Jales, and Zhengfei Y u. Minim um con trast em-

pirical lik eliho o d inference of discon tin uit y in densit y . Jour-

nal of Business & Ec onomic Statistics, 38(4):934–950, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1617155 .

Magdalinos:2001:SAE

[MK01] Mic hael Magdalinos and Helen Kandilorou. Sp ecification anal-

ysis in equations with sto c hastic regressors. Journal of Busi-

ness & Ec onomic Statistics, 19(2):226–232, 2001. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500101316970449.

Menkv eld:2007:MA C

[MKL07] Alb ert J. Menkv eld, Siem Jan Ko opman, and Andr ´ e Lucas. Mo d-

eling around-the-clo c k price disco v ery for cross-listed sto c ks using

state space metho ds. Journal of Business & Ec onomic Statistics,

25(2):213–225, 2007. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500106000000594 .

McDonald:1988:ANH

[ML88] Bill McDonald and Cheng-F ew Lee. An analysis of nonlin-

earities, heteroscedasticit y , and functional form in the mar-

k et mo del. Journal of Business & Ec onomic Statistics, 6

(4):505–509, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509699 .

McHugh:1990:ETC

[ML90] Ric hard McHugh and Julia Lane. Em b o died tec hnolog-

ical c hange and tests of the in ternal-adjustmen t-cost h y-

p othesis. Journal of Business & Ec onomic Statistics, 8(4):

459–464, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509817 .

Morgan:1987:MAR

[MlM87] Alison Morgan and leuan Morgan. Measuremen t of abnormal re-

turns from small firms. Journal of Business & Ec onomic Statis-

tics, 5(1):121–129, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509567 .

Millimet:2019:PIE

[MLR19] Daniel L. Millimet, Hao Li, and Punarjit Ro yc ho wdh ury . P ar-

tial iden tification of economic mobilit y: With an application to

the United States. Journal of Business & Ec onomic Statistics,

38(4):732–753, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1569527 .

Ma:2020:T A C

[MLST20] Sh ujie Ma, W ei Lan, Liang jun Su, and Chih-Ling Tsai. T est-

ing alphas in conditional time-v arying factor mo dels with high-

dimensional assets. Journal of Business & Ec onomic Statis-

tics, 38(1):214–227, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1482758 .

Ma:2023:OSB

[ML W23] Yingying Ma, Chenlei Leng, and Hansheng W ang. Optimal

subsampling b o otstrap for massiv e data. Journal of Business

& Ec onomic Statistics, 42(1):174–186, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2166514 .

MacDonald:2022:DCC

[MLZ22] P eter W. MacDonald, Eliza v eta Levina, and Ji Zh u. Discus-

sion of “Co-citation and Co-authorship Net w orks of Statisticians”

b y P engsheng Ji, Jiash un Jin, Zheng T racy Ke, and W anshan

Li. Journal of Business & Ec onomic Statistics, 40(2):492–493,

2022. CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2022.2041423. See [JJKL21 ].

Ma yfield:1992:DDR

[MM92] E. Scott Ma yfield and Bruce Mizrac h. On determining the dimen-

sion of real-time sto c k-price data. Journal of Business & Ec o-

nomic Statistics, 10(3):367–374, 1992. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1992.10509911 .

Maheu:2000:IBB

[MM00] John M. Maheu and Thomas H. McCurdy

. Iden tifying bull and

b ear mark ets in sto c k returns. Journal of Business & Ec onomic

Statistics, 18(1):100–112, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524851 .

Maliar:2003:PEA

[MM03] Lilia Maliar and Serguei Maliar. P arameterized exp ectations algo-

rithm and the mo ving b ounds. Journal of Business & Ec onomic

Statistics, 21(1):88–92, 2003. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500102288618793 .

Maheu:2009:HUH

[MM09] John M. Maheu and Thomas H. McCurdy

. Ho w useful are histor-

ical data for forecasting the long-run equit y return distribution?

Journal of Business & Ec onomic Statistics, 27(1):95–112, 2009.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2009.0008 .

Manski:2010:RPE

[MM10] Charles F. Manski and F rancesca Molinari. Rounding probabilis-

tic exp ectations in surv eys. Journal of Business & Ec onomic

Statistics, 28(2):219–231, 2010. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2009.08098 .

Mum taz:2019:EIG

[MM19] Haro on Mum taz and Alb erto Musso. The ev olving impact of

global, region-sp ecific, and coun try-sp ecific uncertain t y . Jour-

nal of Business & Ec onomic Statistics, 39(2):466–481, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1668798 .

Masini:2020:CAI

[MM20] Ricardo Masini and Marcelo C. Medeiros. Coun terfactual analysis

and inference with nonstationary data. Journal of Business &

Ec onomic Statistics, 40(1):227–239, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1799814 .

Ma jumdar:2006:GSR

[MMG

+

06] Anandama y ee Ma jumdar, Henry J. Munnek e, Alan E. Gelfand,

Sudipto Banerjee, and C. F. Sirmans. Gradien ts in spatial re-

sp onse surfaces with application to urban land v alues. Jour-

nal of Business & Ec onomic Statistics, 24(1):77–90, 2006. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500105000000162 .

McCrac k en:2022:BCF

[MMO22] Mic hael W. McCrac k en, Joseph T. McGillicuddy

, and Mic hael T.

Owy ang. Binary conditional forecasts. Journal of Business

& Ec onomic Statistics, 40(3):1246–1258, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1920960.

Maheu:2012:CBB

[MMS12] John M. Maheu, Thomas H. McCurdy

, and Y ong Song. Com-

p onen ts of bull and b ear mark ets: Bull corrections and b ear ral-

lies. Journal of Business & Ec onomic Statistics, 30(3):391–403,

2012. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2012.

680412 .

Maasoumi:1988:MMW

[MN88] Esfandiar Maasoumi and Gerald Nic k elsburg. Multiv ariate

measures of w ell-b eing and an analysis of inequalit y in the

Mic higan data. Journal of Business & Ec onomic Statistics, 6

(3):327–334, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509669 .

Masulis:1995:ODS

[MN95a] Ronald W. Masulis and Victor K. Ng. Ov ernigh t and

da ytime sto c k-return dynamites on the London Sto c k Ex-

c hange: The impacts of “Big Bang” and the 1987 sto c k-

mark et crash. Journal of Business & Ec onomic Statistics, 13

(4):365–378, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524612 .

Miller:1995:UAP

[MN95b] John P

. Miller and P aul Newb old. Uncertain t y ab out the p er-

sistence of economic sho c ks. Journal of Business & Ec onomic

Statistics, 13(4):435–440, 1995. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1995.10524617 .

McCrac k en:2016:FMM

[MN16] Mic hael W. McCrac k en and Serena Ng. FRED-MD: a mon thly

database for macro economic researc h. Journal of Business & Ec o-

nomic Statistics, 34(4):574–589, 2016. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2015.1086655 .

Munro:2020:LD A

[MN20] Ev an Munro and Serena Ng. Laten t Diric hlet analysis of categor-

ical surv ey resp onses. Journal of Business & Ec onomic Statistics,

(2):275–282, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509586 .

McGuc kin:2007:MTU

[MOZ07] Rob ert H. McGuc kin, A taman Ozyildirim, and Victor Zarno witz.

A more timely and useful index of leading indicators. Journal

of Business & Ec onomic Statistics, 25(1):110–120, 2007. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500106000000279 .

Mara v all:1983:PDE

[MP83] Agustin Mara v all and Da vid A. Pierce. Preliminary-data error and

monetary aggregate targeting. Journal of Business & Ec onomic

Statistics, 1(3):179–186, 1983. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1983.10509337 .

Murra y:2005:DPH

[MP05] Christian J. Murra y and Da vid H. P ap ell. Do panels help solv e the

purc hasing p o w er parit y puzzle? Journal of Business & Ec onomic

Statistics, 23(4):410–415, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500105000000072 .

Matsum ura:1991:CPT

[MPTK91] Ella Mae Matsum ura, Rob ert Plan te, Kam-W ah Tsui, and P

. Kan-

nan. Comparativ e p erformance of t w o m uitinomial-based meth-

o ds for obtaining lo w er b ounds on the total o v erstatemen t er-

ror in accoun ting p opulations. Journal of Business & Ec onomic

Statistics, 9(4):423–429, 1991. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1991.10509869 .

Marcellino:2016:STG

[MPV16] Massimiliano Marcellino, Mario P orqueddu, and F abrizio V en-

ditti. Short-term GDP forecasting with a mixed-frequency dy-

namic factor mo del with sto c hastic v olatilit y . Journal of Busi-

ness & Ec onomic Statistics, 34(1):118–127, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1006773.

Monac he:2020:PDR

[MPV20] Da vide Delle Monac he, Iv an P etrella, and F abrizio V enditti. Price

dividend ratio and long-run sto c k returns: a score-driv en state

space mo del. Journal of Business & Ec onomic Statistics, 39

(4):1054–1065, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1763805 .

Masten:2023:ASU

[MPZ23] Matthew A. Masten, Alexandre P oirier, and Linqi Zhang. As-

sessing sensitivit y to unconfoundedness: Estimation and infer-

ence. Journal of Business & Ec onomic Statistics, 42(1):1–

13, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2183212 .

Ma:2022:CQR

[MQZ22] Huijuan Ma, Jing Qin, and Y ong Zhou. F rom conditional quan-

tile regression to marginal quan tile estimation with applica-

tions to missing data and causal inference. Journal of Busi-

ness & Ec onomic Statistics, 41(4):1377–1390, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2140158 .

Miller:1991:QSL

[MR91a] Preston J. Miller and William T. Rob erds. The quan titativ e sig-

nificance of the Lucas critique. Journal of Business & Ec onomic

Statistics, 9(4):361–387, 1991. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1991.10509864 .

Miller:1991:R

[MR91b] Preston J. Miller and William T. Rob erds. Reply

. Journal of

Business & Ec onomic Statistics, 9(4):389, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509866 .

Molinari:2008:C

[MR08] F rancesca Molinari and Adam M. Rosen. Commen t. Journal

of Business & Ec onomic Statistics, 26(3):297–302, 2008. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500108000000088. See

[AL T08a, AL

T08b ].

Meijer:2012:MEE

[MR W12] Erik Meijer, Susann Roh w edder, and T om W ansb eek. Mea-

suremen t error in earnings data: Using a mixture mo del ap-

proac h to com bine surv ey and register data. Journal of Busi-

ness & Ec onomic Statistics, 30(2):191–201, 2012. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1198/jbes.2011.08166 .

Mitc hell:2019:BPM

[MR W19] James Mitc hell, Donald Rob ertson, and Stephen W righ t. R

2

b ounds for predictiv e mo dels: What univ ariate prop erties tell us

ab out m ultiv ariate predictabilit y . Journal of Business & Ec o-

nomic Statistics, 37(4):681–695, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2017.1415909 .

Marshall:1992:PPI

[MRZ92a] Rob ert C. Marshall, Jean-F rancois Ric hard, and Gary A. Zarkin.

P osterior probabilities of the indep endence axiom with nonex-

p erimen tal data (or buc kle up and fan out). Journal of Busi-

ness & Ec onomic Statistics, 10(1):31–44, 1992. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1992.10509883 .

Marshall:1992:R

[MRZ92b] Rob ert C. Marshall, Jean-F rancois Ric hard, and Gary A.

Zarkin. Reply

. Journal of Business & Ec onomic Statistics,

10(1):48–49, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509885 .

Morrison:1988:GNM

[MS88a] Donald G. Morrison and Da vid C. Sc hmittlein. Generalizing the

NBD mo del for customer purc hases: What are the implications

and is it w orth the effort? Journal of Business & Ec onomic

Statistics, 6(2):145–159, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509648.

Morrison:1988:R

[MS88b] Donald G. Morrison and Da vid C. Sc hmittlein. Reply

. Journal

of Business & Ec onomic Statistics, 6(2):165–166, 1988. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1988.10509651 .

Mork:1989:TLC

[MS89] Kn ut An ton Mork and V. Kerry Smith. T esting the life-cycle

h yp othesis with a Norw egian household panel. Journal of Busi-

ness & Ec onomic Statistics, 7(3):287–296, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509738 .

Morrison:1996:PIP

[MS96] Catherine J. Morrison and Am y Ellen Sc h w artz. Public infras-

tructure, priv ate input demand, and economic p erformance in

new England man ufacturing. Journal of Business & Ec onomic

Statistics, 14(1):91–101, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524632 .

Miller:1997:MCH

[MS97] Rob ert A. Miller and Holger Sieg. A micro econometric compar-

ison of household b eha vior b et w een coun tries. Journal of Busi-

ness & Ec onomic Statistics, 15(2):237–253, 1997. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1997.10524703 .

Moulton:1999:OEU

[MS99] Bren t R. Moulton and Kenneth J. Stew art. An o v erview of ex-

p erimen tal U.S. consumer price indexes. Journal of Business

& Ec onomic Statistics, 17(2):141–151, 1999. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1999.10524804 .

Moriarit y:2003:NRS

[MS03] Chris Moriarit y and F ritz Sc heuren. A note on Rubin’s statisti-

cal matc hing using file concatenation with adjusted w eigh ts and

m ultiple imputations. Journal of Business & Ec onomic Statis-

tics, 21(1):65–73, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618766.

Mencia:2018:VRE

[MS18] Ja vier Menc ´ ıa and Enrique Sen tana. V olatilit y-related exc hange

traded assets: an econometric in v estigation. Journal of Busi-

ness & Ec onomic Statistics, 36(4):599–614, 2018. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2016.1216852 .

Mishra:2010:SET

[MSU10] San tosh Mishra, Liang jun Su, and Aman Ullah. Semiparametric

estimator of time series conditional v ariance. Journal of Busi-

ness & Ec onomic Statistics, 28(2):256–274, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08118 .

Mac hak:1983:APT

[MSW83] Joseph A. Mac hak, W. Allen Spiv ey , and William J. W rob-

leski. Analyzing p ermanen t and transien t influences in m ulti-

ple time series mo dels. Journal of Business & Ec onomic Statis-

tics, 1(1):57–65, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509324 .

Mac hak:1985:FTV

[MSW85] Joseph A. Mac hak, W. Allen Spiv ey , and William J. W rob-

leski. A framew ork for time v arying parameter regression

mo deling. Journal of Business & Ec onomic Statistics, 3

(2):104–111, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509437 .

Murph y:1985:EIT

[MT85] Kevin M. Murph y and Rob ert H. T op el. Estimation and inference

in t w o-step econometric mo dels. Journal of Business & Ec onomic

Statistics, 3(4):370–379, 1985. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1985.10509471 .

Morgan:1996:IOC

[MT96] Mic hael S. Morgan and Minakshi T riv edi. Inferring the or-

der of the c hoice pro cess using consumer purc hase histo-

ries. Journal of Business & Ec onomic Statistics, 14(2):

221–229, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524649 .

Morgan:1999:LMC

[MT99] I. G. Morgan and R. G. T rev or. Limit mo v es as cen-

sored observ ations of equilibrium futures price in GAR CH

pro cesses. Journal of Business & Ec onomic Statistics, 17

(4):397–408, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524828 .

Murph y:2002:EIT

[MT02] Kevin M. Murph y and Rob ert H. T op el. Estimation and inference

in t w o-step econometric mo dels. Journal of Business & Ec onomic

Statistics, 20(1):88–97, 2002. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500102753410417 .

McMillen:2003:A T

[MT03] Daniel P

. McMillen and P aul Thorsnes. The aroma of

T acoma. Journal of Business & Ec onomic Statistics, 21

(2):237–246, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288618927 .

Meitz:2006:EMA

[MT06] Mik a Meitz and Timo T er¨ asvirta. Ev aluating mo dels of autore-

gressiv e conditional duration. Journal of Business & Ec onomic

Statistics, 24(1):104–124, 2006. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500105000000081 .

Millimet:2009:SPS

[MT09] Daniel L. Millimet and Rust y Tc hernis. On the sp ecification of

prop ensit y scores, with applications to the analysis of trade p oli-

cies. Journal of Business & Ec onomic Statistics, 27(3):397–415,

2009. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/abs/10.1198/jbes.2009.06045 .

Mum taz:2018:CTU

[MT18] Haro on Mum taz and Konstan tinos Theo doridis. The c hanging

transmission of uncertain t y sho c ks in the U.S. Journal of Busi-

ness & Ec onomic Statistics, 36(2):239–252, 2018. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2016.1147357 .

Maddala:1997:ESR

[MTLJ97] G. S. Maddala, Rob ert P . T rost, Hongyi Li, and F rederic k Joutz.

Estimation of short-run and long-run elasticities of energy demand

from panel data using shrink age estimators. Journal of Busi-

ness & Ec onomic Statistics, 15(1):90–100, 1997. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1997.10524691 .

Morley:2023:SCM

[MTW23] James Morley , T rung Duc T ran, and Benjamin W ong. A simple

correction for missp ecification in trend-cycle decomp ositions with

an application to estimating r *. Journal of Business & Ec onomic

Statistics, 42(2):665–680, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2023.2221974 .

Muller:2014:HCS

[M ¨ ul14a] Ulric h K. M ¨ uller. HA

C corrections for strongly auto corre-

lated time series. Journal of Business & Ec onomic Statis-

tics, 32(3):311–322, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.931238. See commen ts [Kie14, CC14,

Sun14, V og14] and rejoinder [M ¨ ul14b ].

Muller:2014:R

[M ¨ ul14b] Ulric h K. M ¨ uller. Rejoinder. Journal of Business & Ec onomic

Statistics, 32(3):338–340, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.931769. See [M ¨ ul14a ].

Muller:2018:CHI

[M ¨ ul18] Ulric h K. M ¨ uller. Commen t on “HAR Inference: Recommen-

dations for Practice” b y E. Lazarus, D. J. Lewis, J. H. Sto c k

and M. W. W atson. Journal of Business & Ec onomic Statis-

tics, 36(4):563–564, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1497502. See [LLSW18a, W es18a ].

Maeshiro:1988:PED

[MV88] Asatoshi Maeshiro and Shap o or V ali. Pitfalls in the estimation

of a differenced mo del. Journal of Business & Ec onomic Statis-

Nielsen:2007:L W A

[Nie07] Morten Ørregaard Nielsen. Lo cal Whittle analysis of sta-

tionary fractional coin tegration and the implied-realized v olatil-

it y relation. Journal of Business & Ec onomic Statistics, 25

(4):427–446, 2007. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500106000000314 .

Nelson:1984:PUT

[NK84] Charles R. Nelson and Heejo on Kang. Pitfalls in the use of time as

an explanatory v ariable in regression. Journal of Business & Ec o-

nomic Statistics, 2(1):73–82, 1984. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1984.10509371 .

Ng:2008:ER

[NL08] Serena Ng and Arth ur Lewb el. Editors’ rep ort 2007. Journal of

Business & Ec onomic Statistics, 26(4):557, 2008. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500108000000187 .

Ng:2009:ER

[NL09] Serena Ng and Arth ur Lewb el. Editors’ rep ort 2008. Journal of

Business & Ec onomic Statistics, 27(4):566, 2009. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.274er .

Nak am ura:1987:BR

[NNH87] Alice Nak am ura, Masao Nak am ura, and Marilyn Hart. Bo ok

reviews. Journal of Business & Ec onomic Statistics, 5(2):

309–311, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509591 .

Nak am ura:1988:BR

[NNW88] Alice Nak am ura, Masao Nak am ura, and F rank A. W olak.

Bo ok reviews. Journal of Business & Ec onomic Statistics, 6

(4):517–520, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509701 .

Norw o o d:1985:CAS

[Nor85] Janet L. Norw o o d. Commen t: Administrativ e statistics: a

BLS p ersp ectiv e. Journal of Business & Ec onomic Statistics,

3(4):398–400, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509476 .

Normandin:1994:PSE

[Nor94] Mic hel Normandin. Precautionary sa ving: an explanation for ex-

cess sensitivit y of consumption. Journal of Business & Ec onomic

Statistics, 12(2):205–219, 1994. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1994.10510008 .

Nordhaus:1999:BCA

[Nor99] William D. Nordhaus. Bey ond the CPI: an augmen ted cost-

of-living index. Journal of Business & Ec onomic Statistics, 17

(2):182–187, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524808 .

Nelson:1985:NFR

[NP85] Charles R. Nelson and Stephen C. P ec k. The NER

C fan: a ret-

rosp ectiv e analysis of the NER

C summary forecasts. Journal

of Business & Ec onomic Statistics, 3(3):179–187, 1985. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1985.10509450 .

Nijman:1986:CUA

[NP86] T. E. Nijman and F. C. P alm. The construction and use of

appro ximations for missing quarterly observ ations: a mo del-

based approac h. Journal of Business & Ec onomic Statistics,

4(1):47–58, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509493 .

Nijman:1990:P A G

[NP90] Theo E. Nijman and F ranz C. P alm. Predictiv e accuracy gain

from disaggregate sampling in ARIMA mo dels. Journal of Busi-

ness & Ec onomic Statistics, 8(4):405–415, 1990. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1990.10509811 .

Nandram:1997:BAA

[NP97] Balgobin Nandram and Joseph D. P etruccelli. A Ba y esian anal-

ysis of autoregressiv e time series panel data. Journal of Busi-

ness & Ec onomic Statistics, 15(3):328–334, 1997. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1997.10524710 .

Nicoletti:2011:EIP

[NPF11] Cheti Nicoletti, F ranco P eracc hi, and F rancesca F oliano. Es-

timating income p o v ert y in the presence of missing data and

measuremen t error. Journal of Business & Ec onomic Statis-

tics, 29(1):61–72, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2010.07185 .

Nijman:1993:PFF

[NPW93] Theo E. Nijman, F ranz C. P alm, and Christian C. P . W olff.

Premia in forw ard foreign exc hange as unobserv ed comp o-

nen ts: a note. Journal of Business & Ec onomic Statistics, 11

(3):361–365, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509964 .

Nelson:2001:MRS

[NPZ01] Charles R. Nelson, Jerem y Piger, and Eric Ziv ot. Mark o v regime

switc hing and unit-ro ot tests. Journal of Business & Ec onomic

Statistics, 19(4):404–415, 2001. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/07350010152596655 .

Neely:2001:RA V

[NR W01] Christopher J. Neely

, Amlan Ro y , and Charles H. Whiteman.

Risk a v ersion v ersus in tertemp oral substitution. Journal of Busi-

ness & Ec onomic Statistics, 19(4):395–403, 2001. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/07350010152596646 .

Nank ervis:1996:LPB

[NS96] John C. Nank ervis and N. E. Sa vin. The lev el and p o w er of the

b o otstrap t test in the AR(1) mo del with trend. Journal of Busi-

ness & Ec onomic Statistics, 14(2):161–168, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1996.10524642 .

Ni:2005:BEV

[NS05] Sha wn Ni and Dongc h u Sun. Ba y esian estimates for v ector au-

toregressiv e mo dels. Journal of Business & Ec onomic Statistics,

23(1):105–117, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000622 .

Nank ervis:2010:TSC

[NS10] John C. Nank ervis and N. E. Sa vin. T esting for serial corre-

lation: Generalized Andrews–Plob erger tests. Journal of Busi-

ness & Ec onomic Statistics, 28(2):246–255, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08115 .

Narasimham:1988:P A U

[NSR88] Gorti V. L. Narasimham, P

. A. V. B. Sw am y , and R. C. Reed.

Pro ductivit y analysis of U.S. man ufacturing using a sto c hastic-

co efficien ts pro duction function. Journal of Business & Ec onomic

Statistics, 6(3):339–349, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509671 .

Ni:2007:IBE

[NSS07] Sha wn Ni, Dongc h u Sun, and Xiao qian Sun. In trinsic Ba y esian

estimation of v ector autoregression impulse resp onses. Journal

of Business & Ec onomic Statistics, 25(2):163–176, 2007. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500106000000378 .

Nguy en:2022:SRS

[NTGK22] T rong-Nghia Nguy en, Minh-Ngo c T ran, Da vid Guna w an, and

Rob ert Kohn. A statistical recurren t sto c hastic v olatilit y mo del

for sto c k mark ets. Journal of Business & Ec onomic Statistics,

41(2):414–428, 2022. CODEN ???? ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2022.2028631 .

Nelson:1994:QAP

[NTP94] Randy A. Nelson, Tim L. T angua y , and Christopher D. P at-

terson. A qualit y-adjusted price index for p ersonal com-

puters. Journal of Business & Ec onomic Statistics, 12

(1):23–31, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10509988.

Nolte:2012:LSI

[NV12] Ingmar Nolte and V aleri V o ev. Least squares inference on in-

tegrated v olatilit y and the relationship b et w een efficien t prices

and noise. Journal of Business & Ec onomic Statistics, 30(1):94–

108, 2012. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/10473289.

2011.637876 .

Neumark:1991:CWI

[NW91] Da vid Neumark and William L. W asc her. Can w e impro v e up on

preliminary estimates of pa yroll emplo ymen t gro wth? Journal

of Business & Ec onomic Statistics, 9(2):197–205, 1991. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1991.10509845 .

Neumark:1995:MWE

[NW95] Da vid Neumark and William W asc her. Minim um w age effects

on emplo ymen t and sc ho ol enrollmen t. Journal of Business

& Ec onomic Statistics, 13(2):199–206, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524594 .

Nak a jima:2013:BAL

[NW13] Jouc hi Nak a jima and Mik e W est. Ba y esian analysis of laten t

threshold dynamic mo dels. Journal of Business & Ec onomic

Statistics, 31(2):151–164, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.747847 .

Naik:2010:MIB

[NWK10] Prasad A. Naik, Mic hel W edel, and W agner Kamakura. Multi-

index binary resp onse analysis of large data sets. Journal of Busi-

ness & Ec onomic Statistics, 28(1):67–81, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.07170 .

Nolde:2020:CEA

[NZ20] Natalia Nolde and Jin yuan Zhang. Conditional extremes in asym-

metric financial mark ets. Journal of Business & Ec onomic Statis-

tics, 38(1):201–213, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1476248.

Ooms:1997:PCB

[OF97] Marius Ooms and Philip Hans F ranses. On p erio dic correlations

b et w een estimated seasonal and nonseasonal comp onen ts in Ger-

man and U.S. unemplo ymen t. Journal of Business & Ec onomic

Statistics, 15(4):470–481, 1997. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1997.10524725 .

Oh ta:1986:APQ

[OG86] Mak oto Oh ta and Zvi Grilic hes. Automobile prices and qual-

it y: Did the gasoline price increases c hange consumer tastes

in the U.S.? Journal of Business & Ec onomic Statistics, 4

(2):187–198, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509514 .

Ozabaci:2014:ANR

[OHS14] Deniz Ozabaci, Daniel J. Henderson, and Liang jun Su. Ad-

ditiv e nonparametric regression in the presence of endoge-

nous regressors. Journal of Business & Ec onomic Statis-

tics, 32(4):555–575, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.917590 .

Oh ta:1987:GCH

[Oh t87] Mak oto Oh ta. Gasoline cost and hedonic price indexes of U.S.

used cars for 1970–1983: a note. Journal of Business & Ec onomic

Statistics, 5(4):521–528, 1987. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1987.10509620 .

Opsc ho or:2018:NHM

[OJLD18] Anne Opsc ho or, P a w el Jan us, Andr ´ e Lucas, and Dic k V an

Dijk. New HEA

VY mo dels for fat-tailed realized co v ari-

ances and returns. Journal of Business & Ec onomic Statis-

tics, 36(4):643–657, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1245622 .

Okum ura:2011:NEL

[Oku11] Tsunao Okum ura. Nonparametric estimation of lab or supply

and demand factors. Journal of Business & Ec onomic Statistics,

29(1):174–185, 2011. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2010.08068 .

Opsc ho or:2020:CFM

[OLBvD20] Anne Opsc ho or, Andr ´ e Lucas, Istv´ an Barra, and Dic k v an Dijk.

Closed-form m ulti-factor copula mo dels with observ ation-driv en

dynamic factor loadings. Journal of Business & Ec onomic Statis-

tics, 39(4):1066–1079, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2020.1763806 .

Oliv er:1987:BFS

[Oli87] Rob ert M. Oliv er. Ba y esian forecasting with stable sea-

sonal patterns. Journal of Business & Ec onomic Statistics,

5(1):77–85, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509562 .

Oller:1986:NES

[

¨

Oll86] Lars-Erik

¨

Oller. A note on exp onen tially smo othed seasonal

differences. Journal of Business & Ec onomic Statistics, 4

(4):485–489, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509547 .

Olmstead:2009:RFV

[Olm09] Sheila M. Olmstead. Reduced-form v ersus structural mo dels of

w ater demand under nonlinear prices. Journal of Business & Ec o-

nomic Statistics, 27(1):84–94, 2009. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1198/jbes.2009.0007 .

Oomen:2006:C

[Oom06a] Ro el C. A. Oomen. Commen t. Journal of Business & Ec onomic

Statistics, 24(2):195–202, 2006. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500106000000125. See [HL06a, HL06b].

Oomen:2006:PR V

[Oom06b] Ro el C. A. Oomen. Prop erties of realized v ariance under alterna-

tiv e sampling sc hemes. Journal of Business & Ec onomic Statis-

tics, 24(2):219–237, 2006. ISSN 0735-0015 (prin t), 1537-2707

P ak os:2011:EI I

[P ak11] Mic hal P ak os. Estimating in tertemp oral and in tratemp oral sub-

stitutions when b oth income and substitution effects are presen t:

The role of durable go o ds. Journal of Business & Ec onomic

Statistics, 29(3):439–454, 2011. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2009.07046 .

P an tula:1991:ADU

[P an91] Sastry G. P an tula. Asymptotic distributions of unit-ro ot tests

when the pro cess is nearly stationary

. Journal of Business & Ec o-

nomic Statistics, 9(1):63–71, 1991. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1991.10509827 .

P arks:1983:D

[P ar83] Ric hard W. P arks. Discussion. Journal of Business & Ec onomic

Statistics, 1(3):221–225, 1983. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1983.10509344 .

P atterson:1986:SA W

[P at86] Douglas M. P atterson. The sp eed of adjustmen t of w arran t prices

to c hanges in sto c k prices. Journal of Business & Ec onomic Statis-

tics, 4(2):233–241, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509518 .

P atton:2015:C

[P at15] Andrew J. P atton. Commen t. Journal of Business & Ec onomic

Statistics, 33(1):22–24, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.977445. See [A

GO

+

14a, A GO

+

14b ].

P atton:2019:CPM

[P at19] Andrew J. P atton. Comparing p ossibly missp ecified forecasts.

Journal of Business & Ec onomic Statistics, 38(4):796–809, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1585256.

Pfeffermann:1991:SNE

[PB91] Dann y Pfeffermann and Charles H. Barnard. Some new esti-

mators for small-area means with application to the assessmen t

of farmland v alues. Journal of Business & Ec onomic Statis-

tics, 9(1):73–84, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509828 .

Phipps:1995:RES

[PBC95] P olly A. Phipps, Shall J. Butani, and Y oung I. Ch un. Researc h

on establishmen t-surv ey questionnaire design. Journal of Busi-

ness & Ec onomic Statistics, 13(3):337–346, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524607 .

P eters:2006:TCS

[PdV06] Remco T. P eters and Robin G. de Vilder. T esting the con tin uous

semimartingale h yp othesis for the S&P 500. Journal of Busi-

ness & Ec onomic Statistics, 24(4):444–454, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000341 .

P elger:2021:DTS

[P el21] Markus P elger. Discussion of “T ext Selection” b y Bry an Kelly ,

Asaf Manela, and Alan Moreira. Journal of Business & Ec onomic

Statistics, 39(4):880–882, 2021. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2021.1948420. See [KMM21 ].

P ena:1990:IOT

[P e ~ n90] Daniel P e ~ na. Influen tial observ ations in time series. Journal

of Business & Ec onomic Statistics, 8(2):235–241, 1990. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1990.10509795 .

P erron:1990:TUR

[P er90] Pierre P erron. T esting for a unit ro ot in a time series with

a c hanging mean. Journal of Business & Ec onomic Statistics,

8(2):153–162, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509786.

P eters:1984:SNB

[PF84] S. C. P eters and D. A. F reedman. Some notes on the b o otstrap

in regression problems. Journal of Business & Ec onomic Statis-

tics, 2(4):406–409, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509416 .

P ereda-F ernandez:2019:CBR

[PF19] San tiago P ereda-F ern´ andez. Copula-based random effects mo d-

els for clustered data. Journal of Business & Ec onomic Statistics,

39(2):575–588, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1688665 .

P ammer:2000:FPN

[PF A00] Scott E. P ammer, Duncan K. H. F ong, and Stev en F. Arnold.

F orecasting the p enetration of a new pro duct — a Ba y esian

approac h. Journal of Business & Ec onomic Statistics, 18

(4):428–435, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524882 .

Pfeffermann:1991:ESA

[Pfe91a] Dann y Pfeffermann. Estimation and seasonal adjustmen t of p op-

ulation means using data from rep eated surv eys. Journal of Busi-

ness & Ec onomic Statistics, 9(2):163–175, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509840 .

Pfeffermann:1991:R

[Pfe91b] Dann y Pfeffermann. Reply

. Journal of Business & Ec onomic

Statistics, 9(2):177, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509842 .

Pfeffermann:1998:EAS

[PFS98] Dann y Pfeffermann, Moshe F eder, and Da vid Signorelli. Esti-

mation of auto correlations of surv ey errors with application to

trend estimation in small areas. Journal of Business & Ec onomic

Statistics, 16(3):339–348, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524773.

P ace:1993:TPI

[PG93] R. Kelley P ace and Otisy W. Gilley . T ranslating prior in-

formation across sp ecifications to impro v e predictiv e accu-

racy

. Journal of Business & Ec onomic Statistics, 11(3):

301–309, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509957 .

Philip o v:2006:MSV

[PG06] Alexander Philip o v and Mark E. Glic kman. Multiv ariate sto c has-

tic v olatilit y via Wishart pro cesses. Journal of Business & Ec o-

nomic Statistics, 24(3):313–328, 2006. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500105000000306 .

Pierce:1984:SA W

[PGC84] Da vid A. Pierce, Mic hael R. Grup e, and William P

. Clev eland.

Seasonal adjustmen t of the w eekly monetary aggregates: a mo del-

based approac h. Journal of Business & Ec onomic Statistics,

2(3):260–270, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509393 .

P an tula:1994:CUR

[PGFF94] Sastry G. P an tula, Graciela Gonzalez-F arias, and W a yne A.

F uller. A comparison of unit-ro ot test criteria. Journal of Busi-

ness & Ec onomic Statistics, 12(4):449–459, 1994. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1994.10524567 .

Phillips:1987:CFI

[Phi87] Rob ert F. Phillips. Comp osite forecasting: an in tegrated approac h

and optimalit y reconsidered. Journal of Business & Ec onomic

Statistics, 5(3):389–395, 1987. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1987.10509603 .

Phillips:2010:IF G

[Phi10] Rob ert F. Phillips. Iterated feasible generalized least-squares

estimation of augmen ted dynamic panel data mo dels. Journal

of Business & Ec onomic Statistics, 28(3):410–422, 2010. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2009.08106.

P ei:2020:NBC

[PHPY20] Y ouquan P ei, T ao Huang, Heng P eng, and Jinhong Y ou. Net w ork-

based clustering for v arying co efficien t panel data mo dels. Jour-

nal of Business & Ec onomic Statistics, 40(2):578–594, 2020.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1841648 .

Picci:2001:ELS

[Pic01] Lucio Picci. Explaining long- and short-run in teractions in

time series data. Journal of Business & Ec onomic Statistics,

19(1):85–94, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

07350010152472643 .

Pierce:1983:SAM

[Pie83] Da vid A. Pierce. Seasonal adjustmen t of the monetary aggregates:

Summary of the F ederal Reserv e’s Committee Rep ort. Jour-

nal of Business & Ec onomic Statistics, 1(1):37–42, 1983. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1983.10509322 .

Pierce:1984:CSA

[Pie84] Da vid A. Pierce. Commen t: Seasonal adjustmen t-mo dels, as-

sumptions, and criteria. Journal of Business & Ec onomic Statis-

tics, 2(4):340–342, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509406 .

Pisc hk e:1995:MEE

[Pis95] J¨ orn-Steffen Pisc hk e. Measuremen t error and earnings dynamics:

Some estimates from the PSID v alidation study

. Journal of Busi-

ness & Ec onomic Statistics, 13(3):305–314, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524604 .

Phillips:2014:TMH

[PJ14] P eter C. B. Phillips and Sainan Jin. T esting the martin-

gale h yp othesis. Journal of Business & Ec onomic Statis-

tics, 32(4):537–554, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.908780.

P esaran:2020:DQS

[PJ20] M. Hashem P esaran and Ida Johnsson. Double-question sur-

v ey measures for the analysis of financial bubbles and crashes.

Journal of Business & Ec onomic Statistics, 38(2):428–442, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1513845 .

P ei:2022:LPO

[PLCW22] Zh uan P ei, Da vid S. Lee, Da vid Card, and Andrea W e-

b er. Lo cal p olynomial order in regression discon tin uit y de-

signs. Journal of Business & Ec onomic Statistics, 40(3):1259–

1267, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1920961 .

P otiron:2020:LPE

[PM20] Y oann P otiron and P er Mykland. Lo cal parametric estimation in

high frequency data. Journal of Business & Ec onomic Statis-

tics, 38(3):679–692, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2019.1566731 .

Plagb org-Moller:2022:DNR

[PM22] Mikk el Plagb org-Møller. Discussion of “Narrativ e Restrictions

and Pro xies” b y Raffaella Giacomini, T oru Kitaga w a, and

Matthew Read. Journal of Business & Ec onomic Statistics, 40

(4):1434–1437, 2022. CODEN ???? ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2022.2096042. See [GKR22a,

GKR22b ].

P oirier:1989:RB

[P oi89] Dale J. P oirier. A rep ort from the battlefron t. Journal of Busi-

ness & Ec onomic Statistics, 7(1):137–139, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509721 .

P oirier:1991:BVN

[P oi91a] Dale J. P oirier. A Ba y esian view of nominal money and real output

through a new classical macro economic windo w. Journal of Busi-

ness & Ec onomic Statistics, 9(2):125–148, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509835 .

P oirier:1991:RMW

[P oi91b] Dale J. P oirier. Reply: Is m y windo w brok en? Journal of Busi-

ness & Ec onomic Statistics, 9(2):159–161, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509839 .

P oirier:1992:RB

[P oi92] Dale J. P oirier. A return to the battlefron t. Journal of Busi-

ness & Ec onomic Statistics, 10(4):473–474, 1992. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1992.10509926 .

P opkin:1984:BCV

[P op84] Jo el P opkin. The business cycle at v arious stages of pro-

cess. Journal of Business & Ec onomic Statistics, 2(3):

215–223, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509389 .

P orter:2002:ECM

[P or02] Jac k P orter. Effciency of co v ariance matrix estimators for max-

im um lik eliho o d estimation. Journal of Business & Ec onomic

Statistics, 20(3):431–440, 2002. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500102288618559 .

P orter:2018:CSE

[P or18] Jac k P orter. Commen t on “Simple Estimators for In v ert-

ible Index Mo dels”. Journal of Business & Ec onomic Statis-

tics, 36(1):16–17, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1396989. See [AIPR18b, AIPR18a ].

P oskitt:2000:SCD

[P os00] D. S. P oskitt. Strongly consisten t determination of coin tegrating

rank via canonical correlations. Journal of Business & Ec onomic

Statistics, 18(1):77–90, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524849.

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2012.697851 .

P enaranda:2022:NST

[PRPS22] F rancisco P e ~ naranda, Juan M. Ro dr ´ ıguez-P o o, and Stefan Sp er-

lic h. Nonparametric sp ecification testing of conditional asset

pricing mo dels. Journal of Business & Ec onomic Statistics, 40

(4):1455–1469, 2022. CODEN ???? ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2021.1933500 .

P astorello:2000:SIR

[PR T00] Sergio P astorello, Eric Renault, and Nizar T ouzi. Statistical

inference for random-v ariance option pricing. Journal of Busi-

ness & Ec onomic Statistics, 18(3):358–367, 2000. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.2000.10524876 .

P alum b o:2006:RBR

[PR W06] Mic hael P alum b o, Jerem y Rudd, and Karl Whelan. On the rela-

tionships b et w een real consumption, income, and w ealth. Jour-

nal of Business & Ec onomic Statistics, 24(1):1–11, 2006. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500105000000225 .

P erraudin:1992:CCC

[PS92] William R. M. P erraudin and Ben t E. Sorensen. The credit-

constrained consumer: an empirical study of demand and supply

in the loan mark et. Journal of Business & Ec onomic Statistics,

10(2):179–192, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509897 .

P etersen:1996:WSI

[PS96] Bruce P etersen and Stev en Strongin. Wh y are some industries

more cyclical than others? Journal of Business & Ec onomic

Statistics, 14(2):189–198, 1996. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1996.10524645 .

P ark er:2016:IUC

[PS16] Jason P ark er and Donggyu Sul. Iden tification of unkno wn com-

mon factors: Leaders and follo w ers. Journal of Business & Ec o-

nomic Statistics, 34(2):227–239, 2016. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2015.1026439 .

Psaradakis:2016:UBT

[Psa16] Zac harias Psaradakis. Using the b o otstrap to test for symmetry

under unkno wn dep endence. Journal of Business & Ec onomic

Statistics, 34(3):406–415, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1043368 .

P anagiotelis:2014:AAM

[PSD14] Anastasios P anagiotelis, Mic hael S. Smith, and P eter J. Danaher.

F rom Amazon to Apple: Mo deling online retail sales, purc hase

incidence, and visit b eha vior. Journal of Business & Ec onomic

Statistics, 32(1):14–29, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.835729 .

P ak el:2020:FVD

[PSSE20] Ca vit P ak el, Neil Shephard, Kevin Sheppard, and Rob ert F. En-

gle. Fitting v ast dimensional time-v arying co v ariance mo dels.

Journal of Business & Ec onomic Statistics, 39(3):652–668, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1713795 .

P aap:2009:DLI

[PSvD09] Ric hard P aap, Rene Segers, and Dic k v an Dijk. Do leading in-

dicators lead p eaks more than troughs? Journal of Business

& Ec onomic Statistics, 27(4):528–543, 2009. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.07061 .

P esaran:2004:MRI

[PSW04a] M. Hashem P esaran, Til Sc h uermann, and Scott M. W einer. Mo d-

eling regional in terdep endencies using a global error-correcting

macro econometric mo del. Journal of Business & Ec onomic Statis-

tics, 22(2):129–162, 2004. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000019. See commen ts [Bal04, DL04, Joh04,

W al04] and rejoinder [PSW04b].

P esaran:2004:R

[PSW04b] M. Hashem P esaran, Til Sc h uermann, and Scott M. W einer.

Rejoinder. Journal of Business & Ec onomic Statistics, 22

(2):175–181, 2004. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000064. See [PSW04a, Bal04, DL04, Joh04, W al04 ].

P esaran:1992:SNT

[PT92] M. Hashem P esaran and Allan Timmermann. A simple non-

parametric test of predictiv e p erformance. Journal of Business

& Ec onomic Statistics, 10(4):461–465, 1992. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1992.10509922 .

P olson:2000:BPS

[PT00] Nic holas G. P olson and Bernard V. T ew. Ba y esian p ortfo-

lio selection: an empirical analysis of the S&P 500 Index

1970–1996. Journal of Business & Ec onomic Statistics, 18

(2):164–173, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524859 .

P oirier:2003:PDO

[PT03] Dale J. P oirier and Justin L. T obias. On the predictiv e dis-

tributions of outcome gains in the presence of an uniden ti-

fied parameter. Journal of Business & Ec onomic Statistics, 21

(2):258–268, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288618945 .

P atton:2011:POG

[PT11] Andrew J. P atton and Allan Timmermann. Predictabilit y of

output gro wth and inflation: a m ulti-horizon surv ey approac h.

Journal of Business & Ec onomic Statistics, 29(3):397–410, 2011.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2010.08347 .

P atton:2012:FR T

[PT12a] Andrew J. P atton and Allan Timmermann. F orecast ratio-

nalit y tests based on m ulti-horizon b ounds. Journal of Busi-

ness & Ec onomic Statistics, 30(1):1–17, 2012. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2012.634337. See commen ts

[Cro12, Lah12, Ros12, HRvD12, W es12] and rejoinder [PT12b ].

P atton:2012:R

[PT12b] Andrew J. P atton and Allan Timmermann. Rejoinder. Jour-

nal of Business & Ec onomic Statistics, 30(1):36–40, 2012. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2012.634354 .

P etten uzzo:2017:FMV

[PT17] Da vide P etten uzzo and Allan Timmermann. F orecasting macro e-

conomic v ariables under mo del instabilit y . Journal of Business

& Ec onomic Statistics, 35(2):183–201, 2017. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1051183 .

Pustejo vsky:2018:SSM

[PT18] James E. Pustejo vsky and Elizab eth Tipton. Small-sample meth-

o ds for cluster-robust v ariance estimation and h yp othesis test-

ing in fixed effects mo dels. Journal of Business & Ec onomic

Statistics, 36(4):672–683, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1247004. See corrigendum [PT23 ].

Pustejo vsky:2023:CSS

[PT23] James E. Pustejo vsky and Elizab eth Tipton. Corrigendum:

Small sample metho ds for cluster-robust v ariance estimation and

h yp othesis testing in fixed effects mo dels. Journal of Busi-

ness & Ec onomic Statistics, 41(2):650–652, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2174123. See [PT18 ].

P oirier:1986:DTN

[PTZ86] Dale J. P oirier, Mario D. T ello, and Stanley E. Zin. A

diagnostic test for normalit y within the p o w er exp onen tial

family

. Journal of Business & Ec onomic Statistics, 4(3):

359–373, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509532.

P erron:1992:NLS

[PV92a] Pierre P erron and Timoth y J. V ogelsang. Nonstationar-

it y and lev el shifts with an application to purc hasing p o w er

parit y . Journal of Business & Ec onomic Statistics, 10(3):

301–320, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509907 .

P erron:1992:TUR

[PV92b] Pierre P erron and Timoth y J. V ogelsang. T esting for a unit

ro ot in a time series with a c hanging mean: Corrections and

extensions. Journal of Business & Ec onomic Statistics, 10

(4):467–470, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509923 .

P aap:2003:BEM

[PV03] Ric hard P aap and Herman K. V an Dijk. Ba y es estimates of

Mark o v trends in p ossibly coin tegrated series. Journal of Busi-

ness & Ec onomic Statistics, 21(4):547–563, 2003. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500103288619296 .

Psaradakis:2022:UT A

[PV22] Zac harias Psaradakis and Mari´ an V´ avra. Using triples to as-

sess symmetry under w eak dep endence. Journal of Business

& Ec onomic Statistics, 40(4):1538–1551, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1939037 .

P ark er:2006:SCC

[PvP06] Simon C. P ark er and C. Mirjam v an Praag. Sc ho oling, capital

constrain ts, and en trepreneurial p erformance. Journal of Busi-

ness & Ec onomic Statistics, 24(4):416–431, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500106000000215 .

P endakur:2010:GCG

[PW10] Krishna P endakur and Simon W o o dco c k. Glass ceilings or glass

do ors? W age disparit y within and b et w een firms. Journal of Busi-

ness & Ec onomic Statistics, 28(1):181–189, 2010. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08124.

P atton:2022:TUH

[PW22] Andrew J. P atton and Brian M. W eller. T esting for unob-

serv ed heterogeneit y via k -means clustering. Journal of Busi-

ness & Ec onomic Statistics, 41(3):737–751, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2061983 .

P an:2021:PPD

[PX21] Zhew en P an and Jianh ui Xie. ℓ

1

-P enalized pairwise dif-

ference estimation for a high-dimensional censored regression

mo del. Journal of Business & Ec onomic Statistics, 41(2):283–

297, 2021. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.2013243 .

P elger:2022:ISP

[PX22a] Markus P elger and Ruo xuan Xiong. In terpretable sparse pro x-

imate factors for large dimensions. Journal of Business &

Ec onomic Statistics, 40(4):1642–1664, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1961786 .

P elger:2022:SVF

[PX22b] Markus P elger and Ruo xuan Xiong. State-v arying factor mo d-

els of large dimensions. Journal of Business & Ec onomic Statis-

tics, 40(3):1315–1333, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1927744 .

Phillips:2006:C

[PY06] P eter C. B. Phillips and Jun Y u. Commen t. Journal of Business &

Ec onomic Statistics, 24(2):202–208, 2006. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500106000000116. See [HL06a, HL06b ].

P erron:2009:TST

[PY09] Pierre P erron and T omo y oshi Y abu. T esting for shifts in trend

with an in tegrated or stationary noise comp onen t. Journal of

Business & Ec onomic Statistics, 27(3):369–396, 2009. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2009.07268.

P oskitt:2017:V AM

[PY17] D. S. P oskitt and W en ying Y ao. V ector autoregressions and

macro economic mo deling: an error taxonom y . Journal of Busi-

ness & Ec onomic Statistics, 35(3):407–419, 2017. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1077139 .

P erron:2019:TCF

[PY19] Pierre P erron and Y ohei Y amamoto. T esting for c hanges in fore-

casting p erformance. Journal of Business & Ec onomic Statistics,

39(1):148–165, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1641410 .

P atel:1990:SPT

[PZ90] Ja y endu P atel and Ric hard Zec khauser. Shared price trends: Ev-

idence from U.S. cities and OECD coun tries. Journal of Busi-

ness & Ec onomic Statistics, 8(2):179–189, 1990. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1990.10509789 .

P oirier:2019:EMM

[PZ19] Alexandre P oirier and Nicolas L. Ziebarth. Estimation of mo d-

els with m ultiple-v alued explanatory v ariables. Journal of Busi-

ness & Ec onomic Statistics, 37(4):586–597, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1391694 .

P an:2020:SEC

[PZZ20] Zhew en P an, Xian b o Zhou, and Y ahong Zhou. Semiparametric

estimation of a censored regression mo del sub ject to nonparamet-

ric sample selection. Journal of Business & Ec onomic Statistics,

40(1):141–151, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1784746 .

Qi:1999:NPS

[Qi99] Min Qi. Nonlinear predictabilit y of sto c k returns using finan-

cial and economic v ariables. Journal of Business & Ec onomic

Statistics, 17(4):419–429, 1999. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1999.10524830.

Ra yner:1990:BVP

[Ra y90] Rob ert K. Ra yner. Bo otstrapping p v alues and p o w er in the

first-order autoregression: a Mon te Carlo in v estigation. Journal

of Business & Ec onomic Statistics, 8(2):251–263, 1990. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1990.10509797 .

Reic hert:1983:ECI

[R CW83] Alan K. Reic hert, Chien-Ching Cho, and George M. W agner.

An examination of the conceptual issues in v olv ed in dev eloping

credit-scoring mo dels. Journal of Business & Ec onomic Statis-

tics, 1(2):101–114, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509329 .

Rotem b erg:1995:MOP

[RDP95] Julio J. Rotem b erg, John C. Driscoll, and James M. P oterba.

Money

, output, and prices: Evidence from a new monetary

aggregate. Journal of Business & Ec onomic Statistics, 13

(1):67–83, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524580 .

Russell:2005:DSC

[RE05] Jeffrey R. Russell and Rob ert F. Engle. A discrete-state

con tin uous-time mo del of financial transactions prices and

times. Journal of Business & Ec onomic Statistics, 23(2):

166–180, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000541 .

Rangel:2012:FSG

[RE12] Jos ´ e Gonzalo Rangel and Rob ert F. Engle. The factor-spline-

GAR CH mo del for high and lo w frequency correlations. Journal

of Business & Ec onomic Statistics, 30(1):109–124, 2012. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2012.643132 .

Reinsdorf:1999:USD

[Rei99] Marshall B. Reinsdorf. Using scanner data to construct CP1 basic

comp onen t indexes. Journal of Business & Ec onomic Statistics,

17(2):152–160, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524805.

Rendon:2007:D WE

[Ren07] S ´ ılvio Rendon. Do es w ealth explain blac k-white differences in

early emplo ymen t careers? Journal of Business & Ec onomic

Statistics, 25(4):484–500, 2007. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500107000000124 .

Ren:2023:MA C

[Ren23] Jiy ang Ren. Mo del-assisted complier a v erage treatmen t effect es-

timates in randomized exp erimen ts with noncompliance. Journal

of Business & Ec onomic Statistics, 42(2):707–718, 2023. CO-

DEN ???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2023.2224851 .

Ro y:2001:EA T

[RF01] Anindy a Ro y and W a yne A. F uller. Estimation for autoregressiv e

time series with a ro ot near 1. Journal of Business & Ec onomic

Statistics, 19(4):482–493, 2001. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/07350010152596736 .

Robbins:2015:CCM

[RF15] Mic hael W. Robbins and Thomas J. Fisher. Cross-correlation ma-

trices for tests of indep endence and causalit y b et w een t w o m ul-

tiv ariate time series. Journal of Business & Ec onomic Statis-

tics, 33(4):459–473, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.962699 .

Rusec k aite:2020:FMA

[RF G20] Aiste Rusec k aite, Dennis F ok, and P eter Go os. Flexible mixture-

amoun t mo dels using m ultiv ariate Gaussian pro cesses. Jour-

nal of Business & Ec onomic Statistics, 38(2):257–271, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1497506 .

Ro osen:2004:TML

[RH04] Jutta Ro osen and Da vid A. Hennessy . T esting for the monotone

lik eliho o d ratio assumption. Journal of Business & Ec onomic

Statistics, 22(3):358–366, 2004. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000235 .

Rossi:2012:SFT

[RI12] Barbara Rossi and A tsushi Inoue. Out-of-sample forecast tests ro-

bust to the c hoice of windo w size. Journal of Business & Ec onomic

Statistics, 30(3):432–453, 2012. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.693850 .

Ric hardson:1993:TCS

[Ric93] Matthew Ric hardson. T emp orary comp onen ts of sto c k prices:

a Sk eptic’s view. Journal of Business & Ec onomic Statistics,

11(2):199–207, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509948 .

Rilstone:1991:SMC

[Ril91] P aul Rilstone. Some Mon te Carlo evidence on the rela-

tiv e efficiency of parametric and semiparametric EGLS esti-

mators. Journal of Business & Ec onomic Statistics, 9(2):

179–187, 1991. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1991.10509843 .

Ritc hey:1986:A CS

[Rit86] Rob ert J. Ritc hey . An application of the c hi-squared go o dness-

of-fit test to discrete common sto c k returns. Journal of Busi-

ness & Ec onomic Statistics, 4(2):243–254, 1986. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1986.10509519 .

Reic hold:2023:BIC

[RJ23] Karsten Reic hold and Carsten Jen tsc h. Bo otstrap inference in

coin tegrating regressions: T raditional and self-normalized test

statistics. Journal of Business & Ec onomic Statistics, 42(3):970–

983, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2271538 .

Reh:2022:PGM

[RKL22] Laura Reh, F abian Kr ¨ uger, and Roman Liesenfeld. Predict-

ing the global minim um v ariance p ortfolio. Journal of Busi-

ness & Ec onomic Statistics, 41(2):440–452, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2035226 .

Rysca v age:1984:C

[RL84] P aul Rysca v age and Enrique Lamas. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 2(4):398–399, 1984. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1984.10509414 .

Racine:2022:OMA

[RL YZ22] Jeffrey S. Racine, Qi Li, Dalei Y u, and Li Zheng. Optimal

mo del a v eraging of mixed-data k ernel-w eigh ted spline regres-

sions. Journal of Business & Ec onomic Statistics, 41(4):1251–

1261, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2118126 .

Rose:1988:STS

[RMS88] Elizab eth L. Rose, Joseph A. Mac hak, and W. Allen Spiv ey . A

surv ey of the teac hing of statistics in M.B.A. programs. Journal

of Business & Ec onomic Statistics, 6(2):273–282, 1988. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1988.10509661 .

Robinson:1998:C

[Rob98] P

. M. Robinson. Commen t. Journal of Business & Ec onomic

Statistics, 16(3):276–279, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524765 .

Ro dgers:1984:ESM

[Ro d84] Willard L. Ro dgers. An ev aluation of statistical matc hing. Jour-

nal of Business & Ec onomic Statistics, 2(1):91–102, 1984. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1984.10509373 .

Ro drigues:2016:MEP

[Ro d16] Jo~ ao D. F. Ro drigues. Maxim um-en trop y prior uncertain t y and

correlation of statistical economic data. Journal of Business

& Ec onomic Statistics, 34(3):357–367, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1038545.

Rogers:1987:UTP

[Rog87] Rob ert P

. Rogers. Unobserv able transactions price and the

measuremen t of a supply and demand mo del for the Ameri-

can steel industry

. Journal of Business & Ec onomic Statistics,

5(3):407–415, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509605 .

Rosen:1984:C

[Ros84] Sherwin Rosen. Commen t. Journal of Business & Ec onomic

Statistics, 2(4):395–397, 1984. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1984.10509413 .

Rossi:1986:C

[Ros86] P eter E. Rossi. Commen t. Journal of Business & Ec onomic Statis-

tics, 4(4):421–422, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509540 .

Rossana:1998:SIP

[Ros98] Rob ert J. Rossana. Structural instabilit y and the pro duction-

smo othing mo del of in v en tories. Journal of Business & Ec onomic

Statistics, 16(2):206–215, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524754 .

Rossi:2005:CIH

[Ros05] Barbara Rossi. Confidence in terv als for half-life deviations from

purc hasing p o w er parit y . Journal of Business & Ec onomic Statis-

tics, 23(4):432–442, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500105000000027 .

Rosk elley:2008:CRR

[Ros08] Kenneth D. Rosk elley

. Crom w ell’s rule and the role of the prior in

the economic metric. Journal of Business & Ec onomic Statistics,

26(2):227–236, 2008. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500107000000160 .

Rossi:2012:C

[Ros12] Barbara Rossi. Commen t. Journal of Business & Ec onomic

Statistics, 30(1):25–29, 2012. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.634343. See [PT12a, PT12b ].

Rossi:2014:C

[Ros14] Barbara Rossi. Commen t. Journal of Business & Ec onomic

Statistics, 32(4):510–514, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.956875. See [A

GO

+

14a, A GO

+

14b ].

Rothe:2015:DCE

[Rot15] Christoph Rothe. Decomp osing the comp osition effect: The

role of co v ariates in determining b et w een-group differences in

economic outcomes. Journal of Business & Ec onomic Statis-

tics, 33(3):323–337, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.948959 .

Rouse:1995:DDE

[Rou95] Cecilia Elena Rouse. Demo cratization or div ersion? The effect of

comm unit y colleges on educational attainmen t. Journal of Busi-

ness & Ec onomic Statistics, 13(2):217–224, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524596 .

Ramsey:1994:CNM

[RR94] James B. Ramsey and Philip Rothman. Commen t on “nonlinear

monetary dynamics” b y DeCoster and Mitc hell. Journal of Busi-

ness & Ec onomic Statistics, 12(1):135–136, 1994. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1994.10509997 .

Roth w ell:1997:OLN

[RR97] Geoffrey Roth w ell and John Rust. On the optimal lifetime of n u-

clear p o w e plan ts. Journal of Business & Ec onomic Statistics,

15(2):195–208, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524700 .

Rubio-Ramirez:2022:CNR

[RR22] Juan Rubio-Ram ´ ırez. Commen ts on “Narrativ e Restrictions and

Pro xies” b y Giacomini, Kitaga w a, and Read. Journal of Busi-

ness & Ec onomic Statistics, 40(4):1426–1428, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2102021. See [GKR22a, GKR22b ].

Rao:1992:CSE

[RS92] D. S. Prasada Rao and E. A. Selv anathan. Computation of stan-

dard errors for Geary–Khamis parities and in ternational prices: a

sto c hastic approac h. Journal of Business & Ec onomic Statistics,

10(1):109–115, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509891 .

Ra j:1994:TBA

[RS94a] Baldev Ra j and Daniel J. Slottje. The trend b eha vior of alterna-

tiv e income inequalit y measures in the United States from 1947–

1990 and the structural break. Journal of Business & Ec onomic

Statistics, 12(4):479–487, 1994. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1994.10524570 .

Ryu:1994:CSV

[RS94b] Hang K. Ryu and Daniel J. Slottje. Co ordinate space v er-

sus index space represen tations as estimation metho ds: an ap-

plication to ho w macro activit y affects the U.S. income dis-

tribution. Journal of Business & Ec onomic Statistics, 12

(2):243–251, 1994. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1994.10510011 .

Rossana:1995:T AE

[RS95] Rob ert J. Rossana and John J. Seater. T emp oral aggregation and

economic time series. Journal of Business & Ec onomic Statistics,

13(4):441–451, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524618 .

Rungsuriy a wib o on:2007:DEE

[RS07] Supa w at Rungsuriy a wib o on and Spiro E. Stefanou. Dynamic ef-

ficiency estimation. Journal of Business & Ec onomic Statistics,

25(2):226–238, 2007. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500106000000288.

331–338, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524772 .

Rudebusc h:2009:FRP

[R W09] Glenn D. Rudebusc h and John C. Williams. F orecasting re-

cessions: The puzzle of the enduring p o w er of the yield curv e.

Journal of Business & Ec onomic Statistics, 27(4):492–503, 2009.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1198/jbes.2009.07213 .

Ruf:2022:HLR

[R W22] Johannes Ruf and W eiguan W ang. Hedging with linear regres-

sions and neural net w orks. Journal of Business & Ec onomic

Statistics, 40(4):1442–1454, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1931241 .

Ren:2022:GA G

[RZLH22] Yimeng Ren, Xuening Zh u, Xiaoling Lu, and Guan yu Hu. Graph-

ical assistan t group ed net w ork autoregression mo del: a Ba y esian

nonparametric recourse. Journal of Business & Ec onomic Statis-

tics, 42(1):49–63, 2022. CODEN ???? ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2022.2143784 .

Saba v ala:1988:C

[Sab88] Darius J. Saba v ala. Commen t. Journal of Business & Ec onomic

Statistics, 6(2):161–162, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509649 .

Sacerdote:2013:C

[Sac13] Bruce Sacerdote. Commen t. Journal of Business & Ec onomic

Statistics, 31(3):275, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2013.792263. See [GPI13b, GPI13a ].

Salemi:1995:RPF

[Sal95] Mic hael K. Salemi. Rev ealed preference of the F ederal Reserv e:

Using in v erse-con trol theory to in terpret the p olicy equation of a

v ector autoregression. Journal of Business & Ec onomic Statistics,

13(4):419–433, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524616 .

Sande:1988:C

[San88] I. G. Sande. Commen t. Journal of Business & Ec onomic Statis-

tics, 6(3):296–297, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509664 .

San tAnna:2017:TUR

[San17] P edro H. C. San t’Anna. T esting for uncorrelated residu-

als in dynamic coun t mo dels with an application to corp o-

rate bankruptcy

. Journal of Business & Ec onomic Statis-

tics, 35(3):349–358, 2017. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1102732 .

San tAnna:2020:NTT

[San20a] P edro H. C. San t’Anna. Nonparametric tests for treatmen t effect

heterogeneit y with duration outcomes. Journal of Business &

Ec onomic Statistics, 39(3):816–832, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1737080 .

San tos:2020:IDS

[San20b] Carlos Daniel San tos. Iden tifying demand sho c ks from pro duction

data. Journal of Business & Ec onomic Statistics, 38(1):93–106,

2020. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1458622 .

Sc hmidt:1992:C

[SA W92] P eter Sc hmidt, Seung C. Ahn, and Donald Wyho wski. Commen t.

Journal of Business & Ec onomic Statistics, 10(1):10–14, 1992.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

www.tandfonline.com/doi/abs/10.1080/07350015.1992.10509878 .

Stefanski:1988:BR

[SB88a] L. A. Stefanski and Bruce L. Bo w erman. Bo ok reviews. Journal

of Business & Ec onomic Statistics, 6(3):399–400, 1988. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1988.10509678 .

Sw am y:1988:C

[SB88b] P

. A. V. B. Sw am y and J. R. Barth. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 6(4):473–474, 1988. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1988.10509694 .

Steinhorst:1989:AIF

[SB89a] R. Kirk Steinhorst and C. Randall By ers. An alternativ e in ter-

pretation of F reedman’s nonresp onse case study

. Journal of Busi-

ness & Ec onomic Statistics, 7(1):27–28, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509707 .

Steinhorst:1989:R

[SB89b] R. Kirk Steinhorst and C. Randall By ers. Reply

. Journal of

Business & Ec onomic Statistics, 7(1):33, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509710 .

Sun:2019:INB

[SB19] Zhen ting Sun and Brendan K. Beare. Impro v ed nonparametric

b o otstrap tests of Lorenz dominance. Journal of Business & Ec o-

nomic Statistics, 39(1):189–199, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2019.1647214 .

Stuttgen:2018:SRM

[SBK18] P eter St ¨ uttgen, P eter Boat wrigh t, and Joseph B. Kadane. Sto c k-

outs and resto c king: Monitoring the retailer from the sup-

plier’s p ersp ectiv e. Journal of Business & Ec onomic Statis-

tics, 36(3):471–482, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1200982 .

Seetharaman:2003:PHM

[SC03] P

. B. Seetharaman and Pradeep K. Chin tagun ta. The prop or-

tional hazard mo del for purc hase timing. Journal of Business

& Ec onomic Statistics, 21(3):368–382, 2003. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500103288619025.

Su:2017:TTD

[SC17] F ei Su and Kung-Sik Chan. T esting for threshold diffusion.

Journal of Business & Ec onomic Statistics, 35(2):218–227, 2017.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2015.

1073594 .

Sc hmittlein:1983:SSP

[Sc h83] Da vid C. Sc hmittlein. Some sampling prop erties of a mo del for

income distribution. Journal of Business & Ec onomic Statis-

tics, 1(2):147–153, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509333 .

Sc hafer:1987:MED

[Sc h87] Daniel W. Sc hafer. Measuremen t-error diagnostics and the sex

discrimination problem. Journal of Business & Ec onomic Statis-

tics, 5(4):529–537, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509621 .

Sc heuren:1988:C

[Sc h88] F ritz Sc heuren. Commen t. Journal of Business & Ec onomic

Statistics, 6(3):298–299, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509665 .

Sc h w ert:1989:TUR

[Sc h89] G. William Sc h w ert. T ests for unit ro ots: a Mon te Carlo

in v estigation. Journal of Business & Ec onomic Statistics, 7

(2):147–159, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509723 .

Sc h w ert:2002:TUR

[Sc h02] G. William Sc h w ert. T ests for unit ro ots. Journal of Busi-

ness & Ec onomic Statistics, 20(1):5–17, 2002. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102753410354 .

Scotti:2014:C

[Sco14] Chiara Scotti. Commen t. Journal of Business & Ec onomic Statis-

tics, 32(4):504–506, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.956873. See [A

GO

+

14a, A GO

+

14b ].

Shen:2020:MTI

[SCS20] Zhouyu Shen, Y u Chen, and Ruxin Shi. Mo deling tail index with

autoregressiv e conditional P areto mo del. Journal of Business &

Ec onomic Statistics, 40(1):458–466, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1832504 .

Sen:1987:STS

[SD87] D. L. Sen and D. A. Dic k ey . Symmetric test for second differ-

encing in univ ariate time series. Journal of Business & Ec onomic

Statistics, 5(4):463–473, 1987. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1987.10509615 .

Seater:1993:WTT

[Sea93] John J. Seater. W orld temp erature-trend uncertain ties and their

implications for economic p olicy

. Journal of Business & Ec onomic

Statistics, 11(3):265–277, 1993. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1993.10509954 .

Selv anathan:1989:NSA

[Sel89] E. A. Selv anathan. A note on the sto c hastic approac h to in-

dex n um b ers. Journal of Business & Ec onomic Statistics, 7

(4):471–474, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509759 .

Sen:2003:UR T

[Sen03] Amit Sen. On unit-ro ot tests when the alternativ e is a trend-break

stationary pro cess. Journal of Business & Ec onomic Statistics,

21(1):174–184, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618874 .

Seo:2020:R TE

[Seo20] Ju w on Seo. Randomization tests for equalit y in dep endence

structure. Journal of Business & Ec onomic Statistics, 39(4):

1026–1037, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1753527.

Seo:2023:TBB

[Seo23] Ju w on Seo. Tie-break b o otstrap for nonparametric rank statis-

tics. Journal of Business & Ec onomic Statistics, 42(2):615–

627, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2210181 .

Serletis:1988:ERB

[Ser88a] Ap ostolos Serletis. The empirical relationship b et w een money ,

prices, and income revisited. Journal of Business & Ec onomic

Statistics, 6(3):351–358, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509672 .

Serletis:1988:TFF

[Ser88b] Ap ostolos Serletis. T ranslog flexible functional forms and substi-

tutabilit y of monetary assets. Journal of Business & Ec onomic

Statistics, 6(1):59–67, 1988. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1988.10509637 .

Serletis:1995:R WB

[Ser95] Ap ostolos Serletis. Random w alks, breaking trend functions, and

the c haotic structure of the v elo cit y of money

. Journal of Busi-

ness & Ec onomic Statistics, 13(4):453–465, 1995. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1995.10524619 .

Salinas:1987:MPM

[SH87] T eresita S. Salinas and Stev en C. Hillmer. MulticolIinear-

it y problems in mo deling time series with trading-da y v ari-

ation. Journal of Business & Ec onomic Statistics, 5(3):

431–436, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509608 .

Silv er:2005:FMI

[SH05] Mic k Silv er and Saeed Hera vi. A failure in the measuremen t

of inflation. Journal of Business & Ec onomic Statistics, 23

(3):269–281, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000343.

Silv er:2007:DBH

[SH07] Mic k Silv er and Saeed Hera vi. The difference b et w een hedonic

imputation indexes and time dumm y hedonic indexes. Journal

of Business & Ec onomic Statistics, 25(2):239–246, 2007. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500106000000486 .

Samadi:2023:RRE

[SH23] S. Y aser Samadi and H. M. Wiran the B. Herath. Reduced-

rank en v elop e v ector autoregressiv e mo del. Journal of Busi-

ness & Ec onomic Statistics, 42(3):918–932, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2260862 .

Shea:1992:BEH

[She92] Gary S. Shea. Benc hmarking the exp ectations h yp othesis

of the in terest-rate term structure: an analysis of coin tegra-

tion v ectors. Journal of Business & Ec onomic Statistics, 10

(3):347–366, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509910 .

Shea:1993:IO A

[She93] John Shea. The input-output approac h to instrumen t se-

lection. Journal of Business & Ec onomic Statistics, 11(2):

145–155, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509943 .

Shen:2019:EID

[She19] Sh u Shen. Estimation and inference of distributional partial ef-

fects: Theory and application. Journal of Business & Ec onomic

Statistics, 37(1):54–66, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1272458 .

Shiv ely:2000:SCS

[Shi00] Philip A. Shiv ely . Stationary comp onen ts in sto c k prices: an

exact p oin t wise most p o w erful in v arian t test. Journal of Busi-

ness & Ec onomic Statistics, 18(4):489–496, 2000. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.2000.10524887.

Shin:2001:T AP

[SL01] Dong W an Shin and Oeso ok Lee. T ests for asymmetry in p ossibly

nonstationary time series data. Journal of Business & Ec onomic

Statistics, 19(2):233–244, 2001. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500101316970458 .

Sun:2011:DDB

[SL11] Yiguo Sun and Qi Li. Data-driv en bandwidth selection for nonsta-

tionary semiparametric mo dels. Journal of Business & Ec onomic

Statistics, 29(4):541–551, 2011. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2011.09159 .

Seng:2020:SEM

[SL20] Loraine Seng and Jialiang Li. Structural equation mo del a v-

eraging: Metho dology and application. Journal of Business &

Ec onomic Statistics, 40(2):815–828, 2020. CODEN RFSCFJ.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1870479 .

Slesnic k:1998:ODR

[Sle98] Daniel T. Slesnic k. Are our data relev an t to the theory? The

case of aggregate consumption. Journal of Business & Ec onomic

Statistics, 16(1):52–61, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524734 .

So:1998:SVM

[SLL98] Mik e Ec. P

. So, K. Lam, and W. K. Li. A sto c hastic v olatilit y

mo del with Mark o v switc hing. Journal of Business & Ec onomic

Statistics, 16(2):244–253, 1998. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1998.10524758 .

Slottje:1987:RPC

[Slo87] D. J. Slottje. Relativ e price c hanges and inequalit y in the size

distribution of v arious comp onen ts of income. Journal of Busi-

ness & Ec onomic Statistics, 5(1):19–26, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509556.

Sw am y:1983:FRZ

[SM83] P

. A. V. B. Sw am y and J. S. Meh ta. F urther results on Zell-

ner’s minim um exp ected loss and full information maxim um lik e-

liho o d estimators for undersized samples. Journal of Business

& Ec onomic Statistics, 1(2):154–162, 1983. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1983.10509334 .

Smith:1983:C

[Smi83] W ra y Smith. Commen t. Journal of Business & Ec onomic Statis-

tics, 1(1):34–35, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509320. See [FRS83a, FRS83b, Hog83 ].

Smith:2000:MST

[Smi00] Mic hael Smith. Mo deling and short-term forecasting of new south

W ales electricit y system load. Journal of Business & Ec onomic

Statistics, 18(4):465–478, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524885 .

Smith:2002:MSS

[Smi02] Daniel R. Smith. Mark o v-switc hing and sto c hastic v olatilit y dif-

fusion mo dels of short-term in terest rates. Journal of Business

& Ec onomic Statistics, 20(2):183–197, 2002. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500102317351949 .

Smith:2005:LSI

[Smi05] Aaron Smith. Lev el shifts and the illusion of long memory in eco-

nomic time series. Journal of Business & Ec onomic Statistics,

23(3):321–335, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000280 .

Smith:2022:SBG

[Smi22] Simon C. Smith. Structural breaks in group ed heterogene-

it y . Journal of Business & Ec onomic Statistics, 41(3):752–

764, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2063132.

Su:2013:LLG

[SMU13] Liang jun Su, Irina Murtazash vili, and Aman Ullah. Lo cal linear

GMM estimation of functional co efficien t IV mo dels with an ap-

plication to estimating the rate of return to sc ho oling. Journal

of Business & Ec onomic Statistics, 31(2):184–207, 2013. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2012.754314 .

Sn yder:2001:PIA

[SOK01] Ralph D. Sn yder, J. Keith Ord, and Anne B. Ko ehler. Prediction

in terv als for ARIMA mo dels. Journal of Business & Ec onomic

Statistics, 19(2):217–225, 2001. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500101316970430 .

Solon:1986:ER G

[Sol86] Gary Solon. Effects of rotation group bias on estimation of

unemplo ymen t. Journal of Business & Ec onomic Statistics, 4

(1):105–109, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509499 .

Song:2010:QAP

[Son10] Minjae Song. The qualit y adjusted price index in the pure c harac-

teristics demand mo del. Journal of Business & Ec onomic Statis-

tics, 28(1):190–199, 2010. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2009.08032 .

Song:2012:TP A

[Son12] Kyungc h ul Song. T esting predictiv e abilit y and p o w er robustifica-

tion. Journal of Business & Ec onomic Statistics, 30(2):288–296,

2012. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2012.

663245 .

Spiv ey:1986:C

[Spi86] W. Allen Spiv ey . Commen t. Journal of Business & Ec onomic

Statistics, 4(1):19–22, 1986. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1986.10509489.

Spletzer:2000:CEB

[Spl00] James R. Spletzer. The con tribution of establishmen t births and

deaths to emplo ymen t gro wth. Journal of Business & Ec onomic

Statistics, 18(1):113–126, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524852 .

Su:2017:STS

[SQ17] Liang jun Su and Xi Qu. Sp ecification test for spatial au-

toregressiv e mo dels. Journal of Business & Ec onomic Statis-

tics, 35(4):572–584, 2017. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1102734 .

Souza:2018:ETC

[SRdCFB18] Igor Viv eiros Melo Souza, V alderio Anselmo Reisen, Glaura

da Concei¸ c~ ao F ranco, and P ascal Bondon. The estimation and

testing of the coin tegration order based on the frequency do-

main. Journal of Business & Ec onomic Statistics, 36(4):695–704,

2018. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2016.

1251442 .

Sc hmidt:1984:PFP

[SS84] P eter Sc hmidt and Robin C. Sic kles. Pro duction fron tiers and

panel data. Journal of Business & Ec onomic Statistics, 2

(4):367–374, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509410 .

Smith:2006:SOF

[SS06] J. Q. Smith and An t´ onio A. F. San tos. Second-order filter

distribution appro ximations for financial time series with ex-

treme outliers. Journal of Business & Ec onomic Statistics, 24

(3):329–337, 2006. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500105000000199 .

Su:2013:NT A

[SS13] Liang jun Su and Martin Spindler. Nonparametric testing for

asymmetric information. Journal of Business & Ec onomic Statis-

tics, 31(2):208–225, 2013. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.755127.

Sc horfheide:2015:R TF

[SS15] F rank Sc horfheide and Dongho Song. Real-time forecasting with

a mixed-frequency V

AR. Journal of Business & Ec onomic Statis-

tics, 33(3):366–380, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.954707 .

Sur:2015:MBD

[SSBD15] Pragy a Sur, Galit Shm ueli, Smara jit Bose, and P aromita Dub ey .

Mo deling bimo dal discrete data using Con w a y–Maxw ell–P oisson

mixture mo dels. Journal of Business & Ec onomic Statis-

tics, 33(3):352–365, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.949343 .

Sea v er:1989:IUM

[ST89] Bill L. Sea v er and Konstan tinos P . T rian tis. The implications

of using messy data to estimate pro duction-fron tier-based tec hni-

cal efficiency measures. Journal of Business & Ec onomic Statis-

tics, 7(1):49–59, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509712 .

Scaillet:2010:TSD

[ST10] Olivier Scaillet and Nik olas T opaloglou. T esting for sto c hastic

dominance efficiency

. Journal of Business & Ec onomic Statistics,

28(1):169–180, 2010. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

jbes.2009.06167 .

Song:2018:MNG

[ST18] Xiao jun Song and Ab derrahim T aamouti. Measuring nonlinear

Granger causalit y in mean. Journal of Business & Ec onomic

Statistics, 36(2):321–333, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1166118 .

Song:2020:MGC

[ST20] Xiao jun Song and Ab derrahim T aamouti. Measuring Granger

causalit y in quan tiles. Journal of Business & Ec onomic Statistics,

39(4):937–952, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1739531.

Song:2022:NDU

[ST22a] Dongho Song and Jenn y T ang. News-driv en uncertain t y fluctu-

ations. Journal of Business & Ec onomic Statistics, 41(3):968–

982, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2097912 .

Sun:2022:HDM

[ST22b] Baoluo Sun and Zhiqiang T an. High-dimensional mo del-assisted

inference for lo cal a v erage treatmen t effects with instrumen tal

v ariables. Journal of Business & Ec onomic Statistics, 40(4):1732–

1744, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1970575 .

Stam baugh:1988:C

[Sta88a] Rob ert F. Stam baugh. Commen t. Journal of Business & Ec o-

nomic Statistics, 6(1):20–21, 1988. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1988.10509631. See [CR88b, CR88a ].

Stasn y:1988:MNN

[Sta88b] Elizab eth A. Stasn y . Mo deling nonignorable nonresp onse in cat-

egorical panel data with an example in estimating gross lab or-

force flo ws. Journal of Business & Ec onomic Statistics, 6

(2):207–219, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509655 .

Startz:2008:BAM

[Sta08] Ric hard Startz. Binomial autoregressiv e mo ving a v erage mo dels

with an application to U.S. recessions. Journal of Business & Ec o-

nomic Statistics, 26(1):1–8, 2008. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1198/073500107000000151 .

Stekler:1987:WFB

[Ste87] H. O. Stekler. Who forecasts b etter? Journal of Business

& Ec onomic Statistics, 5(1):155–158, 1987. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1987.10509571.

Sto c k:1988:RF C

[Sto88a] James H. Sto c k. A reexamination of F riedman’s consump-

tion puzzle. Journal of Business & Ec onomic Statistics, 6

(4):401–407, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509679 .

Sto c k:1988:R

[Sto88b] James H. Sto c k. Reply

. Journal of Business & Ec onomic Statis-

tics, 6(4):413–414, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509682 .

Stok es:1990:ESS

[Sto90] Lynne Stok es. Estimating the size of a sub domain: an appli-

cation in auditing. Journal of Business & Ec onomic Statistics,

8(3):337–346, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509804 .

Sto c k:2016:C

[Sto16] James H. Sto c k. Commen t. Journal of Business & Ec onomic

Statistics, 34(3):339–341, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1186030. See [CR16a, CR16b ].

Strac han:2003:VBE

[Str03] Ro dney W. Strac han. V alid Ba y esian estimation of the coin te-

grating error correction mo del. Journal of Business & Ec onomic

Statistics, 21(1):185–195, 2003. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500102288618883 .

Stringham:2022:FBR

[Str22] Thomas Stringham. F ast Ba y esian record link age with record-

sp ecific disagreemen t parameters. Journal of Business &

Ec onomic Statistics, 40(4):1509–1522, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1934478 .

Su:2009:TCU

[SU09] Liang jun Su and Aman Ullah. T esting conditional uncorrelat-

edness. Journal of Business & Ec onomic Statistics, 27(1):18–29,

Sasaki:2023:ECC

[SW23] Y uy a Sasaki and Y ulong W ang. Extreme c hanges in c hanges. Jour-

nal of Business & Ec onomic Statistics, 42(2):812–824, 2023. CO-

DEN ???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL

http://www.tandfonline.com/doi/full/10.1080/07350015.

2023.2249509 .

Sw ait:2003:F CS

[Sw a03a] Joffre Sw ait. Flexible co v ariance structures for categorical de-

p enden t v ariables through finite mixtures of generalized ex-

treme v alue mo dels. Journal of Business & Ec onomic Statis-

tics, 21(1):80–87, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618784 .

Sw artz:2003:BMC

[Sw a03b] Tim Sw artz. Ba y esian mo deling and computations in final-

offer arbitration. Journal of Business & Ec onomic Statistics,

21(1):74–79, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618775 .

Sw anson:2016:C

[Sw a16] Norman R. Sw anson. Commen t. Journal of Business & Ec onomic

Statistics, 34(3):348–353, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1186554. See [CR16a, CR16b ].

Su:2019:SET

[SWJ19] Liang jun Su, Xia W ang, and Sainan Jin. Siev e estimation of time-

v arying panel data mo dels with laten t structures. Journal of Busi-

ness & Ec onomic Statistics, 37(2):334–349, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1340299 .

Sandstrom:1988:VEG

[SWW88] Arne Sandstr¨ om, Jan H. W retman, and Bertil W alden. V ariance

estimators of the Gini co efficien t-probabilit y sampling. Journal

of Business & Ec onomic Statistics, 6(1):113–119, 1988. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1988.10509643 .

Sto c k:2002:SWI

[SWY02] James H. Sto c k, Jonathan H. W righ t, and Motohiro Y ogo. A sur-

v ey of w eak instrumen ts and w eak iden tification in generalized

metho d of momen ts. Journal of Business & Ec onomic Statistics,

20(4):518–529, 2002. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618658 .

Sun:2020:FBE

[SX20] Y uc heng Sun and W en Xu. A factor-based estimation of in te-

grated co v ariance matrix with noisy high-frequency data. Jour-

nal of Business & Ec onomic Statistics, 40(2):770–784, 2020.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1868301 .

Shin:1994:ILH

[SY94] Ric hard T. Shin and John S. Ying. Imp osing linear homogene-

it y on Bo x–Tidw ell flexible functional forms. Journal of Busi-

ness & Ec onomic Statistics, 12(2):261–265, 1994. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1994.10510013 .

Sic kles:1998:DDL

[SY98] Robim C. Sic kles and Ab do Y azb ec k. On the dynamics of de-

mand for leisure and the pro duction of health. Journal of Busi-

ness & Ec onomic Statistics, 16(2):187–197, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524752 .

Sc hec h tman:2008:WDR

[SY A08] Edna Sc hec h tman, Shlomo Yitzhaki, and Y evgen y Artsev. Who

do es not resp ond in the household exp enditure surv ey . Journal

of Business & Ec onomic Statistics, 26(3):329–344, 2008. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/00 .

Shin:2020:NAI

[SZ20] Minc h ul Shin and Molin Zhong. A new approac h to iden tifying the

real effects of uncertain t y sho c ks. Journal of Business & Ec onomic

Statistics, 38(2):367–379, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1506342.

T rsv edi:1989:RPM

[T A89] P

. K. T rsv edi and J. N. Alexander. Reemplo ymen t proba-

bilit y and m ultiple unemplo ymen t sp ells: a partial-lik eliho o d

approac h. Journal of Business & Ec onomic Statistics, 7

(3):395–401, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509748 .

T ab er:2020:TTS

[T ab20] Christopher T ab er. Though ts on “T ransparency in Structural

Researc h”. Journal of Business & Ec onomic Statistics, 38

(4):726–727, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1796396 .

T ahmiscioglu:2001:IVF

[T ah01] A. Kamil T ahmiscioglu. In tertemp oral v ariation in financial con-

strain ts on in v estmen t. Journal of Business & Ec onomic Statis-

tics, 19(2):153–165, 2001. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500101316970386 .

T amer:2020:DTS

[T am20] Elie T amer. Discussion on “T ransparency in Structural Researc h”

b y I. Andrews, M. Gen tk o w and J. Shapiro. Journal of Business &

Ec onomic Statistics, 38(4):728–730, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1804917 .

T ao:2019:ELR

[T ao19] Jing T ao. Empirical lik eliho o d ratio tests of conditional momen t

restrictions with unkno wn functions. Journal of Business & Ec o-

nomic Statistics, 39(1):282–293, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2019.1647845 .

T arozzi:2007:CCS

[T ar07] Alessandro T arozzi. Calculating comparable statistics from incom-

parable surv eys, with an application to p o v ert y in India. Journal

of Business & Ec onomic Statistics, 25(3):314–336, 2007. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500106000000233.

T auc hen:1986:R

[T au86a] George T auc hen. Reply

. Journal of Business & Ec onomic Statis-

tics, 4(4):423–425, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509541 .

T auc hen:1986:SPG

[T au86b] George T auc hen. Statistical prop erties of generalized metho d-of-

momen ts estimators of structural parameters obtained from fi-

nancial mark et data. Journal of Business & Ec onomic Statis-

tics, 4(4):397–416, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509537 .

T auc hen:1990:SSG

[T au90] George T auc hen. Solving the sto c hastic gro wth mo del b y us-

ing quadrature metho ds and v alue-function iterations. Jour-

nal of Business & Ec onomic Statistics, 8(1):49–51, 1990. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1990.10509776 .

T auc hen:1993:ER

[T au93a] George T auc hen. Editor’s rep ort. Journal of Business & Ec onomic

Statistics, 11(4):367, 1993. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1993.10509965 .

T auc hen:1993:JBE

[T au93b] George T auc hen. The Journal of Business & Ec onomic Statistics:

the first 10 y ears and a lo ok ahead. Journal of Business & Ec o-

nomic Statistics, 11(4):425, 1993. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1993.10509976 .

T auc hen:1993:RMT

[T au93c] George T auc hen. Remarks on m y term at JBES. Journal of Busi-

ness & Ec onomic Statistics, 11(4):428–431, 1993. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1993.10509980 .

T auc hen:1994:ER

[T au94] George T auc hen. Editor’s rep ort. Journal of Business & Ec onomic

Statistics, 12(4):369, 1994. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1994.10524552 .

T a ylor:2002:RBU

[T a y02] A. M. Rob ert T a ylor. Regression-based unit ro ot tests with

recursiv e mean adjustmen t for seasonal and nonseasonal time

series. Journal of Business & Ec onomic Statistics, 20(2):

269–281, 2002. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102317352001 .

T a ylor:2003:RST

[T a y03] A. M. Rob ert T a ylor. Robust stationarit y tests in seasonal time

series pro cesses. Journal of Business & Ec onomic Statistics,

21(1):156–163, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618856 .

T a ylor:2019:FVR

[T a y19] James W. T a ylor. F orecasting v alue at risk and exp ected short-

fall using a semiparametric approac h based on the asymmetric

Laplace distribution. Journal of Business & Ec onomic Statis-

tics, 37(1):121–133, 2019. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2017.1281815 .

T urno vsky:1984:ESS

[TD84] Mic helle H. L. T urno vsky and William A. Donnelly

. Energy sub-

stitution, separabilit y , and tec hnical progress in the Australian

iron and steel industry

. Journal of Business & Ec onomic Statis-

tics, 2(1):54–63, 1984. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1984.10509369 .

T erza:1985:RFT

[T er85] Joseph V. T erza. Reduced-form trinomial probit: a quan tal re-

sp onse mo del without a priori restrictions. Journal of Busi-

ness & Ec onomic Statistics, 3(1):54–59, 1985. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1985.10509426 .

T addy:2016:NBA

[TGCD16] Matt T addy

, Matt Gardner, Liyun Chen, and Da vid Drap er. A

nonparametric Ba y esian analysis of heterogeneous treatmen t ef-

fects in digital exp erimen tation. Journal of Business & Ec onomic

Statistics, 34(4):661–672, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1172013 .

T rim ble:1983:EUI

[TH83] John T rim ble and Eric Hirst. Energy use in institutional build-

ings: Estimates from state energy-audit surv eys. Journal of Busi-

ness & Ec onomic Statistics, 1(4):337–347, 1983. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1983.10509362 .

T rab elsi:1989:BAF

[TH89] Ab delw ahed T rab elsi and Stev en C. Hillmer. A b enc hmarking ap-

proac h to forecast com bination. Journal of Business & Ec onomic

Statistics, 7(3):353–362, 1989. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1989.10509744 .

Thorsrud:2020:WNN

[Tho20] Leif Anders Thorsrud. W ords are the new n um b ers: a newsy

coinciden t index of the business cycle. Journal of Business

& Ec onomic Statistics, 38(2):393–409, 2020. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2018.1506344 .

Timmermann:2001:SBI

[Tim01] Allan Timmermann. Structural breaks, incomplete information,

and sto c k prices. Journal of Business & Ec onomic Statistics,

19(3):299–314, 2001. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500101681019954 .

T addy:2010:BNA

[TK10] Matthew A. T addy and A thanasios Kottas. A Ba y esian non-

parametric approac h to inference for quan tile regression. Journal

of Business & Ec onomic Statistics, 28(3):357–369, 2010. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2009.07331 .

Thompson:1986:SFB

[TM86] P atric k A. Thompson and Rob ert B. Miller. Sampling the fu-

ture: a Ba y esian approac h to forecasting from univ ariate time

series mo dels. Journal of Business & Ec onomic Statistics, 4

(4):427–436, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509542 .

T ab ord-Meehan:2019:IDD

[TM19] Max T ab ord-Meehan. Inference with dy adic data: Asymptotic

b eha vior of the dy adic-robust t-statistic. Journal of Business

& Ec onomic Statistics, 37(4):671–680, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1409630 .

T rucios:2023:F CC

[TMH

+

23] Carlos T ruc ´ ıos, Jo~ ao H. G. Mazzeu, Marc Hallin, Luiz K. Hotta,

P edro L. V alls P ereira, and Mauricio Zev allos. F orecasting condi-

tional co v ariance matrices in high-dimensional time series: a gen-

eral dynamic factor approac h. Journal of Business & Ec onomic

Statistics, 41(1):40–52, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1996380 .

Thompson:1992:EEC

[TN92] P atric k A. Thompson and Thomas No ordewier. Estimating

the effects of consumer incen tiv e programs on domestic auto-

mobile sales. Journal of Business & Ec onomic Statistics, 10

(4):409–417, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509916 .

T riv ellato:1986:PDE

[TR86] Ugo T riv ellato and Enrico Rettore. Preliminary data er-

rors and their impact on the forecast error of sim ultaneous-

equations mo dels. Journal of Business & Ec onomic Statistics,

4(4):445–453, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509544 .

T rum b o:1993:ASI

[TR93] Bruce E. T rum b o and Dixie W atts Rea v es. An author and sub ject

index to the Journal of Business & Ec onomic Statistics, V olumes

1–10 (1983–1992). Journal of Business & Ec onomic Statistics,

11(4):435–436, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509982.

607, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2044829 .

Thimme:2015:A CS

[TV15] Julian Thimme and Clemens V¨ olk ert. Am biguit y in the cross-

section of exp ected returns: an empirical assessmen t. Journal

of Business & Ec onomic Statistics, 33(3):418–429, 2015. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2014.958230 .

Tsa y:1998:EA

[TW98] Ruey S. Tsa y and Mark W. W atson. Editorial announcemen t.

Journal of Business & Ec onomic Statistics, 16(1):1, 1998. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1998.10524729 .

T urtle:2014:MCC

[TW14] H. J. T urtle and Kainan W ang. Mo deling conditional co v ari-

ances with economic information instrumen ts. Journal of Busi-

ness & Ec onomic Statistics, 32(2):217–236, 2014. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2013.859078 .

Tsc hernig:2013:LRI

[TWW13] Rolf Tsc hernig, Enzo W eb er, and Roland W eigand. Long-run

iden tification in a fractionally in tegrated system. Journal of Busi-

ness & Ec onomic Statistics, 31(4):438–450, 2013. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2013.812517 .

T ang:2022:QCB

[TXL

T22] W enlu T ang, Jinhan Xie, Y uan yuan Lin, and Niansheng T ang.

Quan tile correlation-based v ariable selection. Journal of Busi-

ness & Ec onomic Statistics, 40(3):1081–1093, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1899932 .

T ra jten b erg:1989:DIM

[TY89] Man uel T ra jten b erg and Shlomo Ystzhaki. The diffusion of inno-

v ations: a metho dological reappraisal. Journal of Business & Ec o-

nomic Statistics, 7(1):35–47, 1989. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1989.10509711 .

T yrrell:1983:UPS

[T yr83] Timoth y J. T yrrell. The use of p olynomials to shift co efficien ts in

linear regression mo dels. Journal of Business & Ec onomic Statis-

tics, 1(3):249–252, 1983. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1983.10509348 .

T an:2019:EPC

[TZ19] Lili T an and Yic hong Zhang. M -estimators of U -pro cesses with

a c hange-p oin t due to a co v ariate threshold. Journal of Busi-

ness & Ec onomic Statistics, 37(2):248–259, 2019. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2017.1319373 .

Uhlig:1994:C

[Uhl94] Harald Uhlig. Commen t. Journal of Business & Ec onomic Statis-

tics, 12(4):410–412, 1994. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1994.10524562 .

Urga:2007:CFE

[Urg07] Gio v anni Urga. Common features in economics and finance. Jour-

nal of Business & Ec onomic Statistics, 25(1):2–11, 2007. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500106000000602 .

Uematsu:2023:ESI

[UY23a] Y oshimasa Uematsu and T ak ashi Y amagata. Estimation of

sparsit y-induced w eak factor mo dels. Journal of Business

& Ec onomic Statistics, 41(1):213–227, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

2008405 .

Uematsu:2023:ISI

[UY23b] Y oshimasa Uematsu and T ak ashi Y amagata. Inference in sparsit y-

induced w eak factor mo dels. Journal of Business & Ec onomic

Statistics, 41(1):126–139, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.2003203.

V allian t:1988:ELP

[V al88] Ric hard V allian t. Estimation of Lasp eyres price indexes

using the prediction approac h for finite p opulation sam-

pling. Journal of Business & Ec onomic Statistics, 6(2):

189–196, 1988. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1988.10509653 .

V allian t:1991:VEP

[V al91] Ric hard V allian t. V ariance estimation for price indexes from

a t w o-stage sample with rotating panels. Journal of Business

& Ec onomic Statistics, 9(4):409–422, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509868 .

V anBiesebro ec k:2008:SPE

[V an08] Johannes V an Biesebro ec k. The sensitivit y of pro ductivit y

estimates. Journal of Business & Ec onomic Statistics, 26

(3):311–328, 2008. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500107000000089 .

V arnesk o v:2016:FTR

[V ar16] Rasm us T angsgaard V arnesk o v. Flat-top realized k ernel es-

timation of quadratic co v ariation with nonsync hronous and

noisy asset prices. Journal of Business & Ec onomic Statis-

tics, 34(1):1–22, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1005622 .

Viscusi:1995:GLR

[VB95] W. Kip Viscusi and P atricia Born. The general-liabilit y

reform exp erimen ts and the distribution of insurance-mark et

outcomes. Journal of Business & Ec onomic Statistics, 13

(2):183–188, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524592 .

v anderHo ev en:1986:MSA

[vdHH86] H. v an der Ho ev en and A. J. Hundep o ol. A metho d for

seasonally adjusting time series with v ariation in the seasonal

amplitude. Journal of Business & Ec onomic Statistics, 4

(4):455–471, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509545 .

v anderKlaau w:2005:C

[vdK05] Wilb ert v an der Klaau w. Commen t. Journal of Business & Ec o-

nomic Statistics, 23(2):154–157, 2005. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1198/073500104000000721. See [A

V05b, A

V05a ].

v anderKno op:1989:MIM

[vdKH89] Han S. v an der Kno op and F rans C. Ho oijmans. A m ultiv ariate

in terv en tion mo del for the Dutc h min t circulation: Estimation

and Mon te Carlo sim ulation. Journal of Business & Ec onomic

Statistics, 7(2):179–189, 1989. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1989.10509726 .

v anderKlaau w:2003:TNA

[vdKK03] Bas v an der Klaau w and Ruud H. Koning. T esting the normal-

it y assumption in the sample selection mo del with an applica-

tion to tra v el demand. Journal of Business & Ec onomic Statis-

tics, 21(1):31–42, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102288618739 .

V ron tos:2000:FBI

[VDP00] I. D. V ron tos, P

. Dellap ortas, and D. N. P olitis. F ull Ba y esian

inference for GAR

CH and EGAR

CH mo dels. Journal of Busi-

ness & Ec onomic Statistics, 18(2):187–198, 2000. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.2000.10524861 .

V elasco:2022:IES

[V el22] Carlos V elasco. Iden tification and estimation of structural

V ARMA mo dels using higher order dynamics. Journal of Busi-

ness & Ec onomic Statistics, 41(3):819–832, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2075000 .

V erbrugge:2012:DCP

[V er12] Randal J. V erbrugge. Do the Consumer Price Index’s utilities

adjustmen ts for o wners’ equiv alen t ren t distort inflation mea-

suremen t? Journal of Business & Ec onomic Statistics, 30(1):

143–148, 2012. ISSN 0735-0015 (prin t), 1537-2707 (electronic).

URL http://www.tandfonline.com/doi/full/10.1198/jbes.

2011.08016 .

V anDijk:1999:TST

[VFL99] Dic k V an Dijk, Philip Hans F ranses, and Andr ´ e Lucas. T est-

ing for smo oth transition nonlinearit y in the presence of out-

liers. Journal of Business & Ec onomic Statistics, 17(2):

217–235, 1999. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1999.10524812 .

V andenBerg:1997:JSC

[V G97] Gerard J. V an den Berg and Cees Gorter. Job searc h and

comm uting time. Journal of Business & Ec onomic Statistics,

15(2):269–281, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524705 .

v onHagen:1989:R CP

[vH89] Juergen v on Hagen. Relativ e commo dit y prices and coin-

tegration. Journal of Business & Ec onomic Statistics, 7

(4):497–503, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509763 .

v onHaefen:2004:EW A

[vHPP04] Roger H. v on Haefen, Daniel J. Phaneuf, and George R. P arsons.

Estimation and w elfare analysis with large demand systems. Jour-

nal of Business & Ec onomic Statistics, 22(2):194–205, 2004. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500104000000082 .

Vino d:1985:MED

[Vin85a] H. D. Vino d. Measuremen t of economic distance b et w een

blac ks and whites. Journal of Business & Ec onomic Statis-

tics, 3(1):78–88, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509429. See commen t [Gas85] and reply

[Vin85b].

Vino d:1985:R

[Vin85b] H. D. Vino d. Reply

. Journal of Business & Ec onomic Statis-

tics, 3(4):408–409, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509480. See [Vin85a, Gas85 ].

V alleeAzev edo:2006:TBC

[VKR06] Jo~ ao V alle e Azev edo, Siem Jan Ko opman, and An t´ onio Rua.

T rac king the business cycle of the Euro area. Journal of Busi-

ness & Ec onomic Statistics, 24(3):278–290, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500105000000261 .

V an:2004:PGF

[VLK04] Ph u Nguy en V an, F ran¸ cois Laisney

, and Ulric h Kaiser. The

p erformance of German firms in the business-related service

sector. Journal of Business & Ec onomic Statistics, 22(3):

274–295, 2004. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000145 .

V anhonac k er:1990:CRS

[VLS90] Wilfried R. V anhonac k er, Donald R. Lehmann, and F areena

Sultan. Com bining related and sparse data in linear regres-

sion mo dels. Journal of Business & Ec onomic Statistics, 8

(3):327–335, 1990. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1990.10509803 .

V ailian t:1989:CME

[VM89] Ric hard V ailian t and Stephen M. Miller. A class of m ultiplica-

tiv e estimators of Lasp eyres price indexes. Journal of Busi-

ness & Ec onomic Statistics, 7(3):387–394, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509747 .

v anOphem:2000:MSC

[vO00] Hans v an Ophem. Mo deling selectivit y in coun t-data mo d-

els. Journal of Business & Ec onomic Statistics, 18(4):

503–511, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524889.

V ogelsang:1998:TSM

[V og98] Timoth y J. V ogelsang. T esting for a shift in mean without ha v-

ing to estimate serial-correlation parameters. Journal of Busi-

ness & Ec onomic Statistics, 16(1):73–80, 1998. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1998.10524736 .

V ogelsang:2014:C

[V og14] Timoth y J. V ogelsang. Commen t. Journal of Business &

Ec onomic Statistics, 32(3):334–338, 2014. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.926818. See [M ¨ ul14a,

M ¨ ul14b ].

V ogelsang:2018:CHI

[V og18] Timoth y J. V ogelsang. Commen t on “HAR inference: Recommen-

dations for practice”. Journal of Business & Ec onomic Statis-

tics, 36(4):569–573, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1497503 .

V olpicella:2022:SIT

[V ol22] Alessio V olpicella. SV

ARs iden tification through b ounds on the

forecast error v ariance. Journal of Business & Ec onomic Statis-

tics, 40(3):1291–1301, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1927742 .

V ossmey er:2016:SST

[V os16] Angela V ossmey er. Sample selection and treatmen t effect es-

timation of lender of last resort p olicies. Journal of Business

& Ec onomic Statistics, 34(2):197–212, 2016. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1024837 .

V anhonac k er:1992:UMA

[VP92] Wilfried R. V anhonac k er and Lydia J. Price. Using meta-

analysis results in Ba y esian up dating: The empt y-cell prob-

lem. Journal of Business & Ec onomic Statistics, 10(4):

427–435, 1992. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1992.10509918.

ness & Ec onomic Statistics, 14(4):447–459, 1996. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1996.10524674 .

W eb er:2000:R TC

[W eb00] Christian E. W eb er. “rule-of-th um b” consumption, in tertemp oral

substitution, and risk a v ersion. Journal of Business & Ec onomic

Statistics, 18(4):497–502, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524888 .

W ec k er:1989:CAA

[W ec89] William E. W ec k er. Commen t: Assessing the accuracy of time

series mo de! forecasts of coun t observ ations. Journal of Busi-

ness & Ec onomic Statistics, 7(4):418–419, 1989. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1989.10509751 .

W eiss:1986:ABT

[W ei86] Andrew A. W eiss. AR

CH and bilinear time series mo dels: Com-

parison and com bination. Journal of Business & Ec onomic Statis-

tics, 4(1):59–70, 1986. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1986.10509494 .

W erner:1999:AZD

[W er99] Megan W erner. Allo wing for zeros in dic hotomous-c hoice

con tingen t-v aluation mo dels. Journal of Business & Ec onomic

Statistics, 17(4):479–486, 1999. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1999.10524836 .

W est:2001:TFE

[W es01] Kenneth D. W est. T ests for forecasts encompassing when fore-

casts dep end on estimated regression parameters. Journal of Busi-

ness & Ec onomic Statistics, 19(1):29–33, 2001. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/07350010152472580 .

W est:2012:C

[W es12] Kenneth D. W est. Commen t. Journal of Business & Ec onomic

Statistics, 30(1):34–35, 2012. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2012.634350. See [PT12a, PT12b].

W esterlund:2014:HRP

[W es14] Joakim W esterlund. Heteroscedasticit y robust panel unit ro ot

tests. Journal of Business & Ec onomic Statistics, 32(1):112–135,

2014. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2013.

857612 .

W esterlund:2015:R UA

[W es15] Joakim W esterlund. Rethinking the univ ariate approac h to

panel unit ro ot testing: Using co v ariates to resolv e the inci-

den tal trend problem. Journal of Business & Ec onomic Statis-

tics, 33(3):430–443, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.962697 .

W est:2018:DLL

[W es18a] Kenneth D. W est. Discussion of Lazarus, Lewis, Sto c k, and W at-

son, “HAR Inference: Recommendations for Practice”. Jour-

nal of Business & Ec onomic Statistics, 36(4):560–562, 2018.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1505627. See [M ¨ ul18, LLSW18a ].

W esterlund:2018:UGD

[W es18b] Joakim W esterlund. On the use of GLS demeaning in panel

unit ro ot testing. Journal of Business & Ec onomic Statis-

tics, 36(2):309–320, 2018. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2016.1152969 .

W eng:2022:DCC

[WF22] Haolei W eng and Y ang F eng. Discussion of “Co citation and

Coauthorship Net w orks of Statisticians”. Journal of Business

& Ec onomic Statistics, 40(2):486–490, 2022. CODEN RFSCFJ.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2022.

2037432. See [JJKL21 ].

Wlazlo wski:2012:PTE

[W GBM12] Szymon Wlazlo wski, Monica Giulietti, Jane Binner, and Costas

Milas. Price transmission in the EU wholesale p etroleum mar-

k ets. Journal of Business & Ec onomic Statistics, 30(2):165–172,

2012. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2012.

672290 .

Whited:1998:WDI

[Whi98] T oni M. Whited. Wh y do in v estmen t Euler equations fail? Jour-

nal of Business & Ec onomic Statistics, 16(4):479–488, 1998. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1998.10524787 .

Wiesenfarth:2014:BNI

[WHK

CS14] Man uel Wiesenfarth, Carlos Mat ´ ıas Hisgen, Thomas Kneib, and

Carmen Cadarso-Suarez. Ba y esian nonparametric instrumen-

tal v ariables regression based on p enalized splines and Diric h-

let pro cess mixtures. Journal of Business & Ec onomic Statis-

tics, 32(3):468–482, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.907092 .

W ang:2022:SMF

[WHT22] Lijia W ang, Xu Han, and Xin T ong. Skilled m utual fund se-

lection: F alse disco v ery con trol under dep endence. Journal of

Business & Ec onomic Statistics, 41(2):578–592, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2044337 .

W u:2022:NGD

[WHW22] Sh uyuan W u, Dan y ang Huang, and Hansheng W ang. Net-

w ork gradien t descen t algorithm for decen tralized federated learn-

ing. Journal of Business & Ec onomic Statistics, 41(3):806–

818, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2074426 .

W ang:2022:RIN

[WHYC22] Shouxia W ang, T ao Huang, Jinhong Y ou, and Ming-Y en Cheng.

Robust inference for nonstationary time series with p ossibly m ulti-

ple c hanging p erio dic structures. Journal of Business & Ec onomic

Statistics, 40(4):1718–1731, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1970574.

Wic kramasuriy a:2023:PFR

[Wic23] Shanik a L. Wic kramasuriy a. Probabilistic forecast reconciliation

under the Gaussian framew ork. Journal of Business & Ec onomic

Statistics, 42(1):272–285, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2023.2181176 .

Wilco x:1983:DDU

[Wil83] James A. Wilco x. Disaggregating data using related series. Jour-

nal of Business & Ec onomic Statistics, 1(3):187–191, 1983. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1983.10509338 .

Wilson:1993:DOD

[Wil93] P aul W. Wilson. Detecting outliers in deterministic nonpara-

metric fron tier mo dels with m ultiple outputs. Journal of Busi-

ness & Ec onomic Statistics, 11(3):319–323, 1993. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1993.10509959 .

Wilson:2009:IBC

[Wil09] Daniel J. Wilson. IT and b ey ond: The con tribution of heteroge-

neous capital to pro ductivit y . Journal of Business & Ec onomic

Statistics, 27(1):52–70, 2009. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/jbes.2009.0005 .

Winkler:1989:C

[Win89] Rob ert L. Winkler. Commen t. Journal of Business & Ec onomic

Statistics, 7(4):419–422, 1989. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1989.10509752 .

Wink elmann:1995:DDD

[Win95] Rainer Wink elmann. Duration dep endence and disp ersion in

coun t-data mo dels. Journal of Business & Ec onomic Statistics,

13(4):467–474, 1995. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1995.10524620 .

Winkler:2005:C

[Win05] William E. Winkler. Commen t. Journal of Business & Ec onomic

Statistics, 23(2):153–154, 2005. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500104000000686. See [A

V05b, A

V05a ].

W ang:2008:EF O

[WJS08] Shanshan W ang, W olfgang Jank, and Galit Shm ueli. Explain-

ing and forecasting online auction prices and their dynamics us-

ing functional data analysis. Journal of Business & Ec onomic

Statistics, 26(2):144–160, 2008. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1198/073500106000000477 .

Wilson:1991:HMC

[WK91] Jeffrey R. Wilson and Kenneth J. Ko ehler. Hierarc hical mo dels for

cross-classified o v erdisp ersed m ultinomial data. Journal of Busi-

ness & Ec onomic Statistics, 9(1):103–110, 1991. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1991.10509832 .

W ang:2023:BTH

[WKX23] Lengy ang W ang, Efang Kong, and Yingcun Xia. Bo otstrap

tests for high-dimensional white-noise. Journal of Business

& Ec onomic Statistics, 41(1):241–254, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

2008407 .

W ang:2021:MTS

[WL21] Jingli W ang and Jialiang Li. Multi-threshold structural equation

mo del. Journal of Business & Ec onomic Statistics, 41(2):377–

387, 2021. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.2023553 .

W ang:2007:RRS

[WLJ07] Hansheng W ang, Guo dong Li, and Guoh ua Jiang. Robust re-

gression shrink age and consisten t v ariable selection through the

LAD-lasso. Journal of Business & Ec onomic Statistics, 25

(3):347–355, 2007. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500106000000251 .

W u:2018:BIA

[WLL18] Jiexing W u, Kate J. Li, and Jun S. Liu. Ba y esian inference for

assessing effects of email mark eting campaigns. Journal of Busi-

ness & Ec onomic Statistics, 36(2):253–266, 2018. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2016.1141096 .

W ang:1998:APD

[WlMCP98] P eiming W ang, lain M. Co c kburn, and Martin L. Puterman.

Analysis of paten t data — a mixed-P oisson-regression-mo del

approac h. Journal of Business & Ec onomic Statistics, 16

(1):27–41, 1998. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1998.10524732 .

W ang:2020:IGS

[WL TL20] Zhanfeng W ang, Xianh ui Liu, W enlu T ang, and Y uan yuan Lin.

Incorp orating graphical structure of predictors in sparse quan-

tile regression. Journal of Business & Ec onomic Statistics, 39

(3):783–792, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1730859 .

W ang:2019:STT

[WL W19] F eifei W ang, Jingyuan Liu, and Hansheng W ang. Sequen tial text-

term selection in v ector space mo dels. Journal of Business &

Ec onomic Statistics, 39(1):82–97, 2019. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2019.1634079 .

W u:2022:ION

[WLZT22] Y ujia W u, W ei Lan, T ao Zou, and Chih-Ling Tsai. In w ard

and out w ard net w ork influence analysis. Journal of Business

& Ec onomic Statistics, 40(4):1617–1628, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1953509 .

Whiteside:1989:RR C

[WN89] M. M. Whiteside and A. Nara y anan. Rev erse regression, collinear-

it y , and emplo ymen t discrimination. Journal of Business & Ec o-

nomic Statistics, 7(3):403–406, 1989. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.1989.10509749.

W urst:1989:ESS

[WNG89] John W urst, John Neter, and James Go dfrey

. Efficiency of siev e

sampling in auditing. Journal of Business & Ec onomic Statis-

tics, 7(2):199–205, 1989. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1989.10509728 .

W olff:1987:TVP

[W ol87] Christian C. P . W olff. Time-v arying parameters and the

out-of-sample forecasting p erformance of structural exc hange

rate mo dels. Journal of Business & Ec onomic Statistics, 5

(1):87–97, 1987. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1987.10509563 .

W olf:2000:SRD

[W ol00] Mic hael W olf. Sto c k returns and dividend yields revisited: a new

w a y to lo ok at an old problem. Journal of Business & Ec onomic

Statistics, 18(1):18–30, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524844 .

W o oldridge:1998:AZT

[W o o98] Jeffrey M. W o oldridge. Announcemen t: Zellner Thesis Aw ard.

Journal of Business & Ec onomic Statistics, 16(1):125, 1998. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1080/07350015.1998.10524742 .

W o o d:2000:MMR

[W o o00a] Rob ert A. W o o d. Mark et microstructure researc h databases: His-

tory and pro jections. Journal of Business & Ec onomic Statistics,

18(2):140–145, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524856 .

W o oldridge:2000:ER

[W o o00b] Jeffrey M. W o oldridge. Editor’s rep ort. Journal of Business &

Ec onomic Statistics, 18(1):137, 2000. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/abs/10.1080/07350015.2000.10524854 .

W o oldridge:2001:EA

[W o o01] Jeffrey M. W o oldridge. Editorial announcemen t. Journal of

Business & Ec onomic Statistics, 19(1):1, 2001. ISSN 0735-0015

W en:2020:TKE

[WW20] Kuangyu W en and Ximing W u. T ransformation-k ernel estima-

tion of copula densities. Journal of Business & Ec onomic Statis-

tics, 38(1):148–164, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2018.1469999 .

Wink elmann:2023:TJY

[WY23] Lars Wink elmann and W en ying Y ao. T ests for jumps in yield

spreads. Journal of Business & Ec onomic Statistics, 42(3):946–

957, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2271039 .

W ang:2000:BTS

[WZ00] Jiah ui W ang and Eric Ziv ot. A Ba y esian time series mo del

of m ultiple structural c hanges in lev el, trend, and v ari-

ance. Journal of Business & Ec onomic Statistics, 18(3):

374–386, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524878 .

W u:2015:NIT

[WZ15] W eic hi W u and Zhou Zhou. Nonparametric inference for time-

v arying co efficien t quan tile regression. Journal of Business &

Ec onomic Statistics, 35(1):98–109, 2015. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://www.tandfonline.com/

doi/full/10.1080/07350015.2015.1060884 .

W o oldridge:2020:IAS

[WZ20a] Jeffrey M. W o oldridge and Ying Zh u. Inference in appro xi-

mately sparse correlated random effects probit mo dels with panel

data. Journal of Business & Ec onomic Statistics, 38(1):1–18,

2020. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2019.

1681276. See commen t [HW20a] and rejoinder [WZ20b ].

W o oldridge:2020:R

[WZ20b] Jeffrey M. W o oldridge and Ying Zh u. Rejoinder. Journal of Busi-

ness & Ec onomic Statistics, 38(1):25–26, 2020. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2019.1681278.

W ang:2022:HSA

[WZ22] W u W ang and Zhongyi Zh u. Homogeneit y and sparsit y anal-

ysis for high-dimensional panel data mo dels. Journal of Busi-

ness & Ec onomic Statistics, 42(1):26–35, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2140667 .

W ang:2022:TMD

[WZS22] Guo c hang W ang, Ke Zh u, and Xiaofeng Shao. T esting for

the martingale difference h yp othesis in m ultiv ariate time series

mo dels. Journal of Business & Ec onomic Statistics, 40(3):980–

994, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1889568 .

Xu:2021:DTS

[X CK21] Xiaofei Xu, Ying Chen, and Stev en Kou. Discussion on “T ext

Selection”. Journal of Business & Ec onomic Statistics, 39

(4):883–887, 2021. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2021.1942890. See [KMM21 ].

Xu:2021:MFT

[X CZK21] Xiaofei Xu, Ying Chen, Ge Zhang, and Thorsten Ko c h. Mo d-

eling functional time series and mixed-t yp e predictors with par-

tially functional autoregressions. Journal of Business & Ec onomic

Statistics, 42(2):349–366, 2021. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.2011299 .

Xu:2020:PEE

[XHL20] W en Xu, Y anxi Hou, and Deyuan Li. Prediction of extremal

exp ectile based on regression mo dels with heteroscedastic ex-

tremes. Journal of Business & Ec onomic Statistics, 40(2):522–

536, 2020. CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2020.1833890 .

Xie:2022:IGE

[Xie22] Erhao Xie. Inference in games without equilibrium restric-

tion: An application to restauran t comp etition in op ening hours.

Journal of Business & Ec onomic Statistics, 40(4):1803–1816,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1981914 .

Xie:2023:ERE

[Xie23] Haitian Xie. Efficien t and robust estimation of the general-

ized LA

TE mo del. Journal of Business & Ec onomic Statis-

tics, 42(3):1053–1065, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2023.2282497 .

Xu:2021:LSQ

[XKZ21] Zh uying Xu, Seonjin Kim, and Zhibiao Zhao. Lo cally station-

ary quan tile regression for inflation and in terest rates. Jour-

nal of Business & Ec onomic Statistics, 40(2):838–851, 2021.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2021.1874389 .

Xu:2011:TNE

[XP11] Ke-Li Xu and P eter C. B. Phillips. Tilted nonparametric estima-

tion of v olatilit y functions with empirical applications. Journal

of Business & Ec onomic Statistics, 29(4):518–528, 2011. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/jbes.2011.09012 .

Xu:2000:IGG

[Xu00] Kuan Xu. Inference for generalized Gini indices using the iterated-

b o otstrap metho d. Journal of Business & Ec onomic Statistics,

18(2):223–227, 2000. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.2000.10524864 .

Xu:2022:DNQ

[XWSZ22] Xiu Xu, W eining W ang, Y ongc heol Shin, and Chao w en Zheng.

Dynamic net w ork quan tile regression mo del. Journal of Busi-

ness & Ec onomic Statistics, 42(2):407–421, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2093882 .

Xu:2022:EEM

[XZ22] Zhanxiong Xu and Zhibiao Zhao. Efficien t estimation for

mo dels with nonlinear heteroscedasticit y . Journal of Business

& Ec onomic Statistics, 40(4):1498–1508, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2021.

1933991 .

Xia:2023:A T A

[XZ23] Qiang Xia and Xian y ang Zhang. Adaptiv e testing for alphas

in high-dimensional factor pricing mo dels. Journal of Busi-

ness & Ec onomic Statistics, 42(2):640–653, 2023. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2023.

2217871 .

Xia:2020:MED

[XZL20] Yifan Xia, Ling Zhang, and Iris L. Li. Multidimensional economic

disp ersion index and application. Journal of Business & Ec onomic

Statistics, 39(3):729–740, 2020. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2020.1730185 .

Xie:2014:V CE

[XZW14] Shangyu Xie, Y ong Zhou, and Alan T. K. W an. A v arying-

co efficien t exp ectile mo del for estimating v alue at risk. Journal

of Business & Ec onomic Statistics, 32(4):576–592, 2014. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/full/10.1080/07350015.2014.917979 .

Xu:2016:D V C

[XZW16] Min y a Xu, Ping-Shou Zhong, and W ei W ang. Detecting v ari-

ance c hange-p oin ts for blo c k ed time series and dep enden t panel

data. Journal of Business & Ec onomic Statistics, 34(2):213–226,

2016. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2015.

1026438 .

Xu:2022:CA C

[XZW22] Shirong Xu, Y aoming Zhen, and Junh ui W ang. Co v ariate-assisted

comm unit y detection in m ulti-la y er net w orks. Journal of Busi-

ness & Ec onomic Statistics, 41(3):915–926, 2022. CODEN ????

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2085726.

Y amamoto:2016:FNF

[Y am16] Y ohei Y amamoto. F orecasting with nonspurious factors in U.S.

macro economic time series. Journal of Business & Ec onomic

Statistics, 34(1):81–106, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1004071 .

Y ang:2020:NCE

[Y an20a] Lu Y ang. Nonparametric copula estimation for mixed insurance

claim data. Journal of Business & Ec onomic Statistics, 40(2):537–

546, 2020. CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://amstat.tandfonline.com/doi/full/

10.1080/07350015.2020.1835668 .

Y ang:2020:SEC

[Y an20b] Xiy e Y ang. Semiparametric estimation in con tin uous-time:

Asymptotics for in tegrated v olatilit y functionals with small and

large bandwidths. Journal of Business & Ec onomic Statistics,

39(3):793–806, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1733583 .

Y ang:2022:ELE

[Y an22] Xiy e Y ang. Estimation of lev erage effect: Kernel function and

efficiency

. Journal of Business & Ec onomic Statistics, 41(3):939–

956, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2097910 .

Y ao:2008:DFS

[Y ao08] T ong Y ao. Dynamic factors and the source of momen tum

profits. Journal of Business & Ec onomic Statistics, 26(2):

211–226, 2008. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500106000000648 .

Y ao:2014:Ca

[Y ao14a] Qiw ei Y ao. Commen t. Journal of Business & Ec onomic Statis-

tics, 32(2):165–166, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.887014. See [GPI13b, GPI13a].

Y ao:2014:Cb

[Y ao14b] Qiw ei Y ao. Commen t. Journal of Business & Ec onomic

Statistics, 32(2):201, 2014. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.887015. See [F

QX14a, F

QX14b ].

Y agi:2020:SCK

[YCJK20] Daisuk e Y agi, Yining Chen, Andrew L. Johnson, and Timo Ku-

osmanen. Shap e-constrained k ernel-w eigh ted least squares: Es-

timating pro duction functions for Chilean man ufacturing indus-

tries. Journal of Business & Ec onomic Statistics, 38(1):43–54,

2020. ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2018.

1431128 .

Y ang:2023:F CQ

[YCLL23] Xiaorong Y ang, Jia Chen, Degui Li, and Runze Li. F unctional-

co efficien t quan tile regression for panel data with laten t group

structure. Journal of Business & Ec onomic Statistics, 42(3):1026–

1040, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2277172 .

Y ang:2023:EME

[YDI23] Y e Y ang, Osman Dogan, and S ¨ uleyman T asp Inar. Es-

timation of matrix exp onen tial un balanced panel data mo d-

els with fixed effects: an application to US out w ard FDI

sto c k. Journal of Business & Ec onomic Statistics, 42(2):469–

484, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2200486 .

Y u:2020:TR T

[YF20] Ping Y u and Xiao dong F an. Threshold regression with a thresh-

old b oundary

. Journal of Business & Ec onomic Statistics, 39

(4):953–971, 2020. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1740712 .

Y ousuf:2022:TPP

[YF22] Kashif Y ousuf and Y ang F eng. T argeting predictors via par-

tial distance correlation with applications to financial forecast-

ing. Journal of Business & Ec onomic Statistics, 40(3):1007–

1019, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1895812 .

Yilmaz:2003:MPE

[Yil03] Kamil Yilmaz. Martingale prop ert y of exc hange rates and cen tral

bank in terv en tions. Journal of Business & Ec onomic Statistics,

21(3):383–395, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288619034 .

Yitzhaki:1991:CJV

[Yit91] Shlomo Yitzhaki. Calculating jac kknife v ariance estimators for

parameters of the Gini metho d. Journal of Business & Ec onomic

Statistics, 9(2):235–239, 1991. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1991.10509849 .

Yitzhaki:1996:ULR

[Yit96] Shlomo Yitzhaki. On using linear regressions in w elfare eco-

nomics. Journal of Business & Ec onomic Statistics, 14(4):

478–486, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524677 .

Y u:2014:C

[YL14] Philip L. H. Y u and Guo dong Li. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 32(2):166–167, 2014. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.885436. See [GPI13b,

GPI13a ].

Y ang:2017:IHT

[YL17] Y axing Y ang and Shiqing Ling. Inference for hea vy-tailed and

m ultiple-threshold double autoregressiv e mo dels. Journal of Busi-

ness & Ec onomic Statistics, 35(2):318–333, 2017. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1064433 .

Yin:2019:FIC

[YLL19] Shou-Y ung Yin, Ch u-An Liu, and Chang-Ching Lin. F o cused

information criterion and mo del a v eraging for large panels with

a m ultifactor error structure. Journal of Business & Ec onomic

(1):25–44, 2002. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500102753410372 .

Zarno witz:1985:REM

[Zar85] Victor Zarno witz. Rational exp ectations and macro economic

forecasts. Journal of Business & Ec onomic Statistics, 3(4):

293–311, 1985. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1985.10509462 .

Ziv ot:2009:C

[ZC09] Eric Ziv ot and Sarasw ata Chaudh uri. Commen t. Journal of Busi-

ness & Ec onomic Statistics, 27(3):328–331, 2009. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/jbes.2009.08305. See [KM09b, KM09a ].

Zou:2017:EEI

[ZC17] T ao Zou and Song Xi Chen. Enhancing estimation for in ter-

est rate diffusion mo dels with b ond prices. Journal of Busi-

ness & Ec onomic Statistics, 35(3):486–498, 2017. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2015.1089773 .

Zhang:2021:LHA

[ZCZ

+

21] Jingfei Zhang, Biao Cai, Xuening Zh u, Hansheng W ang, Gang-

gang Xu, and Y ongtao Guan. Learning h uman activit y pat-

terns using clustered p oin t pro cesses with activ e and inactiv e

states. Journal of Business & Ec onomic Statistics, 41(2):388–

398, 2021. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.2025065 .

Zellner:1983:ES

[Zel83] Arnold Zellner. Editorial statemen t. Journal of Business & Ec o-

nomic Statistics, 1(1):1–4, 1983. ISSN 0735-0015 (prin t), 1537-

2707 (electronic). URL http://www.tandfonline.com/doi/abs/

10.1080/07350015.1983.10509314 .

Zellner:1993:RMT

[Zel93] Arnold Zellner. Remarks on m y term at JBES. Journal of Busi-

ness & Ec onomic Statistics, 11(4):425–426, 1993. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1080/07350015.1993.10509977.

Zheng:2000:ION

[ZFSC00] Buhong Zheng, John P . F orm b y , W. James Smith, and Victor K.

Cho w. Inequalit y orderings, normalized sto c hastic dominance,

and statistical inference. Journal of Business & Ec onomic Statis-

tics, 18(4):479–488, 2000. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.2000.10524886 .

Zhang:2022:UFE

[ZG22] F engqing Zhang and Jiangtao Gou. A unified framew ork for es-

timation in lognormal mo dels. Journal of Business & Ec onomic

Statistics, 40(4):1583–1595, 2022. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.1952878 .

Zellner:1992:CCC

[ZH92] Arnold Zellner and Chansik Hong. Commen ts on “Canonical Cor-

relation in Multiv ariate Time Series Analysis With an Applica-

tion to One-Y ear-Ahead and Multiy ear- Ahead Macro economic

F orecasting,” b y P . W. Otter. Journal of Business & Ec onomic

Statistics, 10(4):470–471, 1992. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/abs/10.

1080/07350015.1992.10509924. See [Ott90].

Zhao:2019:CIB

[ZH19] Qingyuan Zhao and T rev or Hastie. Causal in terpretations of

blac k-b o x mo dels. Journal of Business & Ec onomic Statistics,

39(1):272–281, 2019. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2019.1624293 .

Zhao:2015:ILA

[Zha15] Zhibiao Zhao. Inference for lo cal auto correlations in lo cally

stationary mo dels. Journal of Business & Ec onomic Statis-

tics, 33(2):296–306, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.948177 .

Zhao:2020:DBP

[Zha20] Zifeng Zhao. Dynamic biv ariate p eak o v er threshold mo del for

join t tail risk dynamics of financial mark ets. Journal of Business &

Ec onomic Statistics, 39(4):892–906, 2020. ISSN 0735-0015 (prin t),

1537-2707 (electronic). URL http://amstat.tandfonline.com/

doi/full/10.1080/07350015.2020.1737083 .

Ziliak:2023:TEV

[ZHB23] James P

. Ziliak, Charles Hok a y em, and Christopher R. Bollinger.

T rends in earnings v olatilit y using link ed administrativ e and sur-

v ey data. Journal of Business & Ec onomic Statistics, 41(1):12–

19, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2022.2102023 .

Zhang:2016:DNF

[ZHCB16] Junni L. Zhang, W olfgang K. H¨ ardle, Cath y Y. Chen, and

Elisab eth Bommes. Distillation of news flo w in to analysis

of sto c k reactions. Journal of Business & Ec onomic Statis-

tics, 34(4):547–563, 2016. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1110525 .

Zhou:1996:HFD

[Zho96] Bin Zhou. High-frequency data and v olatilit y in foreign-

exc hange rates. Journal of Business & Ec onomic Statistics,

14(1):45–52, 1996. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1996.10524628 .

Ziliak:1997:EEP

[Zil97] James P

. Ziliak. Efficien t estimation with panel data when instru-

men ts are predetermined: an empirical comparison of momen t-

condition estimators. Journal of Business & Ec onomic Statistics,

15(4):419–431, 1997. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1997.10524720 .

Zhang:2005:IDG

[ZK05] Xibin Zhang and Maxw ell L. King. Influence diagnostics in

generalized autoregressiv e conditional heteroscedasticit y pro-

cesses. Journal of Business & Ec onomic Statistics, 23(1):

118–129, 2005. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500104000000217.

Zh u:2022:DCC

[ZK22] Xiao jing Zh u and Eric D. Kolaczyk. Discussion of “Co-

citation and Co-authorship Net w orks of Statisticians”. Jour-

nal of Business & Ec onomic Statistics, 40(2):494–496, 2022.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2022.2044335. See [JJKL21 ].

Zh u:2015:NPT

[ZL15] Ke Zh u and W ai Keung Li. A new P earson-t yp e QMLE for condi-

tionally heteroscedastic mo dels. Journal of Business & Ec onomic

Statistics, 33(4):552–565, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.977446 .

Zhang:2022:UPC

[ZL22] Haozhe Zhang and Y eh ua Li. Unified principal comp onen t anal-

ysis for sparse and dense functional data under spatial dep en-

dency

. Journal of Business & Ec onomic Statistics, 40(4):1523–

1537, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1938085 .

Zh u:2023:BTV

[ZL23] Haibin Zh u and Zhi Liu. On biv ariate time-v arying price stal-

eness. Journal of Business & Ec onomic Statistics, 42(1):229–

242, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2174547 .

Zh u:2023:TSC

[ZLLC23] F uk ang Zh u, Mengy a Liu, Shiqing Ling, and Zongwu Cai. T est-

ing for structural c hange of predictiv e regression mo del to thresh-

old predictiv e regression mo del. Journal of Business & Ec onomic

Statistics, 41(1):228–240, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2021.2008406 .

Zhao:2019:SIP

[ZLS19] Sh unan Zhao, Ruiqi Liu, and Zuofeng Shang. Statistical infer-

ence on panel data mo dels: a k ernel ridge regression metho d.

Journal of Business & Ec onomic Statistics, 39(1):325–337, 2019.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2019.

1660176 .

Zhang:2023:LSE

[ZL T23] Xin yu Zhang, Dong Li, and Ho w ell T ong. On the least

squares estimation of m ultiple-threshold-v ariable autoregressiv e

mo dels. Journal of Business & Ec onomic Statistics, 42(1):215–

228, 2023. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2023.2174124 .

Zhang:2023:PUM

[ZL WM23] Xin yu Zhang, Huihang Liu, Yizheng W ei, and Y an yuan Ma.

Prediction using man y samples with mo dels p ossibly con taining

partially shared parameters. Journal of Business & Ec onomic

Statistics, 42(1):187–196, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2023.2166515 .

Zheng:2020:SSS

[ZL WW20a] Zemin Zheng, Y ang Li, Jie W u, and Y uc hen W ang. Sequen-

tial scaled sparse factor regression. Journal of Business &

Ec onomic Statistics, 40(2):595–604, 2020. CODEN RFSCFJ.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1844212 .

Zhou:2020:AMS

[ZL WW20b] Jing Zhou, Jin Liu, F eifei W ang, and Hansheng W ang. Au-

toregressiv e mo del with spatial dep endence and missing data.

Journal of Business & Ec onomic Statistics, 40(1):28–34, 2020.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http://

amstat.tandfonline.com/doi/full/10.1080/07350015.2020.

1766471 .

Zh u:2017:BAM

[ZL Y17] Ke Zh u, W ai Keung Li, and Philip L. H. Y u. Buffered autore-

gressiv e mo dels with conditional heteroscedasticit y: an applica-

tion to exc hange rates. Journal of Business & Ec onomic Statis-

tics, 35(4):528–542, 2017. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2015.1123634.

Zhang:2004:DRR

[ZO04] Qiang Zhang and Masao Ogaki. Decreasing relativ e risk a v er-

sion, risk sharing, and the p ermanen t income h yp othesis. Journal

of Business & Ec onomic Statistics, 22(4):421–430, 2004. ISSN

0735-0015 (prin t), 1537-2707 (electronic). URL http://www.

tandfonline.com/doi/abs/10.1198/073500104000000406 .

Zh u:2022:FSM

[ZPWW22] Xuening Zh u, Rui P an, Sh uyuan W u, and Hansheng W ang.

F eature screening for massiv e data analysis b y subsampling.

Journal of Business & Ec onomic Statistics, 40(4):1892–1903,

2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2021.1990771 .

Zheng:2014:RSV

[ZS14] Tingguo Zheng and T ao Song. A realized sto c hastic v olatil-

it y mo del with Bo x–Co x transformation. Journal of Business

& Ec onomic Statistics, 32(4):593–605, 2014. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2014.918544 .

Zhang:2015:AMP

[ZS15] Y ongli Zhang and Xiaotong Shen. Adaptiv e mo deling pro cedure

selection b y data p erturbation. Journal of Business & Ec onomic

Statistics, 33(4):541–551, 2015. ISSN 0735-0015 (prin t), 1537-2707

(electronic). URL http://www.tandfonline.com/doi/full/10.

1080/07350015.2014.965307 .

Zhao:2020:MMT

[ZSZ20] Zifeng Zhao, P eng Shi, and Zheng jun Zhang. Mo deling m ulti-

v ariate time series with copula-link ed univ ariate d-vines. Jour-

nal of Business & Ec onomic Statistics, 40(2):690–704, 2020.

CODEN RFSCFJ. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://amstat.tandfonline.com/doi/full/10.

1080/07350015.2020.1859381 .

Zimmer:2006:UTC

[ZT06] Da vid M. Zimmer and Pra vin K. T riv edi. Using triv ariate copulas

to mo del sample selection and treatmen t effects. Journal of Busi-

ness & Ec onomic Statistics, 24(1):63–76, 2006. ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/abs/10.1198/073500105000000153.

Zhou:2015:ESA

[ZTCW15] Jing Zhou, Y undong T u, Y uxin Chen, and Hansheng W ang.

Estimating spatial auto correlation with sampled net w ork data.

Journal of Business & Ec onomic Statistics, 35(1):130–138, 2015.

ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2015.

1061437 .

Zuehlk e:2003:BCD

[Zue03] Thomas W. Zuehlk e. Business cycle duration dep endence re-

considered. Journal of Business & Ec onomic Statistics, 21

(4):564–569, 2003. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1198/

073500103288619241 .

Zasla vsky:1993:TSM

[ZW93] Alan M. Zasla vsky and Glenn S. W olfgang. T riple-system mo d-

eling of census, p ost-en umeration surv ey , and administrativ e-

list data. Journal of Business & Ec onomic Statistics, 11

(3):279–288, 1993. ISSN 0735-0015 (prin t), 1537-2707 (elec-

tronic). URL http://www.tandfonline.com/doi/abs/10.1080/

07350015.1993.10509955 .

Zhong:2023:NNP

[ZW23] Qixian Zhong and Jane-Ling W ang. Neural net w orks for par-

tially linear quan tile regression. Journal of Business & Ec onomic

Statistics, 42(2):603–614, 2023. CODEN ???? ISSN 0735-0015

(prin t), 1537-2707 (electronic). URL http://www.tandfonline.

com/doi/full/10.1080/07350015.2023.2208183 .

Zhang:2022:NEM

[ZWL22] Dixin Zhang, Y ulin W ang, and Hua Liang. A no v el estima-

tion metho d in generalized single index mo dels. Journal of

Business & Ec onomic Statistics, 41(2):399–413, 2022. CODEN

???? ISSN 0735-0015 (prin t), 1537-2707 (electronic). URL http:

//www.tandfonline.com/doi/full/10.1080/07350015.2022.

2027777 .

Zhang:2022:NQR

[ZWLL22] Xiao yu Zhang, Di W ang, Heng Lian, and Guo dong Li. Nonpara-

metric quan tile regression for homogeneit y pursuit in panel data

mo dels. Journal of Business & Ec onomic Statistics, 41(4):1238–

1250, 2022. CODEN ???? ISSN 0735-0015 (prin t), 1537-2707