A Complete Bibliograph y of the Journal of

Ec onometrics (2020–2029)

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

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

beebe@computer.org (In ternet)

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

06 Septem b er 2025

V ersion 1.40

Title w ord cross-reference

2

[R W24]. α [L

TYZ23]. b [Cas24, CV24a]. β [BR22]. F

[MISW20, PS23a, Win25]. g [BC21]. I (1) [BLL21]. ∞ [Ro y23]. K [ZL23]. L

2

[KLSW23]. L

p

[BKW23]. N [YCK20, CZ20]. p [Kli24, ZD24]. q [CK20]. R

[HL20a]. t [HM24, MO23].

-b o osting [KLSW23]. -estimation [HL20a]. -fold [ZL23]. -order [BC21].

-prediction [CZ20]. -ratios [MO23]. -stable [L

TYZ23]. -statistic [Win25].

-v alues [Kli24, ZD24].

164 [PST22]. 19 [ ¸

CS24a, CKS21, GLLZ23, HLM23, HLS21, JZS23, JSY23,

KN21, KV23, Kor21, LLSS21, LL21, LMS21, MM21a, PST23, T am21, T ou21].

2020 [Ano20t, Ano20s, Ano20u, Ano20o, Ano20q, Ano20n, Ano20r, Ano20p].

2021 [Ano21s, Ano21u, Ano21p, Ano21q, Ano21t, Ano21r]. 2022

[Ano22r, Ano22p, Ano22o, Ano22n, Ano22m, Ano22q]. 2023

1

[Ano23b, Ano23o, Ano23p, Ano23w, Ano23v, Ano23u, Ano23q, Ano23x,

Ano23r, Ano23s, Ano23t, Ano23y, Ano24e, Ano24f, Ano24g]. 2024

[Ano24a, Ano24b, Ano24c, Ano24x, Ano24y, Ano24z, Ano24-27, Ano24-28,

Ano24-29, Ano24-30, Ano24-31, Ano24-32]. 2025

[Ano25f, Ano25g, Ano25h, Ano25i, Ano25j]. 212 [CCCM22]. 230 [AA

CH23].

2SIF [KS20]. 2SLS [BS24b, DR

T25].

85th [CT20].

abilit y [CF

G24]. ab ortions [JS24]. Academic [DDH22, BF22]. accoun ts

[JT24]. accum ulation [BFL

T21]. accuracy [BP20a]. accurate [LMSND22].

A CD [CMR

V24]. ac hiev emen t [BF22]. across [FJ22]. actions [GSV22].

activit y [ADDP24, BAFMS20, NP22]. Adaptiv e

[JLZ21, LR20, NP22, SKF23, BG23, CL24b, JPTZ23, JLMZ25]. adaptivit y

[GCT23]. additiv e [BKKS25]. Adjusted

[BDSV23, MH20, BCC

+

25, FKW20, FJS22, HLM

+

24, JPTZ23, LH25, ZD21].

adjusted-range [HLM

+

24]. adjustmen t [BJR

+

24]. Adjustmen ts

[JLMZ25]. administrativ e [LMSW23]. admissions [ZZ21]. adoption

[AI22]. Adv ances [ADDP24]. adv an tage [BR

V25]. Adv ersarial [AIMM24].

adv erse [PG21]. Affine [HNZ22, Gaf25]. after [AKM21, CSV23]. against

[HJG23, HHS20]. age [L

TZ21, Sc h23]. aggregate [GJ23, LST23].

aggregation [DSZ24, GM21, LP22]. agnostic [GWS25]. AI [BCC

+

25].

ain’t [DKSS23]. Ak aik e [JM21]. algorithm [CL

WY24]. allo cation

[KW23, PT11, PST22, CR24a]. allo wing [LP25]. alpha [FLLM22]. ALQR

[FLS24]. alternativ es [FLLM22, HJG23]. am biguit y [BKS22]. America

[MGSN24a, MGSN24b]. among [JS24, KSW24]. amplification [BM24].

Analysis

[JLMM21, AL25, AHX21, AHZ23, A

CL22, ABL22, AS25, AI22, Bot20, CMV23,

CL24b, CHK22, Che24, CLX25, CWXZ24, CY22, CK23b, Cri25, EF24, FL25,

GHKP21, GK24, Ho23, HT20, HJLP23, JZS23, KHK20, MT25, MW25, PY20,

SW21a, SKY

+

21, SWZZ24, TPZ23, WY21, WLFF24, ZZ24b, HLLZ25].

analytical [NW21]. Analyzing [HW22, SX22]. Anatom y [MM21a].

angular [JC20]. Annals [DvdKWZ22, GH22, NQV21, CT20, CV24b].

Announcemen t [Ano20a, Ano23a]. announcemen ts [GSV22]. Ann ual

[Ano20a]. an ticipation [DM22]. Application [HS24, BBGS24, BMR

+

25,

BMP23, BK20b, Cal21, CCM21, CNPR22, CYX

+

23, CKL24, CF

G23, DS20,

DMP22, DM22, FMM

+

22, GHM20, GM21, GJ23, Gua21a, GLLZ23, GLLZ24,

HKT20, Hei24, HM24, HL20b, HNZ22, HJL

Y24, HLS21, JPS24, Kam24,

Kim23, KHK20, KZ20, LL22, LH24, NP22, R

W24, W an22, YCK20, ZM24].

Applications

[SCC22, BM20, BKW23, FFX20, FKL21, KKIS21, K

OEP20, Win24, XP23].

applied [AS25]. approac h [AR24, Bai24, BAFMS20, BCPV23, BK20a,

BM24, CGV22, DHS24, DR

T25, EFS23, FLS24, FH22, F

GP22a, F ry24, HY24,

HHO22, HLM

+

24, HLLO21, HV20, HL23, HKNW23, JP24, JS22, KPS24,

KHK20, LQ24, MIS24, MZ21, NW21, Obr24, Opp24, R

C23, SX22, SH23,

SW21b, SG21, T ou21, YS21, ZGZ24, vdBJMN21]. approac hes [FS21].

appropriate [MNW23b]. Appro ximate [BN23a, CFR22, KD24].

appro ximately [Kli24]. Appro ximation [Kno22, MJLS20].

Appro ximations [EL21, ASLL24]. April

[Ano20t, Ano21s, Ano22r, Ano23w, Ano24a, Ano24b]. arbitrage

[CCL21, HNZ22]. arbitrage-free [HNZ22]. AR

CH [Ro y23]. Arctic

[DR G

+

24, DR22b, DR G

+

23]. area [DR G

+

23, DR G

+

24]. Artificial [TPZ23].

ascending [BGM21]. Assessing [WML21]. assessmen t [AA

G20].

assessmen ts [DR22b, DSZ24]. Asset [CL

WY24, FFL24, W

CLC22,

ASMOS25, BT24, BDK25, CFX22, CGL25, Dal23, GM21, GKX21, LP20a,

PT11, PST22, SX22, SG21, Uml24, Win24, YYX24]. asset-pricing [LP20a].

assets [AM22]. assignmen ts [OP24b]. assisted [XT24]. Assumption

[LMR24, Gof24, KY22]. Assumption-lean [LMR24]. assumptions

[AFiK

+

23, A

CS20]. asymmetric [HHLS22, WZLL22]. asymmetry

[A CM22, Ro y23]. Asymptotic [CY22, DGR20, MISW20, MZ21, PS23a,

SWP20, Shi23, TD25, WL25b, Y ap25, A

CG20, GGV20, HR25].

Asymptotically [P et22, CL23c, F ry24]. asymptotics [CV24a].

async hronous [Che24, CMZ24]. A

TE [Opp24]. attac hmen t [CCW20].

atten tion [FLS22]. attitude [LH24]. attrition [GHK

OB24]. auction

[EFS23, GG20b, JP24, LPV23, LX23]. auction-determined [LPV23].

auctions [BGM21, GG22, GZ23, JZ22, Luo20, Zin24]. audit [YCK20].

Augmen ted [FKL21, BS24a, CHL24, DR22a, JLZ20, TW25, W an22].

August [Ano22p, Ano23v, Ano24c]. Australia [IK21]. auto [CFZ23].

auto-regression [CFZ23]. auto correlation [Cas23]. auto co v ariance

[CCQY24]. auto co v ariance-based [CCQY24]. Auto enco der [GKX21].

automated [SW21b]. automobile [WY21]. autoregression

[GGR24, L TW

+

25b, RLZ

+

24, YfL21]. Autoregressions [CCM21, Ma v21,

OSW21, Bog22, CCM19, CCCM22, CGL

+

22, FS23b, Gua21b, GB21b, Gup23,

IK20, KPT23b, LL25, MGW23, PF25, Pre20, R

W24, RR23, RL23].

Autoregressiv e [BFL24, CXY21, FSU20, FHP23, GJ25, HD25, HT20,

HWZW20, JfL24, JLZ20, JLZ21, KS20, L

TYZ23, LL24, MH20, MS21a,

PDC21, WZL24, ZZLL22, ZHPW20, ZM24, HKST24]. auxiliary [AS25].

a v erage [CCT23, GdXP22, LMS23, LH25, ZD21, Zh u23]. a v eraging

[Bo o23, CL23c, CLS25, FLX22, LZGZ21, LL25, PY22, SHL

+

21, SHWZ23,

ZL23, ZZ24a]. a v ersion [BKS22, JZ22, KRvdK22]. Aw ard [Ano20a].

Aw ards [Ano23a]. a w are [SZ24].

bagging [MGW23]. balance [BM24, iSK21, Pre20, ZD24]. bank [GSV22].

based

[AFiK

+

23, AS25, AI22, Bei24, BLL24, Bo o23, BL

V24, CBN23, CHLZ20,

CMV23, CD25, CP21, CMR

V24, CCQY24, CXW22, Che24, CFY25, CY22,

CLS23, DR

T24, FFX20, GR

T25, HLM

+

24, HR25, HL23, KZA20, LPG20,

LLZ22, LL

YZ22, LZ20, PSY25, PS21b, RL23, SST21, SKF23, SG21, SXZ23,

Uml24, W

CLC22, WLFM24, YLC

+

23, ZZLL22, ZZ24a, ZGZ24, ZD24].

Bask et [BDSV23]. Bask et-Adjusted [BDSV23]. Ba y es

[Gal22, OJT20, T au22]. Ba y esian [Bog22, CCCM22, ABL22, ARR

W21,

BAFMS20, CCM19, Cha23, CGL

+

22, CK24b, DMP22, DTB21, FJS22, FH22,

FJ22, FHLL22, GKR22, Ho23, Hou24, IK22, KZ21, KHK20, Kli24, KS23,

MS21b, NP22, NS24, Opp24, P et22, Shi23, TPZ23, WFL22, Y u22]. b e

[HD22]. b eha vior [CMR

V24, CKS21, LPY24]. b eha vioral [KKKN21].

b eha viors [JS24]. b ehind [BWKMM

+

24]. Beliefs

[GSS22, RSW22, BBRR22, CDL

+

24, GL

WW22, HS21a, KS23, vGW22].

Bellman [Lan24]. b enc hmark [BDKM23]. b enefits [BBRSS23, TZ24].

Bernstein [YS25]. Bernstein-t yp e [YS25]. b est [WL25b, WZZW24].

b est-c hoice [WL25b]. Beta [GK24, BDKM23]. b etas

[BFL24, CL

Y24, ZL

TT22]. Better [BMS24, OP24a]. b et w een

[Gua21a, Hor21, ZT22]. Bey ond [MB24, BFM23, YZC21]. Bias

[F GW25, HJ24, TZ23, AK24, GHK

OB24, PW23, SST23]. biased [BR

V25].

bid [JZ22]. Bidding [BGM21]. bids [GG20b]. Big [YCK20]. bilateral

[QfL

Y21]. Binary [GLPY23, LH24, A

CL25, Car23, GR23, Gun23, KPT23a,

L TY21, Man23, MIS24, O

Y25, PF23, PCZ25, Su21, WTH24]. binding

[AMSV22]. Bipartite [WLFF24]. bird [HS20]. birthda y [CT20]. BLP

[HLL21, W an23]. b oard

[Gua21a, Ano20b, Ano20c, Ano20d, Ano20e, Ano20f, Ano20g, Ano20h, Ano20i,

Ano20j, Ano20k, Ano20l, Ano20m, Ano21a, Ano21b, Ano21c, Ano21d, Ano21e,

Ano21f, Ano21g, Ano21h, Ano21i, Ano21j, Ano21k, Ano21l, Ano21m, Ano21n,

Ano22a, Ano22b, Ano22c, Ano22d, Ano22e, Ano22f, Ano22g, Ano22h, Ano22i,

Ano22j, Ano22k, Ano22l, Ano23c, Ano23d, Ano23e, Ano23f, Ano23g, Ano23h,

Ano23i, Ano23j, Ano23k, Ano23l, Ano23m, Ano24j, Ano24h, Ano24i, Ano24k,

Ano24l, Ano24m, Ano24n, Ano24o, Ano24p, Ano24q, Ano24r, Ano24s, Ano24t,

Ano24u, Ano24v, Ano24w, Ano25a, Ano25b, Ano25c, Ano25d, Ano25e].

Bond [AJM25, FKL21, HJL

+

24, KLL21, WFL22]. b onds [BDKM23, CS22].

Bo osting [YN21, KLSW23, YCK20]. Bo otstrap

[CNPR22, CLRSØ23, HR25, HL23, HJLP23, PS21b, PS23b, BHS24, DT20,

DS24, FSU20, FL24, GGR24, HV20, LMS23, LP23a, L

T21, WZ24].

Bo otstrap-based [HL23]. Bo otstrapping

[BCGR21, GP20, GMY25, FLZ24]. b ound [AJM25, Rou25]. b oundary

[CNPR22]. Bounding [Hor21, TZ24]. Bounds

[Cal21, AL21, BL

T24, Cha24, D A T25, FL25, Hei24, Mar24, Sem25]. Bo x

[ZZ24b]. break [BP20a, CP21, DBH23, DR20, MT25, Shi23]. breaks

[AKM21, DHLZ25, HLM

+

24, Kad25, K

OEP20, LO

W23, MT23a, O

W21,

PDC21, PT11, PST22]. Bregman [CLS25]. Bridging [ ¸

CS24a]. bro wser

[JLMM21]. bubble [GJM20]. build [A

GP20]. bunc hing [BMS24]. bundled

[SZ24]. bundles [AR22]. burst [COR22]. Business [BT24, ABB

+

22].

Business-cycle [BT24]. buy er [GG20b].

C [CT20]. calculus [Mag24]. Can [AMMQ22]. cancer [Kim23]. candlestic k

[LNNY25]. Canonical [CLS23, F un24]. capital

[BFL

T21, CFX22, IK21, NZ24]. carb on [CMH24, W

GH20]. Carlo

[AIMM24, FHLL22, KS20]. case [HL

T20, HR21, IK21, KV23]. cash [PST23].

catastrophe [BDKM23]. catastrophic [ILMM20]. categorical [HM21].

Causal [CLMZ24, CKS21, CS24b, DGJOOSB23, GPWY24, Kas22, LQ24,

Sun24, XP23]. Causalit y [CMPZW20, A

TM20, GHM20, HP24b, MWT25].

cautionary [NZ24]. CCE [DS24, JKW21]. Celebrating [SW21a].

celebration [CT20]. Censored

[NK22, BHKvD20, CW20, Che23, CLZ25, FVvVV24, WX22]. censoring

[CW23]. cen ter [GMM22]. Cen tral [GSV22, HP24b]. cereal [KHK20].

c hain [Gal23]. c hained [BBDB25]. Cham b erlain [GH22]. c hange

[A V22, BHS20, BCS20, CP21, CYZ23, CGGK24, GWS25, HPP20, JZS23,

JPS24, LSK24, WL25a]. c hange-p oin t [JZS23]. c hangep oin t

[BHT25, GR

T25]. c hanges [BDH24, BKW21, CHL24, DR20, FHW23,

GHK OB24, HLR

W20, LZH24, PSY25]. c hanges-in-c hanges [GHK

OB24].

c hanging [DGR20, Kas22]. c haracteristic [BL

V24]. c haracteristics

[GG20a]. c hi [DTB21]. c hi-squared [DTB21]. c hild [BBRR22]. c hildren

[BWKMM

+

24, CEC22, GSS22]. China [HLLO21]. Chinese [ZZ21]. c hoice

[ABL22, AL21, AM20, BKS22, BSX21, BU25, CGI21, FRZZ25, GS24,

HMM24, KSSR21, KRvdK22, KMMS21, Lia24, LH24, Lu22, Man23, NS24,

O Y25, PS21a, PVWZ22, STXH23, SY20, WL25b, Wil20, WY21]. c hoices

[HJ23, KKKN21, L

TY21]. circular [HHPT24]. Cit y [BF22]. claims [FLS22].

Clark e [BFM23]. class [PPX24, R

W20]. Classical [Kli24]. Climate

[Ano24d, MP24a, MP24b, BCS20, CKK

+

20, CGGK24, DR22b, HPP20,

ILMM20, JPS24, MJLS20, PLS20, Pre20, PM24]. clinical [CL24b]. Closed

[ASLL21, ASLL24, Gup23]. Closed-form [ASLL21, ASLL24, Gup23].

Cluster

[MNW23a, A

GP20, BLSTM24, CSW23, CK24b, Hw a21, KS24, OP24b].

Cluster-robust [MNW23a, Hw a21]. cluster-sample [CSW23]. clustered

[R V21]. clustering [CV24a, JLSS24, MNW23b, VL20, Y ap25, YGV24].

clusters [BCL24, KS24, MW20, WZ24]. co

[BMPQ22, DLLZ24, HT20, SX22]. co-jump [DLLZ24]. co-mo v emen ts

[SX22]. co-shifting [HT20]. Co efficien t

[LPG20, Bre21, BHR

W25, CFX22, D

AM21, DOT22, FL24, FHSW23, HJL

Y24,

JPS24, Kad25, PW22, PW23, PFL

+

24, TW22, UWY23, WPT25, WP25].

co efficien t-b y-co efficien t [Kad25]. co efficien ts

[GZW20, HHO22, HN21, JLZ20, LL22, LCL20, LST23, LO

W23, SS24b].

coin tegrated [BLL21, HD25, Pre20, WPT25, ZGHK24]. Coin tegrating

[LPG20, Cha20, KP23, PW23, W

GH20]. coin tegration

[iSK21, KASY20, L

TY20, PK24, SW21b, T ra21, YfL21]. coin tegrations

[L T20, TL

W22]. collected [PS23a]. collectiv e [Hub23, LL22]. college

[PVWZ22, ZZ21]. com bination

[CGRvD24, CM24, CHL24, CLS25, L

WZ24, MM21b]. com bined

[CL23c, HL23]. Commen t [Bog22]. commo dit y [HR21]. Common

[CMH24, BL21, CGV22, JS22, K

OEP20, LCL20, MPS23, SWZZ24].

comm unal [PW22]. comm unication [GSV22]. Comm unities [CHK22].

Comm unit y [CFZ23]. comomen t [BCV20]. comparativ e [AL25].

Comparing [Cha23, DR22b, QTZ24, FMM

+

22]. comparison

[HM24, KV23, W

AZ24]. comparisons [CCT23, KST22]. comp eting

[Kim23]. comp etition [CDL

+

24]. complemen tarit y [AR22]. complete

[ALR22, JP20]. completion [CKL24]. complex [CFR22]. compliance

[BG23, DGJOOSB23]. complier [WTH24]. Comp onen t

[HLLZ25, Che24, CY22, L

W20]. comp onen ts [BS24a, WZ22a].

comp ositional [ZM24]. computation [A

CL25]. computational [HY24].

computationally [Mug25]. compute [W o o24]. Computing [AL21].

concen tration [MB24]. condition

[CHH24, D A T25, F or24a, Gun23, LZH24, R

W20]. Conditional

[BS25, Ro y23, ZT22, ASZZ24, AF24, BO20, BHS24, BFL24, Car23, CNPR22,

CF G23, Dal20, FFX20, FZ20, HW24, HPR24, JC20, JLZ21, Kas22, LQW25,

L WZ24, MR

W24, NP22, PS23b, VW23, WPLL21]. conditionally [CPZ23].

conditioning [LSW23]. conditions

[BM21a, CKLZ24, Gal22, HSW24, Kit22]. Confidence

[LSZ24, A

CG20, A

CL25, FL25, SW24]. confiden tialit y [Vil23].

confirmatory [L

TW25a]. Conformal [HW25]. confounded [K ´ ed23].

confounders [CLMZ24]. confounding [GZW20]. conjugate

[Bog22, CCM19, CCCM22]. connectedness [BHSvS21]. connections

[EHKS23]. consequences [CMR

V24, ZZ21]. Consistency [BH20].

Consisten t [A

V21, CS24b]. constancy [D

AM21]. Constrained [GHLL22].

Constrain ts [HS24, AMSV22, CT21, DDH22, FS23a]. constructed

[QfL

Y21]. construction [SZ24]. Consumer [KN21, KKKN21, WML21].

consumers [MRS

+

25]. consumption [ABBL24, BT24, CGL25]. con tact

[LLSS21]. con tin uit y [BC21]. Con tin uous [CP21, ALZ22, BLSV23, BK24a,

BKW23, BCFL21, CFF25, HHS23, HSS22b, NP22, Xie24]. con tin uous-time

[BLSV23, BK24a, BCFL21]. con tin uum [A

CS20]. con traception

[MdPV25]. con tracts [AHZ23, LPV23]. con tributes [PW23].

con tributions [AAI24]. Con trol [NS21, AL24, DHS24, F er21, L

Y22, LSK24].

Con trols [F ry24]. con v ergences [BKW23]. Copula

[CXW22, CHY21, FHP23, MW23, NKM22, OP24b, SZ24]. Copula-based

[CXW22]. copulas [BHK21, FH23, LZ20]. corona virus [GJ23]. corp orate

[CK20]. correct [Kle21, LMS23]. corrected [BFM23, DS21, HKL22, HV23].

Correcting [GHK

OB24]. correction [F

GW25, GPY25, SL20]. correlated

[L Y21]. correlation

[CYX

+

23, Che24, CY22, CLS23, DL24, GLP24, GK24, HL

T20, HW24, JC20].

correlation-based [CY22, CLS23]. correlations [BO20, Lug25, Tsa20].

Corrigendum [AA

CH23, CCCM22, PST22]. cost [BIJS22]. costs [HMM24].

cotrending [iSK21]. Coun terfactual [JP20, ALZ22, KRvdK22, PS21a].

coun try [LMS21]. coun try-lev el [LMS21]. coupled [L

W20]. co v ariance

[CHL

T24, CK24b, DTW22, Gal23, GH23, GKM23, LQW25, Lug25, SCC22,

Effects [IK21, AX23, ABCR22, AL25, Bai24, BKP23, BPQ20, BMP23, BV23,

BB25, BWKMM

+

24, CK23a, CKK

+

20, CLMZ24, CR24b, CFVW24, CO21,

DN23, DS21, DGJOOSB23, F

OP23, F us24, GZW20, GGV20, GLPY23, GK24,

GL20, Han21, HY24, Hei24, HSJ23, HJL

Y24, JLMM21, JPTZ23, JLS25,

Jo c23, JSY23, Kam24, KPR21, Kas22, KPS24, K ´ ed23, Kit22, KLSW23,

KPZ23, LMSW23, LPV23, L

Y21, LSZ24, LP22, L

TY21, LH24, LH25, LS20b,

MMY23, MIS24, MIMRS24, MLS20, Mug25, NW21, SU23, SST21, SA21,

Sun24, VB23a, WJL

+

25, WTH24, XT24, dCD23]. Efficiency

[D A T25, AL21, TPZ23, ZL

TT22, ZZ21]. Efficien t [CHY21, CCT23, GS21,

Gup23, Kle21, KPZ23, LCL20, SCC22, Y an20, BHKvD20, GdXP22].

EGAR

CH [L

W20]. eigen v alue [DTW22, HPR24]. elastic [HHO22].

elasticities [LS24]. elicitation [GL

WW22]. elicited [KRvdK22]. Eliciting

[CDL

+

24]. elliptical [YZC21]. emissions [W

GH20]. Empirical

[BL T24, SG21, BHT25, CT21, Koh23, MNW23a, MM21b, W

AZ24].

emplo y ee [CSV23]. Emplo y er [DLCP23, CSV23]. emplo y er-emplo y ee

[CSV23]. emplo y ers [BBRSS23]. Endogeneit y

[CKT24, CPU23, CW20, KN24]. endogenous [AX23, ABCR22, BHN22,

Car23, CCM21, CFF25, GR23, Hos22, Jo c23, MIS24, QfL

Y21].

endogenously [HR21, HLM23]. energy [BHT25, BM24, iSK21, Pre20].

engines [GL

WW22]. England [KHK20]. Enhanced [SZ24]. enhancemen t

[YYX24]. en try [BK20a]. en vironmen tal [W

GH20]. epicen ter [HLS21].

epidemic [KV23, Kor21]. epidemics [HLS21]. epidemiological [ ¸

CS24a].

Epilogue [McF21]. episo dic [DGR

T22]. epistemic [vGW22]. ep o c h [YS25].

equalit y [ZGZ24]. equation [iSK21, SW21b, ZHW20]. equations

[CK20, CHL21, LM24, LMY20]. equilibria [GJM20, LXX22, Y o o24].

equilibrium [KZ20, JLMM21]. equit y [ASKM20, A

TU21, GSV22, GLL23].

equiv alence [Pre20]. Equiv alen t [L

W23b]. ERP [Cas24]. error

[AK O W20, BHR

W25, CK20, CSZ22, DHLZ25, DOT22, GPY25, Gel23,

KSS21, MM21b, NSYC21, PS21b, P o w23, SL20, W o o24]. error-correction

[GPY25]. errors [BCL24, CMM24, CGI20, Ell20, HHLS22, HM23, HHS20,

HSS22b, LPY24, R

V21]. Essa ys [GAL20]. establishing [A

CG20].

Establishmen t [Sc h23]. estimate [BCPV23]. estimated [OP24b].

estimates [PLS20]. Estimating

[BKW21, BL

V24, HLS21, HL23, HHS20, Kad25, KST22, LP20a, LZH24, Lu22,

MM21a, PDC21, Phi20, R

W20, SA21, BHR

W25, FZ20, ZHW20]. Estimation

[AX23, ALZ22, BKKS25, BHS20, BLL21, BvBGK24, BV23, BS21, BLL22,

CSZ22, DOT22, FHP23, FLZ24, F or24b, GAL20, GPY25, HL

T20, HR21,

HJW24, HHK

+

24, KSS21, KLL21, KLSW23, LLZ22, L

TY20, LO

W23, MLG21,

MW23, Meh23, MS21b, PY21, QfL

Y21, R

C23, SU23, T ou21, UW24, WLLS24,

WX22, WTH24, YfL21, Zin24, A

GS24, ASLL24, AA22, AKM21, AD21b, AS25,

A G24, BY23, BAFMS20, BvBKL22, BK24a, BLL24, BCV20, BDSV23, BL

T21,

BMS20, BM24, BB25, BHK21, BSX21, Bud25, BU25, BIJS22, CHLZ20, CD25,

CP24a, CMR

V24, CPU23, CP24b, CFF25, Cha20, CHL

T24, CSW23, CW20,

CHY21, Che21, CCT23, Che23, CR24b, CDGL24, CKL24, CGI21, CK24b,

CHW24, DHLZ25, Dal23, DGS21, DPS24, DN23, DMP22, DLZ21, DBH23,

EFS23, Erg23, FHLL22, F un24, GHLL22, GKM21, GdXP22, GNP24, GS21].

estimation [Gup23, HL20a, Han25, HD22, HKT20, HHO22, HM23, HL20b,

HLL21, HSJ23, Hos22, Ish20, JfL20, JfL24, JYGH21, JPTZ23, JMS21, JKL24,

KN23, KKSV21, KP23, Kor21, LS20a, LP23b, LSTW24, LCZ23, LL

V20,

LCL20, L

WY23, L

TYZ23, LNP24, LQW25, LSZZ20, Loh23, LQ21, LST23,

L TW

+

25b, MT23b, MNP20, MIS24, MRS

+

25, NRS23, NP22, NS24, NSYC21,

PW21, PF23, PK24, RLZ

+

24, R

W24, SKF23, SCC22, Søl20, SJW25, T au22,

TD25, TZ23, VB23a, W

GH20, W

CWL20, WPLL21, WZLL22, W an22, WP25,

Y an20, YS21, Y o o24, YHKZ22, YGV24, YS25, ZLB22]. estimator

[AF24, DLP21, HKL22, JKW21, Mug25]. estimators [AL25, AD21a, Bo o23,

CJ23, Can23, CJM24, CCT23, DHIV20, FHLZ20, F er21, FS23b, F

GW25,

GZW20, HSS22a, KSSR21, KPZ23, LH25, LMR24, PF25, SZ20, dCD23].

ETF [BDSV23]. Euler [CHL21]. euro [HNZ22]. Eurozone [DSZ24].

Ev aluating [CKK

+

20, KKKN21, ORS24]. ev aluation

[BKS22, BHKvD20, BR

V25, CL23a, HY24, MTW24, MW25, SH23]. ev en t

[PPX24, SA21]. ev en ts [LKLP20]. Evidence

[BF22, CS22, GL

WW22, ZZ21, CMM24, LMSW23]. ev olutionary [Cas23].

exact [A

CL25]. exclusion [DHS24, HH24, Kiv20]. Existence

[GG20a, FZ22]. Exogeneit y [TD20, TD25, BK24b]. exogenous

[GK24, MW23]. exp ect [WPBC24]. exp ectation [GJM20]. Exp ectations

[DvdKWZ22, AHX21, AMMQ22, AL21, CHH24, CS22, CEC22, DDH22,

GMM22, HHvR

+

22, MdPV25, PVWZ22]. Exp ected

[ILMM20, WTH24, Zin24]. Exp ectHill [DGS21]. exp ectile

[DPS24, MTWZ24]. exp erimen t [BKS22]. exp erimen ts

[A CL25, BJR

+

24, CDL

+

24, DGJOOSB23, GL

WW22, HBB24, HP24b, VB23a].

explainable [FLS22]. explosions [BKN22]. explosiv e [LPY24].

exp onen tial [A

CM22]. exp onen tially [AD21b, Zh u23]. extended

[HMM24, LP23b, RL23]. Extensions [DGR

T24]. exten t

[DR G

+

23, DR G

+

24]. external [OSW21]. externalities [WY21]. Extreme

[DPS24, AL

TZ24, DGS21, HK21, HLPZ24, SW24, Tsa20]. ey e [HS20].

F actor [AM22, BLL21, CBN23, FKW20, FH22, F re22, LQW25, MT25,

ASKX20, A

GP20, Art25, BHS20, BN23a, BDH24, BKW21, BH20, BHSvS21,

BHLZ24, BM25, BS24a, BK20b, CMV23, CD25, CL25, CFVW21, CHL24,

CLX25, CL

Y24, CK23b, DLZ21, DELZ25, DBH23, Erg23, FKL21, FJS22,

FLLM22, FHW23, GP20, GCT23, Han25, HKTY23, HLLZ25, HM23,

HLZL25, JMS21, KSS21, KMS24, Lew22, LKLP20, L

TW25a, LC20, MLG21,

MT23a, MT23b, MW23, NW21, OP24b, PSY25, SCC22, SW25a, SJW25,

TW25, UW24, WLLS24, W an22, XP23, YHKZ22, YYX24, ZHSZ25].

F actor-adjusted [FKW20, FJS22]. factor-augmen ted

[BS24a, CHL24, TW25, W an22]. F actor-based [CBN23]. F actor-guided

[LQW25]. factors [AM22, A

GGR25, ABB23, BLL21, BCV20, CLX25, CLS23,

FKL21, F re22, Hub23, LP20a, MPS23, SXZ23, A

G21]. failure [F or24a].

falsification [LMR24]. F ast [A

CL25, GR

T25, LMSND22, DT20, LMS23].

F aster [BU25]. fat [ADDP24, ABB23, KM20]. FDI [HLLO21]. FDR

[LSK24]. features [CGV22, WX22]. F ebruary

[Ano20s, Ano22o, Ano23u, Ano24x]. F eedbac k [Cha22]. few

[F er21, MW20, WZ24]. fields [JM21]. filter [LLSS21]. filtered

[CHY21, CXW22]. filtering [CKLZ24, Dal20, GS21, Lan24]. filters [BN23b].

Finance [Y u22, CFLS24, HM24]. financial [A

CL22, A

TTX24, BHSvS21,

CGRvD24, CCL21, LP22, L

TZ21, RSVZ20, SKF23, SCC22]. Financially

[CL24b]. Financing [HS24]. Finding [LLSS21]. fingerprin t [CKK

+

20].

Finite [BMR

+

25, HV23, Sen24, Bud25, LNP24, SS24b, TD20, Sen25].

Finite- [BMR

+

25]. Finite-sample [HV23, TD20]. Firm

[EMS23, HS24, APdA

V23, DKSS23, LMSW23]. Firms

[CSV23, EHKS23, Gua21a, MRS

+

25]. first

[A GS24, EFS23, GG20b, GG22, GZ23, JZ22, KSW24, Zin24]. first-order

[KSW24]. first-price [EFS23, GG20b, GG22, GZ23, JZ22, Zin24].

first-stage [A

GS24]. Fisher [CFY25, OJT20, YYX24, ZD21]. fit

[KKSV21, LZ20, WD22]. Fixed

[CV24a, AL25, BMP23, BB25, CK23a, Cas24, DS21, GGV20, GLPY23, HSJ23,

HJL Y24, JLS25, KPS24, Kit22, LSZ24, MLS20, Mug25, WJL

+

25, dCD23].

Fixed- [CV24a]. fixed- [Cas24]. Flexible [DHIV20, CGRvD24]. flo w

[HKNW23, JfL24]. flo ws [PST23]. fo cus [Man23]. fold [ZL23]. forecast

[BP20a, BR

V25, CM24, CHL24, CLS25, HL23, ORS24]. forecasting

[ARRS23, BLSV23, FKL21, HW22, LKLP20, PS21b, QTZ24, WXY23, ZT22].

forecasts [ALP23, CL23c, LMS21, OP24a]. forew ord [BHKL24]. form

[ASLL21, ASLL24, CK24b, Gup23]. formation

[CU23, CEC22, Gao20, GLX23, Gua21a]. F orw ard [SH23, ZZ24a].

F orw ard-selected [SH23]. forw ard-v alidation [ZZ24a]. F ourier [FHW23].

fraction [HLS21]. fractional [PM24, SYZ24, WXY23]. fractionally

[MNP20]. framew ork [ABB23, CCQY24, Han25, Koh23]. F rancis [IKP22].

fraud [FLS22]. free [BIJS22, DR22b, HNZ22, JS22, LSTW24, LQ24, VB23b].

frequencies [HV20]. F requency

[Cha20, GP23, JLP20, ASKX20, ASB20, ASS24, BKS22, CHLZ20, CHL

T24,

Che24, CMZ24, CLX25, CHW24, GHM20, HK O

+

23, KPS24, LL

V20, LLZ22,

MMF20, PS23a, SKF23, SXZ23, W

CLC22, ZLB22, ZL

TT22]. F requen tist

[KZ21, T au22]. frictions [BGM21, P ar20]. F risc h [Cha24]. fron tier

[CPU23, CP24b, CWXZ24, KHK20, TPZ23]. full [DTPP23]. F ully

[KP23, W

GH20]. function [BL

V24, DHS24, GdXP22, LQW25, R

W20].

function-based [BL

V24]. function-v alued [R

W20]. F unctional

[BFM25, PW22, SX22, ALP23, BHT25, CFX22, CCQY24, EFS23, HL

WZ24,

LQW25, LLZ25, LLCW22, PW23, TW22, WPT25, WP25].

functional-co efficien t [CFX22, TW22]. functionally [BP20b]. functionals

[CT21, Y an20, ZHW20]. F unctions [BLL21, AK O W20, ALZ22, AL24,

F GP23, Han25, HHS20, K

OPV20, LS24, L

Y22, NS21, Xie24]. fund

[AA G20, FJ22, HJLP23]. funding [A

G21]. fused [MT23a]. future [SW21a].

fuzzy [HSW24].

G [ZZLL22]. G-GAR

CH [ZZLL22]. game [EF24, KS23]. games

[ALR22, BK24a, BK20a, CU23, JP20, Koh23, LXX22, Y o o24]. gap

[BMW23, DLCP23]. gaps [JT24]. GAR

CH [ALP23, BPQ20, CHY21,

D W20, FZ22, GL20, HHM22, HPR24, SKY

+

21, WZLL22, ZZLL22].

GAR CH-t yp e [GL20]. Gary [GH22]. gases [CGV22]. Gaussian

[CPZ23, FHP23, LM24, TD20]. GB2 [HM24]. Gender

[JT24, LS23a, HMM24]. gender-sp ecific [HMM24]. general [BHSvS21,

CLRSØ23, CLMZ24, GLP24, KZ20, LLZ25, MIMRS24, SW25a, vdBJMN21].

Generalized [BH20, Can23, GM21, Sem25, BHLZ24, CZ20, CFY25, GH23,

HM24, JLZ21, LSK24, R

W24, W an22, Zh u23]. Generativ e [AIMM24].

Generic [A

CG20]. gen tle [Mag24]. geoadditiv e [KHK20]. geometric

[BK20a]. George [CT20]. get [KW23]. Gini [Cha24]. Global [CGV22,

Han25, Ho23, HT20, BCS20, CMH24, CK23b, K

OEP20, KK23, GG20a]. GLS

[A O X24]. GMM

[BCPV23, CR20, CDGL24, F GP

+

22b, HSJ23, Hw a21, HKL22, HV23]. go

[HLM23]. go o d [HL

T21, ZD24]. Go o dness [WD22, LZ20]. Go o dness-of-fit

[WD22, LZ20]. go v ernmen t [RSW22]. gradien t [YCK20]. Granger

[GHM20, MWT25]. gran ular [BM21b]. graphical [FFX20]. greenhouse

[CGV22]. gross [LS24]. gross-output [LS24]. Group

[MT23a, Che25, HJPS21, KPZ23, LCW23, LO

W23, Meh23, MSW20, SWX23,

WS21, WPS24, YGV24]. group-lev el [Che25]. group ed [Mug25]. groups

[GB21b, LSZZ20]. Gro wth [CF

G23, F

GP22a, HY22]. Gro wth-at-Risk

[CF G23]. guest [HPP20]. guide [KN23, MNW23a]. guided [LQW25].

HAR [Cas24, SY20]. Hard [MZ21]. Hartz [W o o23]. Ha wk es [CLRSØ23].

hazard [EF24, PG21, vdBJMN21]. hazard-rate [EF24]. Head [Kam24].

Health [GMM22, BBRR22, JS24, PG21]. hea vily [GR

T25].

hea vily-w eigh ted [GR

T25]. hea vy

[BBGS24, DGS21, HHLS22, SL20, ZZLL22]. hea vy-tailed

[BBGS24, HHLS22, SL20, ZZLL22]. Hec kman [CV24b]. hedge [AA

G20].

hedging [ABB23]. Hedonic [BCC

+

25]. Heigh t [WPBC24]. Hellinger

[AD21b]. hemispheric [HT20, K

OEP20]. hero [BMPQ22]. Heterogeneit y

[ABBL24, vGW22, A

GS24, APdA

V23, A

GL21, ABL22, ALL23, Bot20,

BMP23, Bot23, CGI21, DKSS23, Esc23, FLZ24, FW23, F us24, GLP24,

HHvR

+

22, HH24, JS24, KST22, LS23b, Luo20, LXX22, T ra21].

Heterogeneous [GXZ20, Hei24, O

W21, ADDP24, BS21, CSZ22, CO21,

GLPY23, GH23, HLLO21, JLS25, KSS21, KS23, LCW23, LCL20, LS24,

L TY21, MRS

+

25, PVWZ22, PPX24, SA21, Sun24]. heteroscedastic

[CZ20, CGI20]. heterosk edastic [DR

T25, HHLS22, LMY20].

heterosk edasticit y [AX23, AS23, A O X24, Cas23, JLZ21, O

Y25].

Hierarc hical [CD21, FH22, KSS21]. High

[ASKX20, ASB20, ASS24, BHN22, CHLZ20, CSV23, CPZ23, Che24, CLX25,

DLZ21, DGL23, FLLM22, JLP20, KASY20, MMF20, MPS23, O

Y25, PK24,

WZL24, XT24, ASW23, BKKS25, BHS20, BKW21, BMS20, CMV23, CJS23,

CCQY24, CHL

T24, CFZ23, CGQ23, CCL24a, CCL24b, CMZ24, CM24,

CDGL24, CGI20, CPS24, CS24b, CHW24, DDF

+

21, DBH23, FFX20, FHP23,

GZW20, GL

T20, GLLZ23, GLLZ24, HHLS22, HJG23, HR25, HJW24, HV20,

HLZL25, KPT23b, KLSW23, LL

V20, LLZ22, LC20, LMNZ24, MTWZ24,

MJLS20, PS23a, SKF23, SCC22, SXZ23, Tsa20, UW24, W

CLC22, W an22,

WLFM24, YZC21, YN21, ZLB22, ZL

TT22, ZZ24b]. High-dimensional

[BHN22, CHLZ20, CPZ23, FLLM22, KASY20, MPS23, PK24, WZL24, XT24,

ASW23, BKKS25, BHS20, BMS20, CCQY24, CHL

T24, CFZ23, CGQ23,

CM24, CDGL24, CGI20, CS24b, DDF

+

21, DBH23, FFX20, FHP23, GZW20,

GL T20, GLLZ23, GLLZ24, HHLS22, HR25, HJW24, HLZL25, KPT23b,

KLSW23, LC20, LMNZ24, MJLS20, SCC22, Tsa20, WLFM24, YZC21, ZZ24b].

High-frequency [ASKX20, MMF20, CHLZ20, CHL

T24, CHW24, LL

V20,

SKF23, SXZ23, ZLB22, ZL

TT22]. Higher

[RR23, AD21a, A

CL22, A

CM22, Gua21b, LMS23]. higher-momen t

[A CM22]. Higher-order [RR23, AD21a, LMS23]. highly [WZ22b].

HighScop e [HPS24]. Hill [DHIV20]. Hiring [DKSS23]. Historical [FZ20].

hitting [AS21]. homogeneit y [KD24]. homosk edastic [Kle21].

homosk edasticit y [BPY21]. Honor [CMPZW20, GH22, CV24b, IKP22].

Honoring [NQV21, HKW21]. Honour [GAL20]. horizon [DR

T24, KMS24].

household [CGL25, Hub23, JT24, vGW22]. households [LL22]. Ho w-T o

[Ano23n]. HP [LLSS21]. Hub er [HLLZ25]. Human

[NZ24, BFL

T21, CKK

+

20, IK21]. Hybrid [LP20b, LMNZ24, WZLL22].

h yp otheses [DTB21, Hor21]. Hyp othesis

[CCL24a, KZA20, CJS23, COR22, Kli24, LL

YZ22, CCL24b].

ice [DR22b, DR G

+

23, DR G

+

24]. ice-free [DR22b]. ID [AK24].

Iden tifiabilit y [F un24]. Iden tification [AL23, A

GGS25, BDKM23, BDK25,

BMP23, BHK21, CU23, CMPZW20, F us24, GS24, Gua21b, HHM22, HKR20,

Han21, HJ23, HSS22b, Hub23, Ish20, KPT23a, KK25, Kor21, LL22, LS24,

Lia24, L

T25, LSZZ20, LXX22, LX23, MIS24, MRS

+

25, PF23, VB23a, Y o o24,

AFiK

+

23, A

CF24, AR20, Ari21, BIJS22, CCM21, Che21, CGQ23, D A T25,

D W23, Esc23, FST23, F or24a, FRZZ25, Gao20, GG20b, GR23, Gun23, HY24,

Han25, HK21, HH24, HSW24, JP20, Kit21, KK23, LP23b, LCZ23, Loh23,

MISW20, Meh23, NS21, Obr24, STXH23, TD20, TD25, T ou21, Wil20, Kas22].

Iden tification-robust [AL23, BDKM23, BDK25]. iden tified

[AL24, BK20a, DHK20, Gaf25, JP24, LCZ23, LMY20, OSW21, Sem23].

iden tify [BGPS23]. Iden tifying [AM20, BKP23, CRS25, DGJOOSB23,

Kam24, K ´ ed23, Kiv20, SWX23, SXZ23, WS21, GZ23, Kim23]. iden tit y

[JM21]. idiosyncratic [BS24a, CL

Y24, KT25]. Ill [BMS20]. Ill-p osed

[BMS20]. Illegal [MB21]. Illuminating [HY22]. immigran t [DLCP23].

immigran t-nativ e [DLCP23]. impact [CKS21, CGGK24, Kas22, Phi20].

impacts [JPS24]. imp erfect [BG23, GS24, HPS24, Obr24, OP24a].

Implemen tation [KKIS21]. Implications [ASMOS25]. implied

[ASLL21, CR20, CCL21, GLL23, LQ21]. imp ortance [L

WY23].

imp ossibilit y [KS24]. Imp ossible [BM20, Kiv20]. impro v abilit y [PY22].

impro v e [BP20a]. Impro v ed [L

WY23, OP24a, L

T21]. Impro ving [OJT20].

Impulse [BLL21, GHKP21, Han25, IK20, IK22]. Impulse-Resp onse

[BLL21]. imputation [CBN23, CL25, LH25]. inatten tion [GGIS22, Lia24].

Incen tiv e [GGIS22, LPV23]. Incen tiv e-driv en [GGIS22]. Incen tiv es

[GL WW22]. incidence [F

OP23]. inciden tal [JS22]. Incoheren t [HS24].

income [ABBL24, CGL25]. Incomplete

[HS24, FST23, STXH23, TD20, Y o o24]. Incorp orating [D

W20, CHW24].

increasing [FHLZ20, FLS24]. indep endence

[ASZZ24, Car23, D

W23, FL25, Kit21, WLFM24]. index

[BU25, Gao20, L

T25, LLCW22, Mar24, NRS23, SW24, ZGHK24]. indexed

[CS22]. indices [BCC

+

25, LP22]. Indirect [BY23, FK21, KS20]. Individual

[FL25, KST22, LS20b, MMY23]. Individualized [KW23]. inducing

[LMT22]. industry [FJ22]. inefficiency [KHK20]. inequalities

[LLZ25, MR

W24, YS25]. inequalit y [Bei24, CT21, FS23a, KZ21]. infection

[JZS23, MM21a]. infections [HLS21, LMS21]. Inference

[AK O W20, AKM21, ALR22, AL24, ARR

W21, BLSTM24, BLSV23, BG23,

CMPZW20, CCW20, CKL24, DHK20, FZ25, GL

T20, HPS24, HS21b, HV20,

HSS22a, K

OEP20, LPG20, LMY20, MMY23, MSK24, OSW21, PCZ25, R

V21,

SL20, SW25a, WZZW24, Xu20, ZLL

T22, ASW23, AD21a, ALZ22, A

V21,

AL23, A

GGS25, BKKS25, BHS20, BY23, BM21a, BMR

+

25, BDK25, Bei24,

BM20, BK20a, BFM25, Bo o23, BLL22, CCL23, CU23, CP21, Cas23, CNPR22,

CLRSØ23, CSZ22, CLMZ24, CHH24, CL

Y24, CS24b, DTPP23, DGR

T24,

FHP23, FST23, F

GP23, F or24b, FK21, FSU20, FL24, Gaf25, GPY25, GKR22,

GLP24, GZ23, GLLZ23, GLLZ24, HHLS22, Han25, HPTZ23, HK21, HD25,

Hw a21, HV23, IK20, IK22, JLZ20, JLZ21, JMS21, JS22, KSS21, KR

W22,

KPS24, KN23, KS20, KN24, Kle21, KK25, KS23, KS24, KPT23b, KLSW23].

inference [LP23a, LR20, LM24, LL20, L

T20, L

T25, LP23c, LQ24, LMSND22,

LS23b, MLG21, MW20, MNW23a, MM21a, MW23, PY21, P et22, PK24,

RLZ

+

24, RR23, SU23, SST21, Shi23, SY20, TL

W22, TW22, UW24, VW23,

VB23b, W

GH20, WX22, W an22, WZ24, WPT25, XP23, XT24, YLC

+

23,

ZHW20, Zh u23, Zin24, vdBJMN21, HW25]. inferences [KLP20, ZZLL22].

Inferen tial [BHLZ24, T ra21]. Infinite [JMY22, A

TM20, HL20b]. inflation

[AMMQ22, CS22, DSZ24]. inflation-indexed [CS22]. influence [WLFF24].

Influencers [CHK22]. informalit y [BFL

T21]. Information

[GCT23, AFiK

+

23, ASZZ24, ALR22, CHW24, GS24, JP20, JP24, Koh23,

KLL21, L

YZ20, SST23, Y o o24, YGV24]. information-Theoretic [JP24].

initial [BM21a]. Inno v ate [HS24]. instabilities [MT25]. instabilit y

[A V22, BHR

W25, CPS24, HW22, MWT25, TW25]. institutions [FMM

+

22].

Instrumen t [BIJS22, KN23, Sun24, AK24, Kit21, OSW21, VW23].

Instrumen t-free [BIJS22]. Instrumen tal

[A GS24, EL21, NSYC21, BMS20, Che21, CL

Y24, GKM21, GL

T20, Hor21,

Kle21, MTW24, O

Y25, WZ24, WTH24]. instrumen ts [CFF25, CSW23,

F en24, Gof24, Gun23, L

WZ24, Loh23, MO23, NS21, Søl20, SW25b, Win25].

insurance [BBRSS23, PG21, SZ24]. in teger [BLSV23, CD21].

in teger-v alued [BLSV23, CD21]. In tegrated

[SST21, DTW22, F

GP22a, LL

V20, MNP20, SWP20, WP25]. in tegration

[TW22]. in tensit y [CK24a]. in teraction [Hos22, HY23]. in teractions

[AL21, Jo c23, LH24, LLCW22]. in teractiv e [Bai24, BB25, CK23a, GLPY23,

HSJ23, JLS25, KPS24, LSZ24, MLS20, NW21, WJL

+

25]. in terdep enden t

[GG20b]. in terest [DSZ24, GZW20]. in terference [HBB24].

in tergenerational [LP24]. in terlo c ks [Gua21a]. In ternal [HKNW23].

in ternational [BK20b]. in tertemp oral [JfL20]. in terv als

[A CL25, BH20, LSZ24, SW24]. in terv en tion [BWKMM

+

24]. in terv en tions

[MIMRS24]. In trada y [AR

TT23, D

W20, L

W20]. In tro ducing [Ano23n].

In tro duction [CSV23, CMPZW20, CFLS24, CT20, CV24b, DvdKWZ22,

GH22, HPP20, MP24a, MP24b, T am21, Y u22, Mag24, RSVZ20]. In v ariance

[TD20, AR24, Bai23]. in v arian t [Art25, BS23, Y an20]. in v ertibilit y [BU25].

in v ertible [F un24]. in v esting [FH22]. in v estmen t [CK20]. in v estmen ts

[BBRR22, CEC22, DDH22]. in v olving [L

T20]. Irregular [Esc23, HK21].

Isotonic [BK23]. Issue [CSV23, DvdKWZ22, GAL20, GH22, Ma v21, MP24a,

MP24b, NQV21, CMPZW20, CT20, CV24b, IKP22, L

TZ21, RSVZ20]. Issues

[MNP20]. It^ o [SKY

+

21]. iterated [DT20]. Iterativ e [CFF25]. IV

[AK24, AL23, CSW23, CKR23, Hos22, KSSR21, KN23, PK24, TD25]. IVX

[DR22a, DGR

T24].

J [AA

CH23, CCCM22, CV24b, PST22]. Jac kknife [CSW23, CT21]. James

[CV24b]. Jan uary [Ano23q, Ano24y, Ano24z, Ano25f]. Japan [CS22].

Japanese [A

TU21]. Jean [CMPZW20]. Jean-Marie [CMPZW20]. job

[APdA

V23, BFL

T21, Cal21]. job-title [APdA

V23]. JoE [RSVZ20]. joined

[K OEP20]. Join t [Bo o23, IK22, Din23, GK24]. Journal

[Ano23a, DvdKWZ22, GAL20]. July

[Ano20o, Ano21p, Ano22m, Ano23r, Ano24-27, Ano25g]. jump

[BKL

+

22, DLLZ24, GS21, HW25, LS20a, MMF20, PW21, T o d22, WZ22a].

jump-diffusions [GS21]. jumps [ASLL21, Che24, LLZ22]. June

[Ano20u, Ano21u, Ano22n, Ano23x]. just [AK24, BCL23]. just-ID [AK24].

Kernel [GNP24, LPG20, BAFMS20, SY20]. Kernel-based [LPG20].

k ernels [Kno22, KSW24]. King [GAL20]. kink [SWZZ24]. kinks [LLSS21].

kno c k off [LSK24]. kno w [OP24a]. kno wn [HLS21]. Kolmogoro v

[HLM

+

24]. Kotlarski [Lew22]. Kronec k er [GKM23]. kurtosis [LP22].

Kuznets [W

GH20].

lab [CDL

+

24]. Lab or

[BFL

T21, CHM23, F

OP23, GSS22, HKNW23, IK21, JT24, MB21]. LADE

[ZZLL22]. LADE-based [ZZLL22]. lag [BCL23]. lagged [Wil20]. Langevin

mo dels [LSZZ20, LC20, LLCW22, L

Y22, LMSND22, LMNZ24, LMT22,

LS20b, Lu22, LS23b, L TW

+

25b, LO

W23, LX23, LMY20, MLG21, MT23a,

MMY23, MT23b, MNW23b, MR

W24, MNP20, MW23, MS21a, MLS20,

MJLS20, Mug25, NKM22, NK22, NS24, NSYC21, OP24a, OP24b, O

W21,

PDC21, PW21, PS21a, PSY25, PF23, PS21b, PS23b, PY21, P et22, Pre20,

PFL

+

24, R

C23, R

V21, R

W20, Ro y23, STXH23, SST21, Sem23, SL20,

SKY

+

21, SW25a, SJW25, TD20, TW22, T uv20, WD22, WLLS24, WZLL22,

W an22, WZ22a, WPS24, WP25, WL25a, WJL

+

25, Wil20, Win24, YS21,

YHKZ22, YYX24, ZZLL22, ZGHK24, ZT22, ZM24, vdBJMN21].

mo derately [L

T20]. mo dified [KP23, W

GH20]. moist [BM24]. momen t

[A CM22, Bei24, CHH24, CKLZ24, DGL23, D A T25, FST23, F or24a, Gal22,

Kit22, LZH24, MR

W24, R

W20]. Momen ts

[KvD23, A

CS20, A

CL22, FZ22, F ry24, Gua21b]. Monetary [CS22].

monitoring [HLR

W20]. monotone [A O X24, L

Y22]. monotonic [HSS22b].

monotonicit y [BGPS23, CKT24, Gof24]. Mon te [AIMM24, FHLL22, KS20].

mon thly [HKST24]. moral [PG21]. Most [HJG23]. mo v emen ts [SX22].

mo ving [LMS23, Zh u23]. mo ving-a v erage [LMS23]. MTE [MIS24]. Multi

[LCW23, CGQ23, F us24, JLS25, KSS21, SG21, SWZZ24, XT24, YS21, YYX24].

Multi-dimensional [LCW23, KSS21]. m ulti-factor [KSS21, YYX24].

m ulti-kink [SWZZ24]. m ulti-lev el [CGQ23, JLS25, YS21]. m ulti-p erio d

[SG21]. m ulti-v alued [F us24, XT24]. m ulticoin tegrated [KP23].

m ulticoin tegration [BCS20]. m ultifactor

[BDK25, CSZ22, DHLZ25, NSYC21]. Multilev el [ZHSZ25, CLS23].

m ultinomial [BMR

+

25, HN21, Lu22]. Multiple

[BH23, ABB23, BKW21, BS24b, CS21, CL24a, CK20, DHLZ25, Gof24, Lug25,

LXX22, MT23a, MT23b, MTW24, PDC21, Y o o24]. Multiplicativ e

[DELZ25, HL

T20, PS21b]. Multiscale [VL20]. Multiv ariate

[BPQ20, CFY25, PFL

+

24, ZHPW20, ARRS23, CD21, CHY21, DTPP23,

D W20, DHIV20, GPWY24, GS21, Gun23, HHM22, HL

WZ24, JLSS24,

K OEP20, NKM22, YfL21]. m utual [ASZZ24, FJ22, HJLP23, WLFM24].

naiv e [OJT20]. national [CK23b]. nativ e [DLCP23]. Natural [CM25].

near [NW21, SWP20, YS25]. near-ep o c h [YS25]. Nearest [BCV20]. nearly

[L TW

+

25b]. Nested [BK24a]. net [HHO22, HNZ22, IK21]. Net w ork

[CHK22, CFVW24, JSY23, BV23, BK20b, CU23, CFVW21, CFZ23, CCT23,

FLS22, GLX23, Gua21a, HM23, HHK

+

24, HWZW20, KW23, KMS21, LP25,

WLFF24]. net w orks [CCW20, CLMZ24, DLLZ24, FFL24, HHK

+

24,

HWZW20, JKL24, PY20, RLZ

+

24, ZHPW20, AIMM24, TPZ23]. Neural

[TPZ23, CCT23, CLMZ24, FFL24, WML21, HW25]. neutral [LNP24].

neutralit y [BDKM23]. New ey [AAI24, KSW24]. News

[GLL23, SSW22, ZD24]. News-implied [GLL23]. Neyman [CR24a]. nicer

[BMS24]. Ni ~ no [LKLP20]. No [ZD24, R

W24]. no des [CCW20]. no dewise

[CMV23]. noise

[AA CH22, AA

CH23, CD25, CHL

T24, Che24, LL

V20, T uv20, ZZLL22]. noisy

[CMZ24, LLZ22, WML21, ZLB22]. nominal [Hor21]. Non

[BvBGK24, HHK

+

24, JLZ20, Bog22, BCGR21, CD25, CCM19, CCCM22,

DDH22, DGJOOSB23, F un24, GL20, HKT20, HLR

W20, HK O

+

23, LM24,

TD20, WPT25]. non-academic [DDH22]. non-coin tegrated [WPT25].

non-compliance [DGJOOSB23]. non-conjugate

[Bog22, CCM19, CCCM22]. non-Gaussian [LM24, TD20]. non-in v ertible

[F un24]. non-linear [CD25]. non-parametric [HK O

+

23].

Non-represen tativ e [HHK

+

24]. Non-standard [JLZ20]. non-stationarit y

[HLR

W20]. Non-Stationary [BvBGK24, BCGR21, GL20, HKT20].

Noncausal [DS20]. nonclassical [HSS22b]. nondifferen tiable [K

OPV20].

Nonlinear [CFVW21, RSVZ20, Xie24, ABBL24, BN23b, BL

T21, CYZ23,

DS21, GHKP21, HR25, KN24, L

TY20, SST21, T au22, WS21].

Nonlinearities [BO20]. Nonlinearit y [KKSV21]. Nonparametric

[AA G20, Bot20, BH21, BL

T24, CP24b, Cha24, CHW24, Dal20, Gal22, Gao20,

GG20b, HHS23, HHO22, HL20b, KV23, LP23b, Loh23, PW21, T o d22,

TL W22, WPLL21, Wil20, AL23, BLL24, BKW23, CFF25, CHY21, CHL21,

DLP21, Esc23, FJ22, FSU20, Han21, Hos22, HSS22b, KLL21, L

W23a,

LSTW24, LL20, LST23, VL20, W an23, YS25, ZZ24b]. nonresp onse

[FMM

+

22]. Nonseparable [FVvVV24, GR23, Ish20, MMY23, Xie24].

nonstationarit y [Cas24, CP24a, CXW22]. Nonstationary

[HJPS21, BN23b, Cas23, DLP21, LL25, PDC21]. non transferable [GLX23].

Normal [BvBGK24, ABCS25]. normalised [F un24]. normalit y [GGV20].

normalization [HLM

+

24]. normals [FS23b]. notc hing [BMS24]. Note

[Ano21o]. No v em b er [Ano20n, Ano23o, Ano24-31]. No w casting

[BMW23, CGL

+

22, HK O

+

23, ADDP24]. NPIV [CCT23]. n uisance

[CO21, Xu20, ZHW20]. n ull [BL

T21, JLZ20]. n um b er

[CK23a, CLMZ24, F re22, LZGZ21, LSZZ20, LLCW22]. n um b ers [SS24a].

n umerical [BHR

W25].

ob jectiv e [HD22]. observ able [A

GGR25, CLX25]. observ ables [KY22].

Observ ation [CKLZ24, AF24, BGK21, Che24, GK24, MS21a].

observ ation-dep enden t [MS21a]. Observ ation-driv en

[CKLZ24, AF24, BGK21, GK24]. observ ational [DDF

+

21]. observ ations

[BGK21, CYX

+

23, F er21, HI20, PS23a, XP23]. Observ ed [MZ21, GJ23].

o ccasionally [AMSV22]. o ccasionally-binding [AMSV22]. Occupation

[ZLB22]. Octob er [Ano20r, Ano21r, Ano22q, Ano23p, Ano24-32]. off

[AM20]. offer [Kam24]. older [BDFM23]. OLS [W

GH20]. on-line [GR

T25].

on-the-job [BFL

T21]. One [AK24, HKTY23, BCL23, CEC22]. One-w a y

[HKTY23]. online [GL

WW22]. Optimal [BKS22, BLL24, CHL

T24, EL21,

ZZ24a, BP20b, Che21, CL23c, JSY23, KSW24, L TW

+

25b, SY20]. optimalit y

[Bai23]. optimization [F or24b, JfL20]. Option

[BAFMS20, BL

V24, CL24b, LQ21]. option-implied [LQ21]. options

[CT24, T o d22, TZ23]. order [AD21a, Art25, BC21, DS21, DHK20, HL20b,

KSW24, LMS23, LX23, MO23, RR23]. order-in v arian t [Art25]. ordered

[ALR22]. ordering [ARRS23]. origin [JfL24]. origin-destination [JfL24].

origins [DKSS23]. Ornstein [SYZ24, WXY23]. Out-of-sample

[CF G23, GMY25]. outcome [Kit21]. outcomes

[A CL25, GSS22, Koh23, MB21]. outliers [JPS24]. output [BMW23, LS24].

Ov er-iden tified [LCZ23]. Ov erbidding [GZ23]. o v eriden tified [Gal22].

Ov erlap [DDF

+

21]. o v erlapping [CF

G24, HLL21]. o v ernigh t

[D W20, L

W20]. o v ersp ecified [LSZZ20]. Ov erview

[A CL22, HKW21, KKIS21].

P ages [Ano20t, Ano20s, Ano20u, Ano20o, Ano20q, Ano20n, Ano20r, Ano20p,

Ano21s, Ano21u, Ano21p, Ano21q, Ano21t, Ano21r, Ano22r, Ano22p,

Ano22o, Ano22n, Ano22m, Ano22q, Ano23w, Ano23v, Ano23u, Ano23q,

Ano23x, Ano23r, Ano23s, Ano23t]. pair [SZ24]. pairs [BJR

+

24, BLSTM24].

P airwise [OJT20, SW25b, KST22, YLC

+

23].

pairwise-rank-lik eliho o d-based [YLC

+

23]. pandemic

[CL23a, CKS21, GLLZ23, HK O

+

23, KN21, LL21, PST23, T am21, GLLZ24].

P anel [HLPZ24, LMS21, MLS20, MSW20, WPS24, ABCR22, AA22, ABL22,

ALL23, Ari21, BBGS24, BKL

+

22, BL21, Bai24, BCL24, BPY21, BY23,

BM21a, CBN23, CFX22, Cal21, Cha22, CFVW21, CV24a, CDGL24,

CFVW24, DHLZ25, DS21, DM22, F

GP22a, FW23, GXZ20, GLPY23, HBB24,

HSJ23, HJL

Y24, HLLO21, HJW24, HJPS21, Ish20, JYGH21, JLS25, JLSS24,

Kad25, KPR21, KSS21, KPS24, KHK20, LCL20, L

Y21, LSZ24, LSZZ20,

LP25, LS20b, LS23b, LO

W23, Meh23, NSYC21, O

W21, PW22, SW21a,

SST21, SST23, SH23, SWZZ24, WL25a, WJL

+

25, Win24, YfL21, YGV24].

panels [AM20, BS21, BB25, BM21b, CSZ22, HS21b, JS22, KS20, KKSV21,

KD24, NW21, SWX23, T ra21, WS21]. panic [KN21]. pap ers [Ano23n].

P arameter [HH24, A

V22, BKN22, ¸

CS24a, CNPR22, CPS24, CO21, DR20,

HD22, KP23, LSTW24, LQ24, MH20, ON21, RL23]. parameter-free

[LSTW24]. P arameters [BHKL24, BKL

+

22, Cal21, CKLZ24, FS23a, HK21,

HLM23, HN21, JS22, LZGZ21, R

W20, Xu20, YN21]. P arametric

[Erg23, LNP24, AA

CH22, AA

CH23, A

G24, HK O

+

23, ZGHK24].

parametrisation [F un24]. P aren tal [BBRR22]. paren ts [WPBC24].

P arsimon y [LMT22]. P art [KKKN21]. P artial

[FST23, GR23, BMPQ22, Che21, DL24, HH24, JP20, Obr24, R

C23, T ou21].

P artially [BHKvD20, Kim23, AL24, BGPS23, Che21, CLX25, GJ23, JP24,

LMY20, UWY23]. participation [CMM24, CGL25, TZ24]. parties

[BMR

+

25]. pass [AM22, BGS24]. P ast [SW21a]. path w a ys [MB24].

patterns [KHK20, SW25a]. pa y [CDL

+

24, EMS23]. p eak [LL21]. P eer

[Jo c23, KPZ23, LH24]. PEL

VE [L

W23b]. p enalization [GHLL22].

P enalized [Bud25, SHWZ23, BGS24, CHL21, HN21, LP23a, MS21b].

P enetrating [TX23]. p ension [JT24]. p ensions [IK21]. p erceptions

[BF22]. P erfect [JLMM21]. p erformance

[ASMOS25, AA

G20, BL

T24, CR24a, HJLP23, Obr24, ORS24, QTZ24, Uml24].

p erio d [SG21]. p erio dic [PF25]. p erio ds [CS21, CK23a, CGRvD24].

p ermanen t [Phi20]. P erm utation [CO21, AR24, Bai23]. P erron [NQV21].

P erry [HPS24]. p ersistence [AL

TZ24, ABBL24, CPRR23]. p ersisten t

[A V21, A

V22, DR

T25, Ell20, WZ22b]. p ersonalized [Man23]. p ersp ectiv e

[AA CH22, AA

CH23, JZS23, W

AZ24]. p erv asiv e [KPR21]. p erv asiv eness

[GCT23]. PI [NQV21]. PI-Da y [NQV21]. Pierre [NQV21]. pilots [CR24a].

planned [F

OP23]. plans [KKKN21]. pligh t [MGSN24a, MGSN24b].

p o c k ets [AL

TZ24]. P oin t

[BP20b, JP20, CLRSØ23, CK24a, CYZ23, DBH23, GWS25, JZS23, TD25].

p oin ts [BHS20, F en24, WPBC24]. P olar [BM24]. p olarization [Hei24].

p olicies [CKS21, DLCP23, WZZW24]. P olicy

[CL23a, MTW24, Cri25, HY24, MIS24, MIMRS24, MW25, SU23]. p olitical

[BMR

+

25, Hei24]. p olynomial [W

GH20, WP25]. p o oled [JKW21]. p o oling

[JMY22]. P opulation [HBB24, SS24b]. p ortfolio

[ASMOS25, BKS22, CHLZ20, CL

WY24, DLZ21, FWYZ24]. p ortfolios

[BDKM23, FZ20]. p osed [BMS20]. p ossibly

[Cas23, CF

G24, F un24, GL20, LL25, MISW20, WP25]. P ost

[LL23, HHLS22, ZZZ24]. P ost-pro cessed [LL23]. p ost-screening [ZZZ24].

p ost-selection [HHLS22]. P osterior

[K OPV20, LL

YZ22, BHKvD20, DMP22, Kli24]. P osterior-based [LL

YZ22].

p osteriors [LL23, L

WY23]. p oten tial [Kit21]. P o w er

[YYX24, HL

T21, L

WY23, VW23, WZLL22, Ro y23]. p o w ered [BCC

+

25].

p o w erful [DR

T25, HJG23]. practice [JYGH21, KN23, MNW23a, Y u23].

Precision [CD25, W

CWL20]. predict [BGS24, CEC22]. Predictabilit y

[PT11, PST22, A

TU21, DGR

T22, DGR

T24, DR

T24, FS21, GMY25, GL20,

HL T21, KMS24, TX23, WFL22]. predictable [HJL

+

24, KMS24].

Predicting [A

G21, Uml24]. prediction

[BH20, BL

T24, CZ20, DJK21, FLX22, JP20, LZGZ21, LL25, Man23, MS21b,

SZ24, Su21, TW25, W

AZ24, ZL23]. predictions [PS21a]. Predictiv e

[A TTX24, CF

G24, DR

T25, FLS24, LLCW22, A

V21, A

V22, CCL23,

CGRvD24, CL

Y24, DR22a, DSZ24, JMY22, KASY20, LSG22, LP23c, MSK24,

YN21, ZGHK24]. predictors [DR

T25, WZ22b]. preference [AR24, CGI21].

preferences [CDL

+

24, DDH22, Hub23, PVWZ22]. preferen tial [CCW20].

premia [ASKM20, BGS24, FKL21, RSV20, Uml24]. premium

[A G21, KK25]. premiums [AJM25]. Presc ho ol [HPS24]. presence

[ABBL24, BKP23, HKT20, K ´ ed23, KASY20, MWT25, NRS23, P et22, WZ22a,

Xu20]. presen t [SW21a]. prev alence [T ou21]. Prewhitened [CP24a].

price [ASB20, BCC

+

25, CRS25, Dal20, EFS23, GG20b, GG22, GZ23, HR21,

JZ22, KLP20, LQ21, Phi20, RSV20, Zin24]. Prices

[AKA23, BCC

+

25, BT24, GSV22, HSHS20, HS21a, KLL21]. pricing

[ASMOS25, BAFMS20, BDKM23, BDK25, BL

V24, CFX22, CL24b, Dal23,

FFL24, FLLM22, GM21, GKX21, LP20a, SZ24, SG21, Uml24, Win24, YYX24].

Principal [HLLZ25, Che24, CY22]. priors

[Bog22, CCM19, CCCM22, LMT22]. priv acy [BS23, Vil23]. priv ate

[JT24, PG21]. Probabilistic [Man23, GMM22]. Probabilities

[DvdKWZ22, CR20, HSHS20, Hor21, KRvdK22]. Probabilit y

[DR22b, L

W23b, DSZ24, Kli24, PS21b]. problem [HKT20, KK23, MM21a].

pro cedure [A

GP20, AM22, LSK24]. pro cess

[ASB20, GJ23, PM24, WXY23]. pro cessed [LL23]. pro cesses

[A TM20, BLSV23, CLRSØ23, CK24a, DS20, FZ22, GPWY24, HD25, HW25,

LS20a, L

T20, MNP20, SWP20, SYZ24]. Pro duct [GKM23]. pro duction

[AKA23, HHS20, KHK20, LS24, PY20]. pro ducts [BIJS22, W an23].

Professor [CT20]. Profile [HSJ23]. profiles [PCZ25]. Profiling

[MGSN24a, MGW23, MGSN24b]. profits [AKA23]. program

[CMM24, HPS24, Kam24, MW25, SH23, TZ24]. programming [HSS22a].

Pro jected [YHKZ22]. pro jection [FFX20]. pro jection-based [FFX20].

Pro jections [DR G

+

24, DR22b, HJ24, DR G

+

23]. prop ensit y [HK21, LQ24].

prop erties [BN23b, CY22, DMP22, HL

T21, HHK

+

24, KZ21, Shi23].

prop ert y [CL

WY24]. prop ortion [NK22]. pro xies

[AKA23, A

CF24, BR

V25, WLLS24, W

AZ24]. Pro xy

[ARR

W21, A

CF24, GKR22, HHS20, BK24b]. Pro xy-SV ARs

[ARR

W21, A

CF24]. Pro xy-V

ARs [BK24b]. Pseudo [A

G24, BK24a, FS23b].

Pseudo-v ariance [A

G24]. public [FMM

+

22, RSW22]. pure [LR20]. puzzle

[HKR20].

QLR [FS23a]. QMLE [MH20]. qualit y [BCC

+

25, YCK20]. Quan tile

[CW23, Che25, EF24, GG22, MWT25, TW25, ALZ22, ALL23, CCL23,

CL23b, Che23, CCL24a, CCL24b, CFVW24, CF

G23, DR

T25, FLS24,

F GP

+

22b, F

GW25, GGV20, HPTZ23, HLPZ24, JPTZ23, LP23a, MLG21,

MSK24, NK22, SW24, SWZZ24, TL

W22, WZLL22, Zh u23]. quan tiles

[CL24a]. Quasi [BFL23, DBH23, A

G24, MB24]. Quasi-maxim um

[DBH23, A

G24]. quasi-represen tativ e [MB24]. quasilinear [FL25].

Random [FL25, Bre21, BHR

W25, HHO22, HN21, JM21, JMS21, KMS21,

L Y21, LST23, WLFM24]. Randomization [MW20, BG23, HPS24, ZD21].

randomizations [JPTZ23, JLMZ25]. randomize [Bai23]. randomized

[A CL25, BLSTM24, VB23a]. range [BLL24, HLM

+

24]. range-based

[BLL24]. Rank [WLFM24, CKL24, FHLZ20, PFL

+

24, WZL24, YLC

+

23].

Rank-based [WLFM24]. ranking [BMR

+

25]. ranks [BMR

+

25]. rate

[EF24, LLSS21, LMR24, MM21a, vdBJMN21]. rates

[BH20, DSZ24, L TW

+

25b, PVWZ22, V u24]. Ratio

[CMV23, BDH24, CD25, KZ20, VW23, W

CLC22]. rational

[AL21, CHH24, GJM20, Lia24]. ratios [MO23]. R

CP8.5 [MB24]. reaction

[GLLZ23, GLLZ24]. Real [WFL22, DSZ24, GMY25, HJL

+

24]. Real-time

[WFL22, GMY25, HJL

+

24]. Realized [A

CM22, BMPQ22, CMZ24, LNNY25,

BPQ20, GK24, GH23, HP24a, SKY

+

21, WXY23]. recommendation

[KPV23]. record [CP21]. reco v ery [CYX

+

23]. recurren t [BL

T21].

Recursiv e [JYGH21]. Reducing [CES20]. reduction [TZ23]. reference

[Obr24, WPBC24]. refinemen ts [HR25, MO23]. Refining [D

W23]. refitted

[W CWL20]. Reflections [Vil23]. reforms [CS22, W o o23]. regime

[MS21a, UW24]. regimes [BO20]. region [Kit21]. regional [KHK20].

regions [ON21]. Regression [Ber20, JPTZ23, LPG20, T uv20, BK23, BGS24,

BS24a, Bo o23, BL

T21, BH21, BC21, CJ23, CCL23, CMV23, CJM24, CSW23,

CZ20, CW20, CFZ23, CW23, CL23b, Che23, CCL24a, CCL24b, CMZ24,

CLZ25, Che25, CFVW24, CGI20, CXZC21, CYZ23, DR22a, DR

T24, FJS22,

FLS24, F GP

+

22b, F

GW25, FIS25, GGV20, GHM20, GG22, GL

T20, GdXP22,

HHLS22, HPTZ23, HL20b, HLPZ24, HSW24, HSS22b, KSSR21, Kle21,

KKS23, KASY20, LP23a, LSG22, L

W23a, LH25, MNW23b, MTWZ24, MZ21,

NK22, PW23, Shi23, SS24b, SWZZ24, TW22, TW25, UWY23, VL20,

WPT25, Xie24, Xu20, ZZ24b, ZGHK24, ZLL

T22]. Regression-adjusted

[JPTZ23, LH25]. regression-based [DR

T24]. regressions

[ASKX20, A

V21, A

V22, BBGS24, BKW23, CFF25, CHL24, CPS24, DS24,

DR T25, FW23, KM20, L

T20, LP23c, MSK24, MSW20, MS21b, PS23a, TD25,

W GH20, W an22, WZ24, YN21]. regressors [Che23, GHKP21, GK24, GR23,

GL20, HM21, JLMZ25, LP23c, Loh23, NSYC21, WP25, ZGHK24]. Regret

[Cri25, DM22]. regular [CGRvD24, CT21, Kno22]. regularization

[CXZC21]. Regularized [DSZ24, FKW20]. Regularizing [Lug25].

rejection [Hor21]. related [K

OEP20, VW23]. Relaxing [Car23, DHS24].

Relev an t [DR20, F re22, SU23]. reliable [GZW20]. rep eated [HHS23].

replication [V u24]. rep orts [CMM24]. represen tation [BL

V24].

represen tativ e [GL

WW22, HHK

+

24, MB24]. Reprin t

[CCL24b, DR G

+

24, GLLZ24, MGSN24b, Sen25]. Repro ducibilit y [Vil23].

rerandomization [WL25b, ZD24]. Residual

[CMV23, DR22a, BHS24, PSY25]. Residual-augmen ted [DR22a].

Residual-based [CMV23, PSY25]. residuals [CD25]. resource [BMP23].

Resp onse [BLL21, ALR22, Ari21, Car23, FLX22, GLPY23, GSV22,

GHKP21, GR23, Han25, IK20, KPT23a]. resp onses [ABBL24, IK22].

restricted [L

T21, Luo20]. restriction [DHS24, DGL23, GZ23, LQ24].

restrictions [AS23, BGPS23, GHM20, HH24, Hou24, Kiv20, Y an20]. results

[A CG20, KS24]. Retire [MTWZ24]. Retiremen t [GMM22, JT24]. return

[A TU21, AL

TZ24, DGR

T24, GL20, HL

T21, HL20b, Lug25, NRS23, TX23,

WFL22]. returns [BGS24, BBRR22, CD25, DGR

T22, D

W20, Din23,

HJL

+

24, KMS24, L

TW25a, PT11, PST22, SX22]. rev ealed [AR24, HMM24].

rev en ue [Zin24]. revisited [HKR20]. Revisiting [HLLO21]. Risk

[CF G23, ASKM20, A

TU21, AR

TT23, AJM25, A

G21, A

GGS25, BGS24, BT24,

BHKvD20, BL

T24, CRS25, DGS21, DHPW24, FKL21, FZ25, FHLL22, GJ25,

HS20, HL20b, HLPZ24, ILMM20, JZ22, KK25, LS23a, LNP24, NRS23,

PVWZ22, RSV20, SCC22, SG21, Uml24, BHS24]. risk-neutral [LNP24].

risk-return [HL20b]. risks [CM25, Kim23, Rou25, SZ24]. risky [JS24].

Robust [A

TM20, AA22, AD21b, BL

T21, Che21, CHH24, GKR22, GLP24,

GZ23, HHLS22, KPS24, L

T20, LP23c, L TW

+

25b, LPY24, MTWZ24, Søl20,

A GP20, AL23, BDKM23, BDK25, BHKvD20, CCL23, Cas23, CP24a, Che24,

DTB21, Ho23, Hw a21, HKL22, KK25, LM24, MNW23a, PSY25, SZ20,

SKF23, TW22, VW23, W

AZ24, Win25, LCZ23]. Robustifying [PKHZ24].

robustness [HHS20, JKW21, LMR24]. Role [HMM24, APdA

V23, ASS24,

A G21, ADDP24, BBRSS23, BM21a, DDH22, HP24b, PVWZ22, SST23].

rolling [CJ23]. ro ot [HKT20, L

T20, LP23c, NW21]. ro ots

[BP20b, FLS24, LP20b]. rotation [ZT22]. roughness [BCPV23]. rounding

[GMM22]. Ro y [HMM24, LP23b]. rule [AK24]. rules [FVvVV24, GR

T25].

run [A

G21, AS25, CP24a, FHLL22, GJ25, ZZ21].

safet y [IK21]. Sample

[HH24, L

Y22, BKP23, BMR

+

25, Cha20, CSW23, CW23, CGQ23, CKL24,

CF G23, DM22, FVvVV24, GMY25, GL20, Hei24, HV23, L

W23a, R

C23, TD20].

sampled [HR21, HHK

+

24]. samples [Mac23]. Sampling

[DMP22, HV20, L

WY23]. SAR [QfL

Y21]. satellite [R

W24]. sa ving [CK20].

sa vings [IK21, JT24]. Scalable [DTPP23]. scale

[ABL22, HPTZ23, HWZW20, LMT22, RLZ

+

24, ZHPW20]. sc ho ol

[PS21a, ZZ21]. science [CFLS24, Y u23]. Score [ABCS25, CR20, HP24a,

Uml24, Art25, BvBKL22, BFL23, BCFL21, FS23a, HW24, LQ24, SST23].

Score-driv en [HP24a, Uml24, Art25, BvBKL22, BFL23, BCFL21].

Score-t yp e [ABCS25]. scores [HK21]. screening [ZZZ24]. sea

[DR G

+

23, DR G

+

24]. sealed [JZ22]. sealed-bid [JZ22]. searc h

[BFL

T21, GL

WW22, MRS

+

25]. Seasonal [HKST24]. Second

[DS21, MO23, DHK20]. Second-order [DS21, MO23, DHK20]. section

[DS24, HJPS21, KLL21]. sectional

[AR TT23, BPY21, CFX22, GXZ20, GP20, HS21b, Hos22, KT25, Uml24].

sections [HHS23, QTZ24]. seemingly [W

GH20]. segmen ted [K

OEP20].

SEIRD [Kor21]. select [HN21]. selected [SH23]. selection

[BKP23, BFM23, CL

WY24, CW23, CDL

+

24, CLZ25, CGI20, CLS23, CPS24,

CGGK24, FKW20, FVvVV24, HHLS22, Hei24, HH24, HJW24, KY22,

LPV23, L

Y22, Mar24, MS21b, PY22, PG21, R

C23, Su21, W

CLC22, W o o23].

selectiv ely [BH21]. Self [BF22, HLM

+

24]. self-normalization [HLM

+

24].

Self-p erceptions [BF22]. seller [Zin24]. Semi

[LST23, ZGHK24, A

G24, CHY21, W an23]. Semi-nonparametric

[LST23, CHY21, W an23]. Semi-parametric [ZGHK24, A

G24].

semico v ariance [BPQ20]. Semiparametric

[Ari21, BSX21, CL24a, CW20, CR24b, Dal23, FLX22, NS24, UWY23,

WZ22b, AL21, BKW23, BLL22, DGL23, FHP23, HL20a, JLZ21, LL22, L

T25,

LLCW22, MLG21, YLC

+

23, vdBJMN21]. Semiparametrically [GdXP22].

sensitivit y [PLS20]. sen timen t [SSW22]. separabilit y [CP24b]. separable

[CKT24, ZGZ24]. Septem b er [Ano20p, Ano23y, Ano25j]. sequence

[HJG23]. sequences [HKTY23]. Sequen tial [HLR

W20, FHLL22, Y o o24].

serial [Tsa20]. series [ASW23, AF24, A

CL22, A

G24, BGK21, BL

T21,

BM21b, BL

T24, CD21, CL25, CKK

+

20, CCQY24, CXY21, CXW22, CFZ23,

CGI20, CS24b, CYZ23, DGR20, DS20, DN23, DLP21, HR21, HI20, HHPT24,

HKST24, HLZL25, HV23, JZS23, KLL21, LL20, LZGZ21, LC20, NKM22,

HR21, HKR20, HI20, HHPT24, HLM23, HJL

+

24, HLZL25, HV23, Ish20,

JS24, KR

W22, KV23, KLL21, LL

W23, LL20, LZGZ21, L

TW25a, LC20,

LS20b, NKM22, PPX24, R

V21, SX22, SHWZ23, Tsa20, Uml24, VB23b,

WD22, WFL22, WZL24, WPS24, WJL

+

25, YN21, ZM24]. Time-in v arian t

[Y an20]. time-series [CD21]. time-to-ev en t [PPX24]. Time-V arying

[BHKL24, LPG20, BHSvS21, Bot23, CM24, CHL24, FWYZ24, GPWY24,

GPY25, GKM21, SHL

+

21, BGS24, BKN22, BMP23, ¸

CS24a, CCM21, Che23,

CKLZ24, FL24, FHSW23, HLM23, Ish20, JS24, KR

W22, SHWZ23, Uml24,

WPS24, WJL

+

25]. times [AS21, Che24]. timing [AFiK

+

23, GB21a]. title

[APdA

V23]. T obin [CK20]. T obit [BD24, CKR23]. to da y [Y u23]. total

[MM21b]. trade [BK20b]. tradeoff [HL20b]. traders [ASB20]. trading

[BAFMS20, CHW24, NP22]. training [F

OP23]. transform [FHW23].

transformation [BMP23, CZ20, CFY25, HLL21, L

T25, LZ20, YLC

+

23].

T ransformations [Kit22]. T ransformed [DR

T24]. transien t [PLS20].

transition [CMH24]. transitions [F

OP23]. transmission [LP24].

transparency [Vil23]. tra wl [BLSV23]. T reasury [NEF

G20]. treated

[F er21, MW20]. T reatmen t

[CK23a, HY23, KPV23, AX23, AL25, ALZ22, BKP23, BB25, Cal21, CLMZ24,

CR24b, CKL24, CO21, F us24, GB21a, Han21, HY24, HK21, Hei24, JPTZ23,

K ´ ed23, KLSW23, LSZ24, LH25, MMY23, Man23, MIS24, MW25, PF23,

SU23, SA21, WTH24, Xie24, XT24, ZD21]. treatmen ts

[BH23, BS24b, Che25, HHS23, VB23b, XT24, dCD23]. trend [Ell20].

trending [RSBP23]. T rends [GG20a, CKK

+

20, FSU20, KV23, K

OEP20].

trials [BLSTM24, CL24b]. triangular [F en24, MMY23, PF23]. trivial

[Mug25]. T rue [PW23, Hor21, Kli24]. trust [FMM

+

22]. trust w orth y

[Hw a21]. T uning [LSTW24, LQ24]. T uning-parameter-free [LQ24]. TVP

[CES20]. TVP-V

AR [CES20]. Tw en t y [CSV23]. Twisted [HSHS20].

Twisting [BDFM23]. Twitter [AMMQ22]. Tw o

[AF24, Che23, HWZW20, dCD23, AL25, AM22, BGS24, CGQ23, CV24a,

CHL21, FW23, HKTY23, HV23, KS20, LS23b, OJT20, WLFF24, Y ap25].

t w o-dimensional [LS23b]. Tw o-mo de [HWZW20, WLFF24]. t w o-pass

[AM22, BGS24]. t w o-sample [CGQ23]. Tw o-stage [AF24, CHL21, KS20].

Tw o-step [Che23, HV23]. Tw o-w a y

[dCD23, AL25, CV24a, FW23, HKTY23, Y ap25]. t yp e

[ABCS25, Bo o23, DN23, GL20, HLM

+

24, LL

YZ22, YS25]. t yp es [K ´ ed23].

U.S. [CKS21, NEF

G20]. Uhlen b ec k [SYZ24, WXY23]. Ultrahigh

[W CWL20, CL

WY24, ZZZ24]. unadjusted [LMNZ24]. un biased

[F ry24, GGV20]. un b ounded [CK24a]. uncertain t y

[ASMOS25, ABB

+

22, CCM21, HSHS20, HS21a, TW25, Y u23, vGW22].

Unconditional [MIMRS24, ASZZ24, Gua21b, MIS24]. Unco v ering

[CGL25, L

TY21]. Under-iden tification [AFiK

+

23]. underiden tification

[Sen24, Sen25, Win24]. Understanding [KRvdK22, LP22]. undirected

[FFX20, GNP24]. Unequal [BBRSS23]. unfair [ZZ21]. unified

[FIS25, Han25, ZD24]. Uniform

[BKW23, CL

Y24, F

GP23, HD25, LL20, LS23b, BKKS25, IK20, KN24, SW24].

Union [APdA

V23]. unit [HKT20, LP20b, L

T20, LP23c, NW21]. units

[KPR21, PY20, PY21]. unit y [BP20b, BD24]. univ ersit y [DDH22].

unkno wn [BCL24, CK24b, O

Y25]. Unobserv ed

[Luo20, A

GL21, ABL22, ALL23, Bot20, BMP23, Bot23, BCV20, CGI21,

Esc23, FLZ24, FW23, F us24, Hub23, JS24, KST22, Lu22, LXX22, SST21].

unrelated [W

GH20]. unrep orted [HLS21]. use [BBRSS23, CR20, MMF20].

Using [AIMM24, BGPS23, CCM21, HN21, Mac23, ASLL24, A

CS20,

AMMQ22, BMR

+

25, BHT25, BL

V24, BLL22, BU25, BIJS22, CFX22, ¸

CS24a,

Cal21, CLMZ24, CK23b, CKLZ24, FHLL22, GHLL22, GHK

OB24, GR

T25,

HLL21, HK O

+

23, KY22, KRvdK22, KST22, KMMS21, LX23, MM21b, MB24,

MW25, Obr24, R

V21, SZ24, WL25b]. utilities [GLX23]. utilit y

[AR24, FL25, ILMM20, Su21]. utilit y-maximizing [Su21].

v accinated [KW23]. v accines [KW23]. V alid [HK21, P et22, SW25b].

V alidating [KD24, FKL21]. v alidation

[HW22, JMS21, W

CWL20, ZL23, ZZ24a]. v alidit y

[GGR24, IK20, JM21, Sun24]. v alue [F

GP23, GG20b, Tsa20, BHS24].

V alue-at-Risk [BHS24]. v alued

[BLSV23, CD21, CXY21, CYX

+

23, F us24, R

W20, XT24]. v alues

[CBN23, Kli24, ZD24]. V AR

[CES20, GP23, IK22, KvD23, P et22, FZ20, L

W23b]. v ariabilit y [LP25].

V ariable [CGI20, CPS24, A

GS24, ARRS23, Dal23, GKM21, HJW24, L

YZ20,

LMNZ24, NSYC21, WTH24]. V ariables [EL21, BHN22, BMS20, CFF25,

Che21, DLP21, GL

T20, Hor21, HHS20, JfL24, Kle21, KMS21, LSW23,

LMSND22, MTW24, NS21, O

Y25, QfL

Y21, WZ24, Wil20]. V ariance [Gal23,

HS20, MZ21, P ar20, ASKM20, A

TM20, A

G24, CHLZ20, CP24a, DGR20,

DLZ21, FWYZ24, FS21, HL23, HKL22, PW23, RSV20, SS24b, YGV24].

V ariance-co v ariance [Gal23]. v ariances [BMPQ22]. v ariate [GH23].

V ariation [BWKMM

+

24, ZL

TT22, GB21a, T o d22]. v ariational [LMSND22].

v ariations [BS21]. V ARs

[BK24b, Cha23, CHKP23, D

W23, HK O

+

23, MPS23]. V arying [BHKL24,

Bre21, HJL

Y24, LPG20, BGS24, BHSvS21, BKN22, BMP23, Bot23, ¸

CS24a,

CCM21, Che23, CM24, CHL24, CKLZ24, D

AM21, DOT22, FWYZ24, FL24,

FHSW23, GPWY24, GPY25, GKM21, GJ23, HLM23, Ish20, JS24, KR

W22,

SJW25, SHL

+

21, SHWZ23, UWY23, Uml24, WPS24, WJL

+

25, YN21].

V arying-co efficien t [HJL

Y24]. V ector

[CCM21, FH23, Ma v21, OSW21, Bog22, CCM19, CCCM22, CGL

+

22, DS20,

FHP23, FS23b, GPY25, Gof24, GJ25, Gua21b, GB21b, HD25, HT20, KZA20,

KPT23b, Pre20, SL20, Sun25, YfL21, HKST24]. v ectors [Cha20, WLFM24].

V ehicle [WY21]. v ersus [Vil23]. v eto [GR

T25]. v eto-based [GR

T25]. via

[ASZZ24, BC21, CL24b, CGQ23, CFVW24, CHL21, FHW23, LKLP20,

L WY23, LNP24, Lug25, Phi20, Tsa20, WD22, W

CWL20, W

AZ24, YYX24].

view [HS20]. vine [NKM22]. viral [HLM23]. Virtual [FZ20]. VIX [A

G21].

v olatilities [BH20]. V olatilit y

[AL TZ24, CT24, KM20, LS20a, LLZ22, SKY

+

21, W

AZ24, AD21a, ASLL21,

ASMOS25, A

G21, ARRS23, A

CM22, Bog22, BCPV23, BLL24, BCGR21,

BCFL21, CMH24, CCM19, CCM21, CCCM22, CNPR22, Cha23, CFY25,

CRS25, CK23b, CHKP23, DTPP23, D

W20, Din23, DELZ25, HKT20, HP24a,

JLZ20, KT25, LL

V20, L

W20, NEF

G20, SKF23, TZ23, WXY23, Y an20, A

G21].

v olume [DR G

+

23, DR G

+

24].

W age [CSV23]. w ages

[APdA

V23, CPRR23, DKSS23, Kas22, LS23a, Sc h23, W o o23]. W ald

[FS23a, LL

YZ22]. W ald-t yp e [LL

YZ22]. W ales [KHK20]. W alk er [R

W24].

W ALS [DMP22]. w ar [JLMM21, Kim23]. w arming [GG20a]. W ashington

[LMSW23]. W asserstein [AIMM24]. w a v eform [PM24]. w a v elet [BKL

+

22].

w a y [AL25, CV24a, FW23, HKTY23, Y ap25, dCD23]. W eak

[FRZZ25, AM22, A

CF24, CP24b, CSW23, L

WZ24, MISW20, TD20, TD25,

VW23, WZ24, Win25]. w eak-instrumen t [VW23]. w eak er [BN23a].

w eakly [CKT24]. W eibull [LNP24]. w eigh ted

[AF24, DLP21, GR

T25, ZHW20, Zh u23]. w eigh ting [HHK

+

24]. w eigh ts

[QfL

Y21, RL23]. w elfare [FL25, Kas22, KKKN21]. w ell [PS21a]. W est

[KSW24]. where [DKSS23]. WHF [F un24]. Whic h [MMF20]. white

[T uv20]. Whitney [AAI24]. Who [Kas22, KW23]. wic ks [LNNY25]. Wild

[LP23a, WZ24, FSU20]. will [DR G

+

23, DR G

+

24, LL21]. willingness

[CDL

+

24]. willingness-to-pa y [CDL

+

24]. wins [Kas22]. wisdom [DJK21].

Wishart [GH23]. without [CKT24, CHH24, CKL24, HS21b, HH24, Ish20].

w omen [JS24]. W ords [GSV22]. w ork [PS21a]. w ork er

[APdA

V23, HKNW23, W o o23]. W ork ers [CSV23, EHKS23]. w orkforce

[BDFM23].

X [IKP22].

y ear [CEC22]. y ears [CSV23, SW21a]. yield [HNZ22]. y oung [JS24].

y ou’re [DKSS23]. y outh [MGSN24a, MGSN24b]. Y ule [R

W24].

zero [AJM25, BMPQ22, CCW20, GHM20, HI20]. zero-degree [CCW20].

zones [L

TW25a]. zo o [WLLS24].

References

Alv arez:2022:RLE

[AA22] Ja vier Alv arez and Man uel Arellano. Robust lik eliho o d esti-

mation of dynamic panel data mo dels. Journal of Ec onomet-

rics, 226(1):21–61, Jan uary 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621000956 .

Andersen:2022:LMM

[AA CH22] T orb en G. Andersen, Ily a Arc hak o v, G¨ okhan Cebiroglu, and

Nik olaus Hautsc h. Lo cal mispricing and microstructural noise:

a parametric p ersp ectiv e. Journal of Ec onometrics, 230(2):510–

534, Octob er 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001780. See corri-

gendum [AA

CH23 ].

Andersen:2023:CLM

[AA CH23] T orb en G. Andersen, Ily a Arc hak o v, G¨ okhan Cebiroglu, and

Nik olaus Hautsc h. Corrigendum to “Lo cal mispricing and mi-

crostructural noise: a parametric p ersp ectiv e” [J. Econometrics

230 (2022) 510–534]. Journal of Ec onometrics, 232(2):598–603,

F ebruary 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623000027. See [AA

CH22 ].

Almeida:2020:NAH

[AA G20] Caio Almeida, Kym Ardison, and Ren ´ e Garcia. Non-

parametric assessmen t of hedge fund p erformance. Jour-

nal of Ec onometrics, 214(2):349–378, F ebruary 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301617 .

Abadie:2024:WNC

[AAI24] Alb erto Abadie, Josh ua Angrist, and Guido Im b ens. Whit-

ney New ey’s con tributions to econometrics. Journal of Ec ono-

metrics, 240(2):??, Marc h 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624000344 .

Altig:2022:SBU

[ABB

+

22] Da vid Altig, Jose Maria Barrero, Nic holas Blo om, Stev en J.

Da vis, Bren t Mey er, and Nic holas P ark er. Surv eying busi-

ness uncertain t y . Journal of Ec onometrics, 231(1):282–303,

No v em b er 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620302785.

August yniak:2023:DTH

[ABB23] Maciej August yniak, Alexandru Badescu, and Jean-F ran¸ cois

B ´ egin. A discrete-time hedging framew ork with m ulti-

ple factors and fat tails: On what matters. Journal

of Ec onometrics, 232(2):416–444, F ebruary 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002049 .

Arellano:2024:HCR

[ABBL24] Man uel Arellano, Ric hard Blundell, St ´ ephane Bonhomme,

and Jac k Ligh t. Heterogeneit y of consumption resp onses

to income sho c ks in the presence of nonlinear p ersistence.

Journal of Ec onometrics, 240(2):??, Marc h 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001434 .

Agudze:2022:MSP

[ABCR22] Komla M. Agudze, Monica Billio, Rob erto Casarin, and

F rancesco Ra v azzolo. Mark o v switc hing panel with endogenous

sync hronization effects. Journal of Ec onometrics, 230(2):281–

298, Octob er 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001251 .

Amengual:2025:STT

[ABCS25] Dan te Amengual, Xin yue Bei, Marine Carrasco, and Enrique

Sen tana. Score-t yp e tests for normal mixtures. Journal of

Ec onometrics, 248(??):??, Marc h 2025. CODEN JECMB6.

ISSN 0304-4076 (prin t), 1872-6895 (electronic). URL http://

www.sciencedirect.com/science/article/pii/S0304407624000630 .

Ando:2022:BML

[ABL22] T omohiro Ando, Jushan Bai, and Kunp eng Li. Ba y esian and

maxim um lik eliho o d analysis of large-scale panel c hoice mo d-

els with unobserv ed heterogeneit y . Journal of Ec onometrics,

230(1):20–38, Septem b er 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762100083X .

Angelini:2024:ITS

[A CF24] Gio v anni Angelini, Giusepp e Ca v aliere, and Luca F anelli.

An iden tification and testing strategy for pro xy-SV

ARs with

w eak pro xies. Journal of Ec onometrics, 238(2):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003202 .

Andrews:2020:GRE

[A CG20] Donald W. K. Andrews, Xu Cheng, and P atrik Guggen b erger.

Generic results for establishing the asymptotic size of confi-

dence sets and tests. Journal of Ec onometrics, 218(2):496–531,

Octob er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301470 .

Andersen:2022:OTS

[A CL22] T orb en G. Andersen, Chia-Lin Chang, and Shiqing Ling.

Ov erview: Time series analysis of higher momen ts and distri-

butions of financial data. Journal of Ec onometrics, 227(1):1–

3, Marc h 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621002335 .

Arono w:2025:F CE

[A CL25] P

. M. Arono w, Haoge Chang, and P atric k Lopatto. F ast compu-

tation of exact confidence in terv als for randomized exp erimen ts

with binary outcomes. Journal of Ec onometrics, 251(??):??,

Septem b er 2025. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407625001101 .

Asai:2022:RME

[A CM22] Manabu Asai, Chia-Lin Chang, and Mic hael McAleer. Re-

alized matrix-exp onen tial sto c hastic v olatilit y with asym-

metry

, long memory and higher-momen t spillo v ers. Jour-

nal of Ec onometrics, 227(1):285–304, Marc h 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001809.

Amengual:2020:TD A

[A CS20] Dan te Amengual, Marine Carrasco, and Enrique Sen tana.

T esting distributional assumptions using a con tin uum of mo-

men ts. Journal of Ec onometrics, 218(2):655–689, Octob er

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301536 .

Ahsan:2021:SEI

[AD21a] Md. Nazm ul Ahsan and Jean-Marie Dufour. Simple estima-

tors and inference for higher-order sto c hastic v olatilit y mo d-

els. Journal of Ec onometrics, 224(1):181–197, Septem b er

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001007 .

An toine:2021:REE

[AD21b] Bertille An toine and Prosp er Do v onon. Robust estima-

tion with exp onen tially tilted Hellinger distance. Jour-

nal of Ec onometrics, 224(2):330–344, Octob er 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303705 .

An tolin-Diaz:2024:ANE

[ADDP24] Juan An tol ´ ın-D ´ ıaz, Thomas Drec hsel, and Iv an P etrella. Ad-

v ances in no w casting economic activit y: the role of heteroge-

neous dynamics and fat tails. Journal of Ec onometrics, 238(2):

??, Jan uary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623003500 .

Aknouc he:2024:TSW

[AF24] Ab delhakim Aknouc he and Christian F rancq. Tw o-stage

w eigh ted least squares estimator of the conditional mean of

observ ation-driv en time series mo dels. Journal of Ec onomet-

rics, 237(2B):??, Decem b er 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL https://www.

sciencedirect.com/science/article/pii/S030440762100213X .

Ac k erb erg:2023:UIS

[AFiK

+

23] Daniel A. Ac k erb erg, Garth F razer, Ky o o il Kim, Y ao

Luo, and Ying jun Su. Under-iden tification of structural

Aradillas-Lop ez:2021:CSE

[AL21] Andr ´ es Aradillas-L´ op ez. Computing semiparametric efficiency

b ounds in discrete c hoice mo dels with strategic-in teractions

and rational exp ectations. Journal of Ec onometrics, 221(1):25–

42, Marc h 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620300452 .

An toine:2023:IRN

[AL23] Bertille An toine and P ascal La v ergne. Iden tification-robust

nonparametric inference in a linear IV mo del. Journal of Ec ono-

metrics, 235(1):1–24, July 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762200046X .

Aradillas-Lop ez:2024:IMP

[AL24] Andres Aradillas-Lop ez. Inference in mo dels with partially

iden tified con trol functions. Journal of Ec onometrics, 238(1):

??, Jan uary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623002695 .

Aguilar-Lo y o:2025:CA T

[AL25] Jhordano Aguilar-Lo y o. A comparativ e analysis of t w o-

w a y fixed effects estimators in staggered treatmen t designs.

Journal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001137 .

Ando:2023:SPQ

[ALL23] T omohiro Ando, Kunp eng Li, and Lina Lu. A spatial

panel quan tile mo del with unobserv ed heterogeneit y . Jour-

nal of Ec onometrics, 232(1):191–213, Jan uary 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002323 .

Abadir:2023:GDF

[ALP23] Karim M. Abadir, Alessandra Luati, and P aolo P aruolo.

GAR CH densit y and functional forecasts. Journal of Ec onomet-

rics, 235(2):470–483, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001154 .

Aradillas-Lop ez:2022:IOR

[ALR22] Andr ´ es Aradillas-L´ op ez and Adam M. Rosen. Inference in

ordered resp onse games with complete information. Jour-

nal of Ec onometrics, 226(2):451–476, F ebruary 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002347 .

Andersen:2024:VMP

[AL TZ24] T orb en G. Andersen, Yingying Li, Viktor T o doro v, and

Bo Zhou. V olatilit y measuremen t with p o c k ets of extreme re-

turn p ersistence. Journal of Ec onometrics, 237(2C):??, De-

cem b er 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407620303924 .

Ai:2022:EIC

[ALZ22] Ch unrong Ai, Oliv er Lin ton, and Zheng Zhang. Esti-

mation and inference for the coun terfactual distribution

and quan tile functions in con tin uous treatmen t mo dels.

Journal of Ec onometrics, 228(1):39–61, Ma y 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000543 .

Arcidiacono:2020:IDD

[AM20] P eter Arcidiacono and Rob ert A. Miller. Iden tifying dy-

namic discrete c hoice mo dels off short panels. Jour-

nal of Ec onometrics, 215(2):473–485, April 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302064 .

Anatoly ev:2022:FMM

[AM22] Stanisla v Anatoly ev and Anna Mikushev a. F actor mo dels with

man y assets: Strong factors, w eak factors, and the t w o-pass

pro cedure. Journal of Ec onometrics, 229(1):103–126, July

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000130.

Angelico:2022:CWM

[AMMQ22] Cristina Angelico, Juri Marcucci, Marcello Miccoli, and Fil-

ipp o Quarta. Can w e measure inflation exp ectations using

Twitter? Journal of Ec onometrics, 228(2):259–277, June

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000227 .

Aruoba:2022:SOB

[AMSV22] S. Boragan Aruoba, Mark o Mlik ota, F rank Sc horfheide, and

Sergio Villalv azo. SV

ARs with o ccasionally-binding con-

strain ts. Journal of Ec onometrics, 231(2):477–499, Decem b er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002487 .

Anon ymous:2020:AAA

[Ano20a] Anon ymous. Ann ual a w ard announcemen t. Journal of Ec ono-

metrics, 214(2):iii, F ebruary 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407619302684 .

Anon ymous:2020:EBa

[Ano20b] Anon ymous. Editorial Board. Journal of Ec onometrics, 214(1):

ii, Jan uary 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619302313 .

Anon ymous:2020:EBb

[Ano20c] Anon ymous. Editorial Board. Journal of Ec onometrics, 214(2):

ii, F ebruary 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619302659 .

Anon ymous:2020:EBc

[Ano20d] Anon ymous. Editorial Board. Journal of Ec onometrics, 215(1):

ii, Marc h 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620300312 .

Anon ymous:2020:EBd

[Ano20e] Anon ymous. Editorial Board. Journal of Ec onometrics, 215

(2):ii, April 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762030049X .

Anon ymous:2020:EBe

[Ano20f ] Anon ymous. Editorial Board. Journal of Ec onometrics, 216

(1):ii, Ma y 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620300695 .

Anon ymous:2020:EBf

[Ano20g] Anon ymous. Editorial Board. Journal of Ec onometrics, 216

(2):ii, June 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301147 .

Anon ymous:2020:EBg

[Ano20h] Anon ymous. Editorial Board. Journal of Ec onometrics, 217

(1):ii, July 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301627 .

Anon ymous:2020:EBh

[Ano20i] Anon ymous. Editorial Board. Journal of Ec onometrics, 217(2):

ii, August 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301779 .

Anon ymous:2020:EBi

[Ano20j] Anon ymous. Editorial Board. Journal of Ec onometrics, 218(1):

ii, Septem b er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301871 .

Anon ymous:2020:EBj

[Ano20k] Anon ymous. Editorial Board. Journal of Ec onometrics, 218(2):

ii, Octob er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762030289X .

Anon ymous:2020:EBk

[Ano20l] Anon ymous. Editorial Board. Journal of Ec onometrics, 219(1):

ii, No v em b er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620303225 .

Anon ymous:2020:EBl

[Ano20m] Anon ymous. Editorial Board. Journal of Ec onometrics, 219(2):

ii, Decem b er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620303596 .

Anon ymous:2020:PN

[Ano20n] Anon ymous. P ages 1–200 (No v em b er 2020). Journal of Ec ono-

metrics, 219(1):??, No v em b er 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic).

Anon ymous:2020:PJb

[Ano20o] Anon ymous. P ages 1–202 (July 2020). Journal of Ec onomet-

rics, 217(1):??, July 2020. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2020:PS

[Ano20p] Anon ymous. P ages 1–242 (Septem b er 2020). Journal of Ec ono-

metrics, 218(1):??, Septem b er 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic).

Anon ymous:2020:PM

[Ano20q] Anon ymous. P ages 1–304 (Marc h 2020). Journal of Ec onomet-

rics, 215(1):??, Marc h 2020. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic).

Anon ymous:2020:PO

[Ano20r] Anon ymous. P ages 243–770 (Octob er 2020). Journal of Ec ono-

metrics, 218(2):??, Octob er 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic).

Anon ymous:2020:PF a

[Ano20s] Anon ymous. P ages 295–540 (F ebruary 2020). Journal of Ec ono-

metrics, 214(2):??, F ebruary 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic).

Anon ymous:2020:P A

[Ano20t] Anon ymous. P ages 305–632 (April 2020). Journal of Ec onomet-

rics, 215(2):??, April 2020. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2020:PJa

[Ano20u] Anon ymous. P ages 327–536 (June 2020). Journal of Ec onomet-

rics, 216(2):??, June 2020. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2021:EBa

[Ano21a] Anon ymous. Editorial Board. Journal of Ec onometrics, 220(1):

ii, Jan uary 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620303845 .

Anon ymous:2021:EBb

[Ano21b] Anon ymous. Editorial Board. Journal of Ec onometrics, 220(2):

ii, F ebruary 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621000051 .

Anon ymous:2021:EBc

[Ano21c] Anon ymous. Editorial Board. Journal of Ec onometrics, 221(1):

ii, Marc h 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762100021X .

Anon ymous:2021:EBd

[Ano21d] Anon ymous. Editorial Board. Journal of Ec onometrics, 221

(2):ii, April 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407621000324 .

Anon ymous:2021:EBe

[Ano21e] Anon ymous. Editorial Board. Journal of Ec onometrics, 222

(1):ii, ???? 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407621000634 .

Anon ymous:2021:EBf

[Ano21f ] Anon ymous. Editorial Board. Journal of Ec onometrics, 222

(1):ii, ???? 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407621000774.

Anon ymous:2021:EBg

[Ano21g] Anon ymous. Editorial Board. Journal of Ec onometrics, 222

(1):ii, Ma y 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407621000919 .

Anon ymous:2021:EBh

[Ano21h] Anon ymous. Editorial Board. Journal of Ec onometrics, 222

(2):ii, June 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001068 .

Anon ymous:2021:EBi

[Ano21i] Anon ymous. Editorial Board. Journal of Ec onometrics, 223

(1):ii, July 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001196 .

Anon ymous:2021:EBj

[Ano21j] Anon ymous. Editorial Board. Journal of Ec onometrics, 223(2):

ii, August 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762100138X .

Anon ymous:2021:EBk

[Ano21k] Anon ymous. Editorial Board. Journal of Ec onometrics, 224(1):

ii, Septem b er 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001676 .

Anon ymous:2021:EBl

[Ano21l] Anon ymous. Editorial Board. Journal of Ec onometrics, 224(2):

ii, Octob er 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621002001 .

Anon ymous:2021:EBm

[Ano21m] Anon ymous. Editorial Board. Journal of Ec onometrics, 225(1):

ii, No v em b er 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621002098.

Anon ymous:2022:PF

[Ano22o] Anon ymous. P ages 205–498 (F ebruary 2022). Journal of Ec ono-

metrics, 226(2):??, F ebruary 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic).

Anon ymous:2022:P Ab

[Ano22p] Anon ymous. P ages 219–452 (August 2022). Journal of Ec ono-

metrics, 229(2):??, August 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic).

Anon ymous:2022:PO

[Ano22q] Anon ymous. P ages 221–558 (Octob er 2022). Journal of Ec ono-

metrics, 230(2):??, Octob er 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic).

Anon ymous:2022:P Aa

[Ano22r] Anon ymous. P ages 305–518 (April 2022). Journal of Ec onomet-

rics, 227(2):??, April 2022. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2023:JEA

[Ano23a] Anon ymous. Journal of Ec onometrics a w ards announce-

men t. Journal of Ec onometrics, 234(1):1–2, Ma y 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000799 .

Anon ymous:2023:D

[Ano23b] Anon ymous. Decem b er 2023. Journal of Ec onometrics, 237(2):

??, ???? 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic).

Anon ymous:2023:EBa

[Ano23c] Anon ymous. Editorial Board. Journal of Ec onometrics, 232(1):

ii, Jan uary 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622001981 .

Anon ymous:2023:EBb

[Ano23d] Anon ymous. Editorial Board. Journal of Ec onometrics, 232(2):

ii, F ebruary 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762300009X .

Anon ymous:2023:EBc

[Ano23e] Anon ymous. Editorial Board. Journal of Ec onometrics, 233(1):

ii, Marc h 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623000520 .

Anon ymous:2023:EBd

[Ano23f ] Anon ymous. Editorial Board. Journal of Ec onometrics, 233

(2):ii, April 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623000672 .

Anon ymous:2023:EBe

[Ano23g] Anon ymous. Editorial Board. Journal of Ec onometrics, 234

(1):ii, Ma y 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623000891 .

Anon ymous:2023:EBf

[Ano23h] Anon ymous. Editorial Board. Journal of Ec onometrics, 234

(2):ii, June 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623001239 .

Anon ymous:2023:EBg

[Ano23i] Anon ymous. Editorial Board. Journal of Ec onometrics, 235

(1):ii, July 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623001367 .

Anon ymous:2023:EBh

[Ano23j] Anon ymous. Editorial Board. Journal of Ec onometrics, 235(2):

ii, August 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762300177X .

Anon ymous:2023:EBi

[Ano23k] Anon ymous. Editorial Board. Journal of Ec onometrics, 236

(1):??, Septem b er 2023. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623002014 .

Anon ymous:2023:EBj

[Ano23l] Anon ymous. Editorial Board. Journal of Ec onometrics, 236(2):

??, Octob er 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623002221 .

Anon ymous:2023:EBk

[Ano23m] Anon ymous. Editorial Board. Journal of Ec onometrics, 237(1):

??, No v em b er 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623002555 .

Anon ymous:2023:IHP

[Ano23n] Anon ymous. In tro ducing ho w-to pap ers. Journal of Ec ono-

metrics, 232(2):271, F ebruary 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623000015 .

Anon ymous:2023:N

[Ano23o] Anon ymous. No v em b er 2023. Journal of Ec onometrics, 237

(1):??, No v em b er 2023. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2023:O

[Ano23p] Anon ymous. Octob er 2023. Journal of Ec onometrics, 236(2):

??, Octob er 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic).

Anon ymous:2023:PJa

[Ano23q] Anon ymous. P ages 1–270 (Jan uary 2023). Journal of Ec ono-

metrics, 232(1):??, Jan uary 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic).

Anon ymous:2023:PJc

[Ano23r] Anon ymous. P ages 1–324 (July 2023). Journal of Ec onomet-

rics, 235(1):??, July 2023. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2023:PMa

[Ano23s] Anon ymous. P ages 1–332 (Marc h 2023). Journal of Ec onomet-

rics, 233(1):??, Marc h 2023. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic).

Anon ymous:2023:PMb

[Ano23t] Anon ymous. P ages 1–370 (Ma y 2023). Journal of Ec onomet-

rics, 234(1):??, Ma y 2023. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2023:PF

[Ano23u] Anon ymous. P ages 271–604 (F ebruary 2023). Journal of Ec ono-

metrics, 232(2):??, F ebruary 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic).

Anon ymous:2023:P Ab

[Ano23v] Anon ymous. P ages 325–2294 (August 2023). Journal of Ec ono-

metrics, 235(2):??, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic).

Anon ymous:2023:P Aa

[Ano23w] Anon ymous. P ages 333–714 (April 2023). Journal of Ec onomet-

rics, 233(2):??, April 2023. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2023:PJb

[Ano23x] Anon ymous. P ages 371–776 (June 2023). Journal of Ec onomet-

rics, 234(2):??, June 2023. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2023:S

[Ano23y] Anon ymous. Septem b er 2023. Journal of Ec onometrics, 236

(1):??, Septem b er 2023. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2024:Aa

[Ano24a] Anon ymous. April 2024. Journal of Ec onometrics, 241(1):??,

April 2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic).

Anon ymous:2024:Ab

[Ano24b] Anon ymous. April 2024. Journal of Ec onometrics, 241(2):??,

April 2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic).

Anon ymous:2024:Ac

[Ano24c] Anon ymous. August 2024. Journal of Ec onometrics, 244(1):

??, August 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic).

Anon ymous:2024:CE

[Ano24d] Anon ymous. Climate econometrics. Journal of Ec onometrics,

239(??):??, F ebruary 2024. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2024:Da

[Ano24e] Anon ymous. Decem b er 2023. Journal of Ec onometrics, 237

(2A):??, Decem b er 2024. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2024:Db

[Ano24f ] Anon ymous. Decem b er 2023. Journal of Ec onometrics, 237

(2B):??, Decem b er 2024. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2024:Dc

[Ano24g] Anon ymous. Decem b er 2023. Journal of Ec onometrics, 237

(2C):??, Decem b er 2024. CODEN JECMB6. ISSN 0304-4076

(prin t), 1872-6895 (electronic).

Anon ymous:2024:EBb

[Ano24h] Anon ymous. Editorial Board. Journal of Ec onometrics, 237

(2B):??, Decem b er 2024. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL https://www.

sciencedirect.com/science/article/pii/S0304407623003093 .

Anon ymous:2024:EBc

[Ano24i] Anon ymous. Editorial Board. Journal of Ec onometrics, 237

(2C):??, Decem b er 2024. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL https://www.

sciencedirect.com/science/article/pii/S0304407623003159 .

Anon ymous:2024:EBa

[Ano24j] Anon ymous. Editorial Board. Journal of Ec onometrics, 237

(2A):??, Decem b er 2024. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL https://www.

sciencedirect.com/science/article/pii/S0304407623003263 .

Anon ymous:2024:EBd

[Ano24k] Anon ymous. Editorial Board. Journal of Ec onometrics, 238(1):

??, Jan uary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623003354 .

Anon ymous:2024:EBe

[Ano24l] Anon ymous. Editorial Board. Journal of Ec onometrics, 238(2):

??, Jan uary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624000058 .

Anon ymous:2024:EBf

[Ano24m] Anon ymous. Editorial Board. Journal of Ec onometrics, 239

(??):??, F ebruary 2024. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624000113 .

Anon ymous:2024:EBg

[Ano24n] Anon ymous. Editorial Board. Journal of Ec onometrics, 239(2):

??, F ebruary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624000526 .

Anon ymous:2024:EBh

[Ano24o] Anon ymous. Editorial Board. Journal of Ec onometrics, 240(1):

??, Marc h 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624000599 .

Anon ymous:2024:EBi

[Ano24p] Anon ymous. Editorial Board. Journal of Ec onometrics, 240(2):

??, Marc h 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624000447.

Anon ymous:2024:EBj

[Ano24q] Anon ymous. Editorial Board. Journal of Ec onometrics, 241

(1):??, April 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624001040 .

Anon ymous:2024:EBk

[Ano24r] Anon ymous. Editorial Board. Journal of Ec onometrics, 241

(2):??, April 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624001246 .

Anon ymous:2024:EBl

[Ano24s] Anon ymous. Editorial Board. Journal of Ec onometrics, 242

(1):??, Ma y 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624001441 .

Anon ymous:2024:EBm

[Ano24t] Anon ymous. Editorial Board. Journal of Ec onometrics, 243(1–

2):??, July 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624001805 .

Anon ymous:2024:EBn

[Ano24u] Anon ymous. Editorial Board. Journal of Ec onometrics, 244(1):

??, August 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624002252 .

Anon ymous:2024:EBo

[Ano24v] Anon ymous. Editorial Board. Journal of Ec onometrics, 245

(1–2):??, Octob er 2024. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624002628 .

Anon ymous:2024:EBp

[Ano24w] Anon ymous. Editorial Board. Journal of Ec onometrics, 246

(1–2):??, No v em b er/Decem b er 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624002823 .

Allen:2022:LCB

[AR22] Ro y Allen and John Reh b ec k. Laten t complemen tarit y in bun-

dles mo dels. Journal of Ec onometrics, 228(2):322–341, June

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002438 .

Allen:2024:LUP

[AR24] Ro y Allen and John Reh b ec k. Laten t utilit y and p erm utation

in v ariance: a rev ealed preference approac h. Journal of Ec ono-

metrics, 244(1):??, August 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624001891 .

Aristo demou:2021:SIP

[Ari21] Eleni Aristo demou. Semiparametric iden tification in panel data

discrete resp onse mo dels. Journal of Ec onometrics, 220(2):253–

271, F ebruary 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301202 .

Arias:2023:MFV

[ARRS23] Jonas E. Arias, Juan F. Rubio-Ram ´ ırez, and Minc h ul Shin.

Macro economic forecasting and v ariable ordering in m ultiv ari-

ate sto c hastic v olatilit y mo dels. Journal of Ec onometrics,

235(2):1054–1086, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001695 .

Arias:2021:IBP

[ARR

W21] Jonas E. Arias, Juan F. Rubio-Ram ´ ırez, and Daniel F.

W aggoner. Inference in Ba y esian pro xy-SV

ARs. Jour-

nal of Ec onometrics, 225(1):88–106, No v em b er 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303985 .

Artemo v a:2025:OIS

[Art25] Mariia Artemo v a. An order-in v arian t score-driv en dynamic fac-

tor mo del. Journal of Ec onometrics, 251(??):??, Septem b er

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001277.

Andersen:2023:ICS

[AR TT23] T orb en G. Andersen, Raul Riv a, Martin Th yrsgaard, and Vik-

tor T o doro v. In trada y cross-sectional distributions of system-

atic risk. Journal of Ec onometrics, 235(2):1394–1418, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622002032 .

Abbring:2021:LMH

[AS21] Jaap H. Abbring and Tim Salimans. The lik eliho o d of mixed

hitting times. Journal of Ec onometrics, 223(2):361–375, August

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001093 .

Anatoly ev:2023:TMR

[AS23] Stanisla v Anatoly ev and Mikk el Sølvsten. T esting man y re-

strictions under heterosk edasticit y . Journal of Ec onomet-

rics, 236(1):??, Septem b er 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623001677 .

An toine:2025:SBE

[AS25] Bertille An toine and W enqian Sun. Sim ulation-based estima-

tion with man y auxiliary statistics applied to long-run dy-

namic analysis. Journal of Ec onometrics, 248(??):??, Marc h

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762400160X .

Ait-Sahalia:2020:HFT

[ASB20] Y acine A ¨ ıt-Sahalia and Celso Brunetti. High frequency traders

and the price pro cess. Journal of Ec onometrics, 217(1):20–

45, July 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619302428 .

Ait-Sahalia:2020:TSE

[ASKM20] Y acine A ¨ ıt-Sahalia, Mustafa Karaman, and Loriano Mancini.

The term structure of equit y and v ariance risk premia. Jour-

nal of Ec onometrics, 219(2):204–230, Decem b er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030097X .

Ait-Sahalia:2020:HFF

[ASKX20] Y acine A ¨ ıt-Sahalia, Ilze Kalnina, and Dac heng Xiu. High-

frequency factor mo dels and regressions. Journal of Ec ono-

metrics, 216(1):86–105, Ma y 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620300129 .

Ait-Sahalia:2021:CFI

[ASLL21] Y acine A ¨ ıt-Sahalia, Chenxu Li, and Chen Xu Li. Closed-

form implied v olatilit y surfaces for sto c hastic v olatilit y mo d-

els with jumps. Journal of Ec onometrics, 222(1):364–392,

???? 2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407620301962 .

Ait-Sahalia:2024:MLE

[ASLL24] Y acine A ¨ ıt-Sahalia, Chenxu Li, and Chen Xu Li. Maxim um lik e-

liho o d estimation of laten t Mark o v mo dels using closed-form

appro ximations. Journal of Ec onometrics, 240(2):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303389 .

Ait-Sahalia:2025:WUV

[ASMOS25] Y acine A ¨ ıt-Sahalia, F elix Matth ys, Emilio Osam b ela, and

Ronnie Sircar. When uncertain t y and v olatilit y are discon-

nected: Implications for asset pricing and p ortfolio p erfor-

mance. Journal of Ec onometrics, 248(??):??, Marc h 2025.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003706 .

Ait-Sahalia:2024:HFM

[ASS24] Y acine A ¨ ıt-Sahalia and Mehmet Saglam. High frequency mar-

k et making: the role of sp eed. Journal of Ec onometrics, 239(2):

??, F ebruary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623000581.

Arv anitis:2020:STM

[AST20] Stelios Arv anitis, Olivier Scaillet, and Nik olas T opaloglou.

Spanning tests for Mark o witz sto c hastic dominance. Jour-

nal of Ec onometrics, 217(2):291–311, August 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302519 .

Adamek:2023:LIH

[ASW23] Rob ert Adamek, Stephan Smeek es, and Ines Wilms. Lasso in-

ference for high-dimensional time series. Journal of Ec onomet-

rics, 235(2):1114–1143, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001804 .

Ai:2024:TUC

[ASZZ24] Ch unrong Ai, Li-Hsien Sun, Zheng Zhang, and Liping Zh u.

T esting unconditional and conditional indep endence via m u-

tual information. Journal of Ec onometrics, 240(2):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001609 .

Ak ashi:2020:R CT

[A TM20] F umiy a Ak ashi, Masanobu T aniguc hi, and Anna Clara Mon ti.

Robust causalit y test of infinite v ariance pro cesses. Jour-

nal of Ec onometrics, 216(1):235–245, Ma y 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030021X .

Andersen:2024:PMF

[A TTX24] T orb en G. Andersen, Rob ert T a ylor, Allan Timmermann,

and Dac heng Xiu. Predictiv e mo deling of financial data.

Journal of Ec onometrics, 237(2C):??, Decem b er 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407623002129 .

Andersen:2021:TRR

[A TU21] T orb en G. Andersen, Viktor T o doro v, and Masato Ubuk ata.

T ail risk and return predictabilit y for the Japanese equit y mar-

k et. Journal of Ec onometrics, 222(1):344–363, ???? 2021.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620301950 .

Andersen:2021:CIP

[A V21] T orb en G. Andersen and Rasm us T. V arnesk o v. Consisten t

inference for predictiv e regressions in p ersisten t economic sys-

tems. Journal of Ec onometrics, 224(1):215–244, Septem b er

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303547 .

Andersen:2022:TPI

[A V22] T orb en G. Andersen and Rasm us T. V arnesk o v. T esting for

parameter instabilit y and structural c hange in p ersisten t pre-

dictiv e regressions. Journal of Ec onometrics, 231(2):361–386,

Decem b er 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621002529 .

Abrev a y a:2023:ETE

[AX23] Jason Abrev a y a and Haiqing Xu. Estimation of treat-

men t effects under endogenous heterosk edasticit y . Jour-

nal of Ec onometrics, 234(2):451–478, June 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001500 .

Barone-Adesi:2020:OMT

[BAFMS20] Gio v anni Barone-Adesi, Nicola F usari, An tonietta Mira, and

Carlo Sala. Option mark et trading activit y and the esti-

mation of the pricing k ernel: a Ba y esian approac h. Jour-

nal of Ec onometrics, 216(2):430–449, June 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440761930226X .

Bai:2023:WRM

[Bai23] Y uehao Bai. Wh y randomize? Minimax optimalit y under p er-

m utation in v ariance. Journal of Ec onometrics, 232(2):565–575,

F ebruary 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621002566.

Bai:2024:LAD

[Bai24] Jushan Bai. Lik eliho o d approac h to dynamic panel mo dels with

in teractiv e effects. Journal of Ec onometrics, 240(1):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003524 .

Bro wn:2025:DTE

[BB25] Nic holas L. Bro wn and Kyle Butts. Dynamic treatmen t ef-

fect estimation with in teractiv e fixed effects and short pan-

els. Journal of Ec onometrics, 250(??):??, July 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000673 .

Bellego:2025:CDD

[BBDB25] Christophe Bell ´ ego, Da vid Benatia, and Vincen t Dortet-

Bernadet. The c hained difference-in-differences. Journal of

Ec onometrics, 248(??):??, Marc h 2025. CODEN JECMB6.

ISSN 0304-4076 (prin t), 1872-6895 (electronic). URL http://

www.sciencedirect.com/science/article/pii/S0304407624001295 .

Babii:2024:MLP

[BBGS24] Andrii Babii, Ry an T. Ball, Eric Gh ysels, and Jonas Stri-

auk as. Mac hine learning panel data regressions with hea vy-

tailed dep enden t data: Theory and application. Jour-

nal of Ec onometrics, 237(2C):??, Decem b er 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407622001282 .

Biroli:2022:PBA

[BBRR22] Pietro Biroli, T eo dora Bonev a, Ak ash Ra ja, and Christopher

Rauh. P aren tal b eliefs ab out returns to c hild health in v est-

men ts. Journal of Ec onometrics, 231(1):33–57, No v em b er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302712 .

Bana:2023:UUS

[BBRSS23] Sarah Bana, Kelly Bedard, Ma y a Rossin-Slater, and Jenna

Stearns. Unequal use of so cial insurance b enefits: the role

of emplo y ers. Journal of Ec onometrics, 233(2):633–660, April

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000628 .

Bugni:2021:TCD

[BC21] F ederico A. Bugni and Iv an A. Cana y . T esting con tin uit y of

a densit y via g -order statistics in the regression discon tin u-

it y design. Journal of Ec onometrics, 221(1):138–159, Marc h

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300579 .

Ba jari:2025:HPQ

[BCC

+

25] P

. Ba jari, Z. Cen, V. Chernozh uk o v, M. Man uk onda, S. Vi-

ja ykumar, J. W ang, R. Huerta, J. Li, L. Leng, G. Monokroussos,

and S. W ang. Hedonic prices and qualit y adjusted price indices

p o w ered b y AI. Journal of Ec onometrics, 251(??):??, Septem b er

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762500106X .

Bucc heri:2021:CTL

[BCFL21] Giusepp e Bucc heri, F ulvio Corsi, F ranco Flandoli, and Giu-

lia Livieri. The con tin uous-time limit of score-driv en v olatil-

it y mo dels. Journal of Ec onometrics, 221(2):655–675, April

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407620302669 .

Boswijk:2021:BNS

[BCGR21] H. P eter Boswijk, Giusepp e Ca v aliere, Iliy an Georgiev, and An-

ders Rah b ek. Bo otstrapping non-stationary sto c hastic v olatil-

it y . Journal of Ec onometrics, 224(1):161–180, Septem b er

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000282 .

Bau w ens:2023:WML

[BCL23] Luc Bau w ens, Guillaume Chevillon, and S ´ ebastien Lau-

ren t. W e mo deled long memory with just one lag! Jour-

nal of Ec onometrics, 236(1):??, Septem b er 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

Bruc k:2023:CCT

[BFM23] Florian Br ¨ uc k, Jean-Da vid F ermanian, and Aleksey Min.

A corrected Clark e test for mo del selection and b ey ond.

Journal of Ec onometrics, 235(1):105–132, July 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000446 .

Bon temps:2025:FEI

[BFM25] Christian Bon temps, Jean-Pierre Florens, and Nour Med-

dahi. F unctional ecological inference. Journal of Ec ono-

metrics, 248(??):??, Marc h 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624002690 .

Bugni:2023:IUC

[BG23] F ederico A. Bugni and Mengsi Gao. Inference under co v ariate-

adaptiv e randomization with imp erfect compliance. Jour-

nal of Ec onometrics, 237(1):??, No v em b er 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002130 .

Blasques:2021:MOO

[BGK21] F. Blasques, P

. Gorgi, and S. J. Ko opman. Missing ob-

serv ations in observ ation-driv en time series mo dels. Jour-

nal of Ec onometrics, 221(2):542–568, April 2021. CODEN

JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (electronic).

URL https://www.sciencedirect.com/science/article/

pii/S0304407620302670 .

Barkley:2021:BF A

[BGM21] Aaron Barkley

, Joac him R. Gro eger, and Rob ert A. Miller.

Bidding frictions in ascending auctions. Journal of Ec onomet-

rics, 223(2):376–400, August 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303250 .

Bang:2023:UMR

[BGPS23] Minji Bang, W a yne Y uan Gao, Andrew P ostlew aite, and Hol-

ger Sieg. Using monotonicit y restrictions to iden tify mo d-

els with partially laten t co v ariates. Journal of Ec onomet-

rics, 235(2):892–921, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001555 .

Bak alli:2024:PTP

[BGS24] Gaetan Bak alli, St ´ ephane Guerrier, and Olivier Scaillet. A p e-

nalized t w o-pass regression to predict sto c k returns with time-

v arying risk premia. Journal of Ec onometrics, 237(2C):??, De-

cem b er 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407622002147 .

Barigozzi:2020:GDF

[BH20] Matteo Barigozzi and Marc Hallin. Generalized dynamic fac-

tor mo dels and v olatilities: Consistency

, rates, and predic-

tion in terv als. Journal of Ec onometrics, 216(1):4–34, Ma y

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300087 .

Breunig:2021:NRS

[BH21] Christoph Breunig and P eter Haan. Nonparametric regres-

sion with selectiv ely missing co v ariates. Journal of Ec ono-

metrics, 223(1):28–52, July 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303183 .

Balat:2023:MTS

[BH23] Jorge F. Balat and Sukjin Han. Multiple treatmen ts with strate-

gic substitutes. Journal of Ec onometrics, 234(2):732–757, June

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001671 .

Bu:2021:DCI

[BHK21] Ruijun Bu, Kaddour Hadri, and Dennis Kristensen. Dif-

fusion copulas: Iden tification and estimation. Journal

of Ec onometrics, 221(2):616–643, April 2021. CODEN

JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (electronic).

URL https://www.sciencedirect.com/science/article/

pii/S0304407620302104.

Blasques:2024:TVP

[BHKL24] F. Blasques, A. C. Harv ey , S. J. Ko opman, and A. Lucas.

Time-v arying parameters in econometrics: the Editor’s fore-

w ord. Journal of Ec onometrics, 237(2B):??, Decem b er 2024.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407623001173 .

Boro wsk a:2020:PCP

[BHKvD20] Agnieszk a Boro wsk a, Lennart Ho ogerheide, Siem Jan Ko op-

man, and Herman K. v an Dijk. P artially censored p osterior

for robust and efficien t risk ev aluation. Journal of Ec onomet-

rics, 217(2):335–355, August 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407619302532 .

Barigozzi:2024:ITG

[BHLZ24] Matteo Barigozzi, Marc Hallin, Matteo Luciani, and P aolo

Zaffaroni. Inferen tial theory for generalized dynamic fac-

tor mo dels. Journal of Ec onometrics, 239(2):??, F ebruary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000593 .

Belloni:2022:HDL

[BHN22] Alexandre Belloni, Christian Hansen, and Whitney New ey .

High-dimensional linear mo dels with man y endogenous v ari-

ables. Journal of Ec onometrics, 228(1):4–26, Ma y 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002220 .

Brunner:2025:SEN

[BHR

W25] Daniel Brunner, Florian Heiss, Andr ´ e Romahn, and Con-

stan tin W eiser. Sim ulation error and n umerical instabil-

it y in estimating random co efficien t logit demand mo dels.

Journal of Ec onometrics, 247(??):??, Jan uary 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000077.

Bai:2020:EIC

[BHS20] Jushan Bai, Xu Han, and Y utang Shi. Estimation and

inference of c hange p oin ts in high-dimensional factor mo d-

els. Journal of Ec onometrics, 219(1):66–100, No v em b er

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301172 .

Beutner:2024:RBC

[BHS24] Eric Beutner, Alexander Heinemann, and Stephan Smeek es.

A residual b o otstrap for conditional V alue-at-Risk. Journal

of Ec onometrics, 238(2):??, Jan uary 2024. CODEN JECMB6.

ISSN 0304-4076 (prin t), 1872-6895 (electronic). URL http://

www.sciencedirect.com/science/article/pii/S0304407623002701 .

Barigozzi:2021:TV G

[BHSvS21] Matteo Barigozzi, Marc Hallin, Stefano So ccorsi, and Rainer

v on Sac hs. Time-v arying general dynamic factor mo dels

and the measuremen t of financial connectedness. Jour-

nal of Ec onometrics, 222(1):324–343, ???? 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620301949 .

Boniece:2025:CDF

[BHT25] B. Co op er Boniece, La jos Horv´ ath, and Lorenzo T rapani.

On c hangep oin t detection in functional data using empirical

energy distance. Journal of Ec onometrics, 250(??):??, July

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000776 .

Byrne:2022:IFI

[BIJS22] Da vid P

. Byrne, Susum u Imai, Neelam Jain, and V asilis

Sarafidis. Instrumen t-free iden tification and estimation of

differen tiated pro ducts mo dels using cost data. Jour-

nal of Ec onometrics, 228(2):278–301, June 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000021.

Bai:2024:CAE

[BJR

+

24] Y uehao Bai, Liang Jiang, Joseph P

. Romano, Azeem M. Shaikh,

and Yic hong Zhang. Co v ariate adjustmen t in exp erimen ts

with matc hed pairs. Journal of Ec onometrics, 241(1):??, April

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000861 .

Bon temps:2020:GAI

[BK20a] Christian Bon temps and Rohit Kumar. A geometric ap-

proac h to inference in set-iden tified en try games. Jour-

nal of Ec onometrics, 218(2):373–389, Octob er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030141X .

Brauning:2020:DFN

[BK20b] F alk Br¨ auning and Siem Jan Ko opman. The dynamic fac-

tor net w ork mo del with an application to in ternational trade.

Journal of Ec onometrics, 216(2):494–515, June 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302398 .

Babii:2023:IRD

[BK23] Andrii Babii and Rohit Kumar. Isotonic regression discon ti-

n uit y designs. Journal of Ec onometrics, 234(2):371–393, June

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000506 .

Blevins:2024:NPL

[BK24a] Jason R. Blevins and Minhae Kim. Nested pseudo lik eli-

ho o d estimation of con tin uous-time dynamic discrete games.

Journal of Ec onometrics, 238(2):??, Jan uary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002920 .

Bruns:2024:TSE

[BK24b] Martin Bruns and Sasc ha A. Kew eloh. T esting for strong ex-

ogeneit y in Pro xy-V

ARs. Journal of Ec onometrics, 245(1–2):

??, Octob er 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624002215 .

Bac h:2025:EUI

[BKKS25] Philipp Bac h, Sv en Klaassen, Jannis Kuec k, and Martin

Spindler. Estimation and uniform inference in sparse high-

dimensional additiv e mo dels. Journal of Ec onometrics, 249(??):

??, Ma y 2025. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407625000272 .

Bada:2022:WMP

[BKL

+

22] O. Bada, A. Kneip, D. Liebl, T. Mensinger, J. Gualtieri,

and R. C. Sic kles. A w a v elet metho d for panel mo d-

els with jump discon tin uities in the parameters. Jour-

nal of Ec onometrics, 226(2):399–422, F ebruary 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002189 .

Blasques:2022:TVP

[BKN22] F rancisco Blasques, Siem Jan Ko opman, and Marc Nien-

tk er. A time-v arying parameter mo del for lo cal explosions.

Journal of Ec onometrics, 227(1):65–84, Marc h 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001846 .

Bartalotti:2023:IMT

[BKP23] Ot´ avio Bartalotti, D ´ esir ´ e K ´ edagni, and Vitor P osseb om. Iden-

tifying marginal treatmen t effects in the presence of sam-

ple selection. Journal of Ec onometrics, 234(2):565–584, June

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002797 .

Bellemare:2022:OFP

[BKS22] Charles Bellemare, Sabine Kr¨ oger, and Kouam ´ e Marius

Sossou. Optimal frequency of p ortfolio ev aluation in a

c hoice exp erimen t with am biguit y and loss a v ersion. Jour-

nal of Ec onometrics, 231(1):248–264, No v em b er 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303900 .

Baltagi:2021:ETH

[BKW21] Badi H. Baltagi, Chih w a Kao, and F a W ang. Estimating and

testing high dimensional factor mo dels with m ultiple structural

c hanges. Journal of Ec onometrics, 220(2):349–365, F ebruary

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030124X .

Bu:2023:UCN

[BKW23] Ruijun Bu, Jih yun Kim, and Bin W ang. Uniform and L

p con v er-

gences for nonparametric con tin uous time regressions with semi-

parametric applications. Journal of Ec onometrics, 235(2):1934–

1954, August 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623000726 .

Bai:2021:DSP

[BL21] Jushan Bai and Kunp eng Li. Dynamic spatial panel data

mo dels with common sho c ks. Journal of Ec onometrics, 224

(1):134–160, Septem b er 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303961 .

Barigozzi:2021:LDD

[BLL21] Matteo Barigozzi, Marco Lippi, and Matteo Luciani. Large-

dimensional dynamic factor mo dels: Estimation of impulse-

resp onse functions with I (1) coin tegrated factors. Jour-

nal of Ec onometrics, 221(2):455–482, April 2021. CODEN

JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (electronic).

URL https://www.sciencedirect.com/science/article/

pii/S0304407620302219 .

Buc hinsky:2022:EIS

[BLL22] Moshe Buc hinsky , F angh ua Li, and Zhip eng Liao. Estimation

and inference of semiparametric mo dels using data from sev-

eral sources. Journal of Ec onometrics, 226(1):80–103, Jan uary

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000385.

Berger:2023:NOG

[BMW23] Tino Berger, James Morley

, and Benjamin W ong. No w cast-

ing the output gap. Journal of Ec onometrics, 232(1):18–34,

Jan uary 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620303523 .

Bai:2023:AFM

[BN23a] Jushan Bai and Serena Ng. Appro ximate factor mo dels with

w eak er loadings. Journal of Ec onometrics, 235(2):1893–1916,

August 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762300060X .

Blasques:2023:SPN

[BN23b] F rancisco Blasques and Marc Nien tk er. Sto c hastic prop-

erties of nonlinear lo cally-nonstationary filters. Journal

of Ec onometrics, 235(2):2082–2095, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001264 .

Bau w ens:2020:NR C

[BO20] Luc Bau w ens and Edoardo Otran to. Nonlinearities and regimes

in conditional correlations with differen t dynamics. Jour-

nal of Ec onometrics, 217(2):496–522, August 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302611 .

Bognanni:2022:CLB

[Bog22] Mark Bognanni. Commen t on “Large Ba y esian v ector au-

toregressions with sto c hastic v olatilit y and non-conjugate pri-

ors”. Journal of Ec onometrics, 227(2):498–505, April 2022.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002554. See [CCM19 ].

Bo ot:2023:JIB

[Bo o23] T om Bo ot. Join t inference based on Stein-t yp e a v erag-

ing estimators in the linear regression mo del. Journal

of Ec onometrics, 235(2):1542–1563, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000155 .

Botosaru:2020:NAD

[Bot20] Irene Botosaru. Nonparametric analysis of a duration

mo del with sto c hastic unobserv ed heterogeneit y . Jour-

nal of Ec onometrics, 217(1):112–139, July 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440761930243X .

Botosaru:2023:TVU

[Bot23] Irene Botosaru. Time-v arying unobserv ed heterogeneit y in

earnings sho c ks. Journal of Ec onometrics, 235(2):1378–1393,

August 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622002020 .

Bo ot:2020:DMS

[BP20a] T om Bo ot and Andreas Pic k. Do es mo deling a structural break

impro v e forecast accuracy? Journal of Ec onometrics, 215(1):

35–59, Marc h 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619301824 .

Bykho vsk a y a:2020:POT

[BP20b] Anna Bykho vsk a y a and P eter C. B. Phillips. P oin t optimal

testing with ro ots that are functionally lo cal to unit y . Jour-

nal of Ec onometrics, 219(2):231–259, Decem b er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300981 .

Bollerslev:2020:MLE

[BPQ20] Tim Bollerslev, Andrew J. P atton, and Rogier Quaedvlieg. Mul-

tiv ariate lev erage effects and realized semico v ariance GAR CH

mo dels. Journal of Ec onometrics, 217(2):411–430, August

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302581.

Bandi:2024:SS

[BPR24] F ederico M. Bandi, Da vide Pirino, and Rob erto Ren` o. Sys-

tematic staleness. Journal of Ec onometrics, 238(1):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002385 .

Baltagi:2021:DTH

[BPY21] Badi H. Baltagi, Alain Pirotte, and Zhenlin Y ang. Diagnos-

tic tests for homosk edasticit y in spatial cross-sectional or panel

mo dels. Journal of Ec onometrics, 224(2):245–270, Octob er

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303444 .

Bandi:2022:T

[BR22] F ederico M. Bandi and Rob erto Ren` o. β in the tails. Jour-

nal of Ec onometrics, 227(1):134–150, Marc h 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302128 .

Breunig:2021:VR C

[Bre21] Christoph Breunig. V arying random co efficien t mo dels. Jour-

nal of Ec onometrics, 221(2):381–408, April 2021. CODEN

JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (electronic).

URL https://www.sciencedirect.com/science/article/

pii/S030440762030244X .

Bucc heri:2025:T AB

[BR V25] Giusepp e Bucc heri, Rob erto Ren` o, and Giorgio V o calelli.

T aking adv an tage of biased pro xies for forecast ev aluation.

Journal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001228 .

Breitung:2021:EHP

[BS21] J¨ org Breitung and Nazarii Salish. Estimation of hetero-

geneous panels with systematic slop e v ariations. Jour-

nal of Ec onometrics, 220(2):399–415, F ebruary 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301263 .

Bi:2023:DID

[BS23] Xuan Bi and Xiaotong Shen. Distribution-in v arian t differen-

tial priv acy . Journal of Ec onometrics, 235(2):444–453, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762200121X .

Beyh um:2024:TSI

[BS24a] Jad Beyh um and Jonas Striauk as. T esting for sparse id-

iosyncratic comp onen ts in factor-augmen ted regression mo d-

els. Journal of Ec onometrics, 244(1):??, August 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001908 .

Bh uller:2024:MT

[BS24b] Man udeep Bh uller and Henrik Sigstad. 2SLS with m ulti-

ple treatmen ts. Journal of Ec onometrics, 242(1):??, Ma y

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001313 .

Bandi:2025:CSM

[BS25] F ederico M. Bandi and Yinan Su. Conditional sp ectral meth-

o ds. Journal of Ec onometrics, 248(??):??, Marc h 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624002082 .

Buc hholz:2021:SED

[BSX21] Nic holas Buc hholz, Matthew Sh um, and Haiqing Xu. Semipara-

metric estimation of dynamic discrete c hoice mo dels. Jour-

nal of Ec onometrics, 223(2):312–327, August 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303274 .

Bandi:2024:BCC

[BT24] F ederico M. Bandi and Andrea T amoni. Business-cycle con-

sumption risk and asset prices. Journal of Ec onometrics, 237

(2C):??, Decem b er 2024. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL https://www.

sciencedirect.com/science/article/pii/S0304407623001410 .

Bun ting:2025:FED

[BU25] Jac kson Bun ting and T akuy a Ura. F aster estimation of

dynamic discrete c hoice mo dels using index in v ertibilit y .

Journal of Ec onometrics, 250(??):??, July 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000582 .

Budano v a:2025:PEF

[Bud25] Sofy a Budano v a. P enalized estimation of finite mixture mo d-

els. Journal of Ec onometrics, 249(??):??, Ma y 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000120 .

Braun:2023:ESE

[BV23] Martin Braun and V alen tin V erdier. Estimation of spillo v er

effects with matc hed data or longitudinal net w ork data.

Journal of Ec onometrics, 233(2):689–714, April 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002827 .

Blasques:2024:MLE

[BvBGK24] F rancisco Blasques, Jannek e v an Brummelen, P aolo Gorgi,

and Siem Jan Ko opman. Maxim um lik eliho o d estimation

for non-stationary lo cation mo dels with mixture of normal

distributions. Journal of Ec onometrics, 238(1):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002919 .

Blasques:2022:MLE

[BvBKL22] F rancisco Blasques, Jannek e v an Brummelen, Siem Jan Ko op-

man, and Andr ´ e Lucas. Maxim um lik eliho o d estimation for

score-driv en mo dels. Journal of Ec onometrics, 227(2):325–

346, April 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001743.

Buhl-Wiggers:2024:SCL

[BWKMM

+

24] Julie Buhl-Wiggers, Jason T. Kerwin, Juan Mu ~ noz-Morales,

Jeffrey Smith, and Reb ecca Thorn ton. Some c hildren left

b ehind: V ariation in the effects of an educational in terv en-

tion. Journal of Ec onometrics, 243(1–2):??, July 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000355 .

Bao:2023:I IE

[BY23] Y ong Bao and Xuew en Y u. Indirect inference estimation

of dynamic panel data mo dels. Journal of Ec onometrics,

235(2):1027–1053, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001683 .

Berrisc h:2024:CL

[BZ24] Jonathan Berrisc h and Florian Ziel. CRPS learning. Jour-

nal of Ec onometrics, 237(2C):??, Decem b er 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407621002724 .

Calla w a y:2021:BDT

[Cal21] Bran tly Calla w a y . Bounds on distributional treatmen t effect

parameters using panel data with an application on job dis-

placemen t. Journal of Ec onometrics, 222(2):861–881, June

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302839 .

Caner:2023:GLM

[Can23] Mehmet Caner. Generalized linear mo dels with structured spar-

sit y estimators. Journal of Ec onometrics, 236(2):??, Octob er

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762300194X .

Carlson:2023:R CI

[Car23] Alyssa Carlson. Relaxing conditional indep endence in an en-

dogenous binary resp onse mo del. Journal of Ec onometrics,

232(2):490–500, F ebruary 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762100230X .

Casini:2023:TES

[Cas23] Alessandro Casini. Theory of ev olutionary sp ectra for

heterosk edasticit y and auto correlation robust inference in

p ossibly missp ecified and nonstationary mo dels. Jour-

nal of Ec onometrics, 235(2):372–392, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000999 .

Casini:2024:FLD

[Cas24] Alessandro Casini. The fixed-b limiting distribution and the

ERP of HAR tests under nonstationarit y . Journal of Ec ono-

metrics, 238(2):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762300341X .

Cahan:2023:FBI

[CBN23] Ercumen t Cahan, Jushan Bai, and Serena Ng. F actor-based im-

putation of missing v alues and co v ariances in panel data of large

dimensions. Journal of Ec onometrics, 233(1):113–131, Marc h

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000215 .

Carriero:2022:CLB

[CCCM22] Andrea Carriero, Josh ua Chan, T o dd E. Clark, and Massi-

miliano Marcellino. Corrigendum to “Large Ba y esian v ector

autoregressions with sto c hastic v olatilit y and non-conjugate

priors” [j. econometrics 212 (1) (2019) 137–154]. Jour-

nal of Ec onometrics, 227(2):506–512, April 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002773. See [CCM19 ].

Chen:2021:IAM

[CCL21] Shiyi Chen, Mic hael T. Chng, and Qingfu Liu. The im-

plied arbitrage mec hanism in financial mark ets. Journal

of Ec onometrics, 222(1):468–483, ???? 2021. CODEN

JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (electronic).

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000041 .

Corradi:2023:STC

[CF G23] V alen tina Corradi, Jac k F osten, and Daniel Gutknec h t. Out-

of-sample tests for conditional quan tile co v erage an application

to gro wth-at-risk. Journal of Ec onometrics, 236(2):??, Octob er

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002063 .

Corradi:2024:P A T

[CF G24] V alen tina Corradi, Jac k F osten, and Daniel Gutknec h t.

Predictiv e abilit y tests with p ossibly o v erlapping mo dels.

Journal of Ec onometrics, 241(1):??, April 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000629 .

Cattaneo:2024:DSE

[CFLS24] Matias D. Cattaneo, Yingying F an, Runze Li, and Rui

Song. Data science in economics and finance: In tro duction.

Journal of Ec onometrics, 239(2):??, F ebruary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003433 .

Czellar:2022:AML

[CFR22] V eronik a Czellar, Da vid T. F razier, and Eric Renault. Ap-

pro ximate maxim um lik eliho o d for complex structural mo d-

els. Journal of Ec onometrics, 231(2):432–456, Decem b er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002463 .

Chen:2021:NFM

[CFVW21] Mingli Chen, Iv´ an F ern´ andez-V al, and Martin W eidner. Non-

linear factor mo dels for net w ork and panel data. Jour-

nal of Ec onometrics, 220(2):296–324, F ebruary 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301238.

Chernozh uk o v:2024:NPQ

[CFVW24] Victor Chernozh uk o v, Iv´ an F ern´ andez-V al, and Martin W ei-

dner. Net w ork and panel quan tile effects via distribu-

tion regression. Journal of Ec onometrics, 240(2):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303390 .

Cai:2022:TCA

[CFX22] Zongwu Cai, Ying F ang, and Qiuh ua Xu. T esting capital as-

set pricing mo dels using functional-co efficien t panel data mo d-

els with cross-sectional dep endence. Journal of Ec onomet-

rics, 227(1):114–133, Marc h 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620302086 .

Chen:2025:MSV

[CFY25] Han Chen, Yijie F ei, and Jun Y u. Multiv ariate sto c has-

tic v olatilit y mo dels based on generalized Fisher transfor-

mation. Journal of Ec onometrics, 251(??):??, Septem b er

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000958 .

Chen:2023:CNA

[CFZ23] Elynn Y. Chen, Jianqing F an, and Xuening Zh u. Com-

m unit y net w ork auto-regression for high-dimensional time se-

ries. Journal of Ec onometrics, 235(2):1239–1256, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001890 .

Cui:2024:MSC

[CGGK24] Xiaomeng Cui, Bulat Gafaro v, Dalia Ghanem, and T o dd

Kuffner. On mo del selection criteria for climate c hange im-

pact studies. Journal of Ec onometrics, 239(??):??, F ebruary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002270 .

Chiou:2020:VSH

[CGI20] Hai-T ang Chiou, Meih ui Guo, and Ching-Kang Ing. V ariable se-

lection for high-dimensional regression mo dels with time series

and heteroscedastic errors. Journal of Ec onometrics, 216(1):

118–136, Ma y 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620300142 .

Cra wford:2021:SPE

[CGI21] Gregory S. Cra wford, Rac hel Griffith, and Alessandro Iaria.

A surv ey of preference estimation with unobserv ed c hoice set

heterogeneit y . Journal of Ec onometrics, 222(1):4–43, ????

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407620302463 .

Cimadomo:2022:NLB

[CGL

+

22] Jacop o Cimadomo, Domenico Giannone, Mic hele Lenza,

F rancesca Mon ti, and Andrej Sok ol. No w casting with large

Ba y esian v ector autoregressions. Journal of Ec onometrics,

231(2):500–519, Decem b er 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621002499 .

Czellar:2025:UAM

[CGL25] V eronik a Czellar, Ren ´ e Garcia, and F ran¸ cois Le Grand. Un-

co v ering asset mark et participation from household consump-

tion and income. Journal of Ec onometrics, 248(??):??, Marc h

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624002124 .

Chen:2023:TSI

[CGQ23] Song Xi Chen, Bin Guo, and Y umou Qiu. T esting and signal

iden tification for t w o-sample high-dimensional co v ariances via

m ulti-lev el thresholding. Journal of Ec onometrics, 235(2):1337–

1354, August 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622001944 .

Casarin:2024:FPD

[CGRvD24] Rob erto Casarin, Stefano Grassi, F rancesco Ra v azzolo, and

Herman K. v an Dijk. A flexible predictiv e densit y com bina-

tion for large financial data sets in regular and crisis p eri-

o ds. Journal of Ec onometrics, 237(2C):??, Decem b er 2024.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407622002093 .

Chen:2022:GTG

[CGV22] Li Chen, Jiti Gao, and F arshid V ahid. Global temp eratures

and greenhouse gases: a common features approac h. Jour-

nal of Ec onometrics, 230(2):240–254, Octob er 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001159 .

Cham b ers:2020:FDE

[Cha20] Marcus J. Cham b ers. F requency domain estimation of coin-

tegrating v ectors with mixed frequency and mixed sam-

ple data. Journal of Ec onometrics, 217(1):140–160, July

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030004X .

Cham b erlain:2022:FPD

[Cha22] Gary Cham b erlain. F eedbac k in panel data mo dels. Jour-

nal of Ec onometrics, 226(1):4–20, Jan uary 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001937 .

Chan:2023:CSV

[Cha23] Josh ua C. C. Chan. Comparing sto c hastic v olatilit y sp ecifi-

cations for large Ba y esian V

ARs. Journal of Ec onometrics,

235(2):1419–1446, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622002056 .

Chalak:2024:NGF

[Cha24] Karim Chalak. Nonparametric Gini–F risc h b ounds. Journal

of Ec onometrics, 238(1):??, Jan uary 2024. CODEN JECMB6.

ISSN 0304-4076 (prin t), 1872-6895 (electronic). URL http://

www.sciencedirect.com/science/article/pii/S0304407623002762 .

Chen:2021:R OE

[Che21] Qih ui Chen. Robust and optimal estimation for partially lin-

ear instrumen tal v ariables mo dels with partial iden tification.

Journal of Ec onometrics, 221(2):368–380, April 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620302293 .

Chen:2023:TSE

[Che23] Songnian Chen. Tw o-step estimation of censored quan-

tile regression for duration mo dels with time-v arying regres-

sors. Journal of Ec onometrics, 235(2):1310–1336, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001920 .

Chen:2024:HFP

[Che24] Dac h uan Chen. High frequency principal comp onen t anal-

ysis based on correlation matrix that is robust to jumps,

microstructure noise and async hronous observ ation times.

Journal of Ec onometrics, 240(1):??, Marc h 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000472 .

Chen:2025:QR G

[Che25] Songnian Chen. Quan tile regression with group-lev el treat-

men ts. Journal of Ec onometrics, 251(??):??, Septem b er

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001332 .

Chen:2024:RIM

[CHH24] Xiaohong Chen, Lars P eter Hansen, and P eter G. Hansen.

Robust inference for momen t condition mo dels without ratio-

nal exp ectations. Journal of Ec onometrics, 243(1–2):??, July

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762300369X .

Chen:2022:SSN

[CHK22] Cath y Yi-Hsuan Chen, W olfgang Karl H¨ ardle, and Y egor

Klo c hk o v. SONIC: SOcial Net w ork analysis with Influencers

and Comm unities. Journal of Ec onometrics, 228(2):177–220,

June 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621000816 .

Cross:2023:LSV

[CHKP23] Jamie L. Cross, Chenghan Hou, Gary Ko op, and Aubrey

P o on. Large sto c hastic v olatilit y in mean V

ARs. Jour-

nal of Ec onometrics, 236(1):??, Septem b er 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762300163X .

Cui:2021:SEE

[CHL21] Liyuan Cui, Y ongmiao Hong, and Yingxing Li. Solv-

ing Euler equations via t w o-stage nonparametric p enalized

splines. Journal of Ec onometrics, 222(2):1024–1056, June

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302323 .

Chen:2024:TVFb

[CHL24] Qitong Chen, Y ongmiao Hong, and Haiqi Li. Time-v arying fore-

cast com bination for factor-augmen ted regressions with smo oth

structural c hanges. Journal of Ec onometrics, 240(1):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000393 .

Chang:2024:OCM

[CHL

T24] Jin yuan Chang, Qiao Hu, Cheng Liu, and Cheng Y ong T ang.

Optimal co v ariance matrix estimation for high-dimensional

noise in high-frequency data. Journal of Ec onometrics, 239(2):

??, F ebruary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622001543 .

Cai:2020:HDM

[CHLZ20] T. T on y Cai, Jianc hang Hu, Yingying Li, and Xingh ua Zheng.

High-dimensional minim um v ariance p ortfolio estimation based

on high-frequency data. Journal of Ec onometrics, 214(2):482–

494, F ebruary 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619301630.

Crane:2023:CLM

[CHM23] Leland D. Crane, Henry R. Hy att, and Seth M. Murra y . Cycli-

cal lab or mark et sorting. Journal of Ec onometrics, 233(2):524–

543, April 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622000616 .

Cui:2024:NEH

[CHW24] W enhao Cui, Jie Hu, and Jiandong W ang. Nonparamet-

ric estimation for high-frequency data incorp orating trad-

ing information. Journal of Ec onometrics, 240(1):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000368 .

Chen:2021:EEM

[CHY21] Xiaohong Chen, Zh uo Huang, and Y anping Yi. Efficien t es-

timation of m ultiv ariate semi-nonparametric GAR

CH filtered

copula mo dels. Journal of Ec onometrics, 222(1):484–501, ????

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407620302025 .

Cai:2023:DRR

[CJ23] Zongwu Cai and T ed Juhl. The distribution of rolling regression

estimators. Journal of Ec onometrics, 235(2):1447–1463, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622002068 .

Cattaneo:2024:LRD

[CJM24] Matias D. Cattaneo, Mic hael Jansson, and Xin w ei Ma. Lo cal re-

gression distribution estimators. Journal of Ec onometrics, 240

(2):??, Marc h 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621000427 .

Chang:2023:TMD

[CJS23] Jin yuan Chang, Qing Jiang, and Xiaofeng Shao. T esting the

martingale difference h yp othesis in high dimension. Jour-

nal of Ec onometrics, 235(2):972–1000, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

(??):??, Ma y 2025. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407625000284 .

Chen:2024:CIG

[CLMZ24] Xiaohong Chen, Ying Liu, Sh ujie Ma, and Zheng Zhang. Causal

inference of general treatmen t effects using neural net w orks

with a div erging n um b er of confounders. Journal of Ec ono-

metrics, 238(1):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623002713 .

Ca v aliere:2023:BIH

[CLRSØ23] Giusepp e Ca v aliere, Y e Lu, Anders Rah b ek, and Jacob Stærk-

Østergaard. Bo otstrap inference for Ha wk es and general p oin t

pro cesses. Journal of Ec onometrics, 235(1):133–165, July

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000574 .

Choi:2023:CCB

[CLS23] In Choi, Rui Lin, and Y ongc heol Shin. Canonical correlation-

based mo del selection for the m ultilev el factors. Jour-

nal of Ec onometrics, 233(1):22–44, Marc h 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002207 .

Chen:2025:BMA

[CLS25] Yi-Ting Chen, Ch u-An Liu, and Jiun-Hua Su. Breg-

man mo del a v eraging for forecast com bination. Jour-

nal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001307 .

Cai:2024:ASA

[CL WY24] Zhanrui Cai, Changc heng Li, Jia w ei W en, and Songshan Y ang.

Asset splitting algorithm for ultrahigh dimensional p ortfolio

selection and its theoretical prop ert y . Journal of Ec onomet-

rics, 239(2):??, F ebruary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622000902 .

Chen:2025:HFF

[CLX25] Dac h uan Chen, W enqi Lu, and Siyu Xie. High frequency

factor analysis with partially observ able factors. Jour-

nal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001125 .

Cheng:2024:UPI

[CL Y24] Mingmian Cheng, Y uan Liao, and Xiy e Y ang. Uniform pre-

dictiv e inference for factor mo dels with instrumen tal and id-

iosyncratic b etas. Journal of Ec onometrics, 237(2C):??, De-

cem b er 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407622002123 .

Chen:2025:DR C

[CLZ25] Songnian Chen, Nianqing Liu, and Hangh ui Zhang. Distribu-

tion regression with censored selection. Journal of Ec onomet-

rics, 251(??):??, Septem b er 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407625000843 .

Chen:2024:TVF a

[CM24] Bin Chen and Ken win Maung. Time-v arying forecast com-

bination for high-dimensional data. Journal of Ec onomet-

rics, 237(2C):??, Decem b er 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL https://www.

sciencedirect.com/science/article/pii/S0304407623000556 .

Cha vleish vili:2025:NDM

[CM25] Sulkhan Cha vleish vili and Eman uel Mo enc h. Natural disasters

as macro economic tail risks. Journal of Ec onometrics, 247(??):

??, Jan uary 2025. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624002653 .

Camp os-Martins:2024:CVS

[CMH24] Susana Camp os-Martins and Da vid F. Hendry

. Common

v olatilit y sho c ks driv en b y the global carb on transition.

Journal of Ec onometrics, 239(??):??, F ebruary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001665 .

Celha y:2024:WLM

[CMM24] P ablo Celha y , Bruce D. Mey er, and Nik olas Mittag. What leads

to measuremen t errors? Evidence from rep orts of program par-

ticipation in three surv eys. Journal of Ec onometrics, 238(2):

??, Jan uary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762300297X .

Carrasco:2020:EIS

[CMPZW20] Marine Carrasco, Marcelo Moreira, Benoit P erron, and Vic-

toria Zinde-W alsh. Editors’ in tro duction: Sp ecial issue in

honor of Jean-Marie Dufour on iden tification, inference, and

causalit y . Journal of Ec onometrics, 218(2):243–246, Octob er

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302645 .

Ca v aliere:2024:TBA

[CMR

V24] Giusepp e Ca v aliere, Thomas Mik osc h, Anders Rah b ek, and

F rederik Vilandt. T ail b eha vior of A

CD mo dels and conse-

quences for lik eliho o d-based estimation. Journal of Ec ono-

metrics, 238(2):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623003299 .

Caner:2023:SRA

[CMV23] Mehmet Caner, Marcelo Medeiros, and Gabriel F. R.

V asconcelos. Sharp e ratio analysis in high dimensions:

Residual-based no dewise regression in factor mo dels. Jour-

nal of Ec onometrics, 235(2):393–417, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000926 .

Chen:2024:RRA

[CMZ24] Dac h uan Chen, P er A. Mykland, and Lan Zhang. Realized

regression with async hronous and noisy high frequency and high

dimensional data. Journal of Ec onometrics, 239(2):??, F ebruary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762300132X .

Ca v aliere:2022:BIB

[CNPR22] Giusepp e Ca v aliere, Heino Bohn Nielsen, Rasm us Søndergaard

P edersen, and Anders Rah b ek. Bo otstrap inference on the

b oundary of the parameter space, with application to condi-

tional v olatilit y mo dels. Journal of Ec onometrics, 227(1):241–

263, Marc h 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620302232 .

Ch ung:2021:PTH

[CO21] EunYi Ch ung and Mauricio Oliv ares. P erm utation test

for heterogeneous treatmen t effects with a n uisance param-

eter. Journal of Ec onometrics, 225(2):148–174, Decem b er

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001561 .

Christensen:2022:DBH

[COR22] Kim Christensen, Ro el Oomen, and Rob erto Ren` o. The drift

burst h yp othesis. Journal of Ec onometrics, 227(2):461–497,

April 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620303912 .

Casini:2021:CRL

[CP21] Alessandro Casini and Pierre P erron. Con tin uous record

Laplace-based inference ab out the break date in structural

c hange mo dels. Journal of Ec onometrics, 224(1):3–21, Septem-

b er 2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL http://www.sciencedirect.com/

science/article/pii/S030440762030261X .

Casini:2024:PLR

[CP24a] Alessandro Casini and Pierre P erron. Prewhitened long-run

v ariance estimation robust to nonstationarit y . Journal of

Ec onometrics, 242(1):??, Ma y 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624001404 .

Cen torrino:2024:NES

[CP24b] Sam uele Cen torrino and Christopher F. P armeter. Nonpara-

metric estimation of sto c hastic fron tier mo dels with w eak

separabilit y . Journal of Ec onometrics, 238(2):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003573 .

Carneiro:2023:PW

[CPRR23] Anab ela Carneiro, P edro P ortugal, P edro Rap oso, and

P aulo M. M. Ro drigues. The p ersistence of w ages. Jour-

nal of Ec onometrics, 233(2):596–611, April 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002839 .

Ch udik:2024:VSH

[CPS24] Alexander Ch udik, M. Hashem P esaran, and Mahrad Sharif-

v aghefi. V ariable selection in high dimensional linear regres-

sions with parameter instabilit y . Journal of Ec onometrics, 246

(1–2):??, No v em b er/Decem b er 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624002513 .

Cen torrino:2023:MLE

[CPU23] Sam uele Cen torrino and Mar ´ ıa P ´ erez-Urdiales. Maxim um

lik eliho o d estimation of sto c hastic fron tier mo dels with en-

dogeneit y . Journal of Ec onometrics, 234(1):82–105, Ma y

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002761 .

Chan:2023:HDC

[CPZ23] Josh ua C. C. Chan, Aubrey P o on, and Dan Zh u. High-

dimensional conditionally Gaussian state space mo dels with

missing data. Journal of Ec onometrics, 236(1):??, Septem b er

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001628 .

Chaudh uri:2020:STG

[CR20] Sarasw ata Chaudh uri and Eric Renault. Score tests in GMM:

Wh y use implied probabilities? Journal of Ec onometrics,

219(2):260–280, Decem b er 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620300993 .

Cai:2024:PNA

[CR24a] Y ong Cai and Ahnaf Rafi. On the p erformance of the Neyman

Allo cation with small pilots. Journal of Ec onometrics, 242(1):

??, Ma y 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624001398 .

Chen:2024:SEL

[CR24b] Jiafeng Chen and Da vid M. Ritzw oller. Semiparamet-

ric estimation of long-term treatmen t effects. Journal

of Ec onometrics, 237(2A):??, Decem b er 2024. CODEN

JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (electronic).

URL https://www.sciencedirect.com/science/article/

pii/S0304407623002610 .

Crippa:2025:RA T

[Cri25] F ederico Crippa. Regret analysis in threshold p olicy de-

sign. Journal of Ec onometrics, 249(??):??, Ma y 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000521 .

Cheng:2025:IVR

[CRS25] Xu Cheng, Eric Renault, and P aul Sangrey

. Iden tify-

ing the v olatilit y risk price through the lev erage effect.

Journal of Ec onometrics, 248(??):??, Marc h 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762400294X .

Calla w a y:2021:DDM

[CS21] Bran tly Calla w a y and P edro H. C. San t’Anna. Difference-in-

differences with m ultiple time p erio ds. Journal of Ec onomet-

rics, 225(2):200–230, Decem b er 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303948 .

Christensen:2022:MRI

[CS22] Jens H. E. Christensen and Mark M. Spiegel. Monetary reforms

and inflation exp ectations in Japan: Evidence from inflation-

indexed b onds. Journal of Ec onometrics, 231(2):410–431, De-

cem b er 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621002542 .

Cakmakli:2024:BCD

[ ¸ CS24a] Cem ¸

Cakmakli and Y asin Simsek. Bridging the Co vid-19 data

and the epidemiological mo del using the time-v arying param-

eter SIRD mo del. Journal of Ec onometrics, 242(1):??, Ma y

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001337 .

Cordoni:2024:CCI

[CS24b] F rancesco Cordoni and Alessio Sancetta. Consisten t causal

inference for high-dimensional time series. Journal of

Ec onometrics, 246(1–2):??, No v em b er/Decem b er 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624002537 .

Card:2023:ISI

[CSV23] Da vid Card, Ian Sc hm utte, and Lars Vilh ub er. In tro duc-

tion to the sp ecial issue: Mo dels of link ed emplo y er-emplo y ee

data: Tw en t y y ears after “High W age W ork ers and High

W age Firms”. Journal of Ec onometrics, 233(2):333–339, April

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000337 .

Chao:2023:JEC

[CSW23] John C. Chao, Norman R. Sw anson, and Tiemen W outersen.

Jac kknife estimation of a cluster-sample IV regression mo del

with man y w eak instrumen ts. Journal of Ec onometrics,

235(2):1747–1769, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623000271 .

Journal of Ec onometrics, 215(2):305–340, April 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302003 .

Dalderop:2020:NF C

[Dal20] Jero en Dalderop. Nonparametric filtering of conditional state-

price densities. Journal of Ec onometrics, 214(2):295–325,

F ebruary 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440761930168X .

Dalderop:2023:SEL

[Dal23] Jero en Dalderop. Semiparametric estimation of laten t v ari-

able asset pricing mo dels. Journal of Ec onometrics, 236(1):??,

Septem b er 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623001598 .

Delgado:2021:TCV

[D AM21] Miguel A. Delgado and Luis A. Arteaga-Molina. T esting con-

stancy in v arying co efficien t mo dels. Journal of Ec onomet-

rics, 222(1):625–644, Ma y 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL https://www.

sciencedirect.com/science/article/pii/S0304407620302657 .

Do v onon:2025:EBM

[D A T25] Prosp er Do v onon, Yv es F. A tc had ´ e, and Firmin Dok o Tc hatok a.

Efficiency b ounds for momen t condition mo dels with mixed

iden tification strength. Journal of Ec onometrics, 248(??):??,

Marc h 2025. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624000691 .

Duan:2023:QML

[DBH23] Jiangtao Duan, Jushan Bai, and Xu Han. Quasi-maxim um

lik eliho o d estimation of break p oin t in high-dimensional fac-

tor mo dels. Journal of Ec onometrics, 233(1):209–236, Marc h

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000379.

deChaisemartin:2023:TWF

[dCD23] Cl ´ emen t de Chaisemartin and Xa vier D’Haultfo euille. Tw o-w a y

fixed effects and differences-in-differences estimators with sev-

eral treatmen ts. Journal of Ec onometrics, 236(2):??, Octob er

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001963 .

D Amour:2021:OOS

[DDF

+

21] Alexander D’Amour, P eng Ding, Avi F eller, Lih ua Lei, and

Jasjeet Sekhon. Ov erlap in observ ational studies with high-

dimensional co v ariates. Journal of Ec onometrics, 221(2):644–

654, April 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407620302694 .

Dela v ande:2022:ANA

[DDH22] Adeline Dela v ande, Emilia Del Bono, and Angus Holford.

Academic and non-academic in v estmen ts at univ ersit y: the

role of exp ectations, preferences and constrain ts. Jour-

nal of Ec onometrics, 231(1):74–97, No v em b er 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030275X .

Ding:2025:MFM

[DELZ25] Yi Ding, Rob ert Engle, Yingying Li, and Xingh ua Zheng.

Multiplicativ e factor mo del for v olatilit y . Journal of Ec ono-

metrics, 249(??):??, Ma y 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407625000132 .

DiT raglia:2023:ICE

[DGJOOSB23] F rancis J. DiT raglia, Camilo Garc ´ ıa-Jimeno, Rossa O’Keeffe-

O’Dono v an, and Alejandro S´ anc hez-Becerra. Iden tifying causal

effects in exp erimen ts with spillo v ers and non-compliance. Jour-

nal of Ec onometrics, 235(2):1589–1624, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000210.

Dong:2023:HDS

[DGL23] Chaoh ua Dong, Jiti Gao, and Oliv er Lin ton. High dimen-

sional semiparametric momen t restriction mo dels. Jour-

nal of Ec onometrics, 232(2):320–345, F ebruary 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001883 .

Dalla:2020:A TT

[DGR20] Violetta Dalla, Liudas Giraitis, and P eter M. Robinson. Asymp-

totic theory for time series with c hanging mean and v ari-

ance. Journal of Ec onometrics, 219(2):281–313, Decem b er

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301007 .

Demetrescu:2022:TEP

[DGR

T22] Matei Demetrescu, Iliy an Georgiev, P aulo M. M. Ro drigues,

and A. M. Rob ert T a ylor. T esting for episo dic predictabilit y in

sto c k returns. Journal of Ec onometrics, 227(1):85–113, Marc h

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300026 .

Demetrescu:2024:EIM

[DGR

T24] Matei Demetrescu, Iliy an Georgiev, P aulo M. M. Ro-

drigues, and A. M. Rob ert T a ylor. Extensions to IVX

metho ds of inference for return predictabilit y . Journal

of Ec onometrics, 237(2C):??, Decem b er 2024. CODEN

JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (electronic).

URL https://www.sciencedirect.com/science/article/

pii/S0304407622000586 .

Daouia:2021:EEE

[DGS21] Ab delaati Daouia, St ´ ephane Girard, and Gilles Stupfler. Ex-

p ectHill estimation, extreme risk and hea vy tails. Jour-

nal of Ec onometrics, 221(1):97–117, Marc h 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300543.

Dominicy:2020:FMH

[DHIV20] Yv es Dominicy

, Matias Heikkil¨ a, P auliina Ilmonen, and

Da vid V eredas. Flexible m ultiv ariate Hill estimators. Jour-

nal of Ec onometrics, 217(2):398–410, August 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302568 .

Do v onon:2020:ISO

[DHK20] Prosp er Do v onon, Alastair R. Hall, and F rank Kleib er-

gen. Inference in second-order iden tified mo dels. Jour-

nal of Ec onometrics, 218(2):346–372, Octob er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301408 .

Dai:2025:SES

[DHLZ25] Siqi Dai, Y ongmiao Hong, Haiqi Li, and Chao w en Zheng.

Shrink age estimation of spatial panel data mo dels with m ul-

tiple structural breaks and a m ultifactor error structure.

Journal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001368 .

Dierk es:2024:MTR

[DHPW24] Maik Dierk es, F abian Hollstein, Marcel Prok op czuk, and

Christoph Matthias W ¨ ursig. Measuring tail risk. Journal of

Ec onometrics, 241(2):??, April 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624001155 .

DHaultfo euille:2024:TRE

[DHS24] Xa vier D’Haultfo euille, Stefan Ho derlein, and Y uy a Sasaki.

T esting and relaxing the exclusion restriction in the con trol

function approac h. Journal of Ec onometrics, 240(2):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000439 .

Ding:2023:SJM

[Din23] Y ash uang (Dexter) Ding. A simple join t mo del for returns,

v olatilit y and v olatilit y of v olatilit y . Journal of Ec onomet-

rics, 232(2):521–543, F ebruary 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621002268 .

Dai:2021:W CP

[DJK21] Min Dai, Y an w ei Jia, and Stev en Kou. The wisdom of the cro wd

and prediction mark ets. Journal of Ec onometrics, 222(1):561–

578, ???? 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407620302062 .

DiAddario:2023:IA W

[DKSS23] Sabrina Di Addario, P atric k Kline, Raffaele Saggio, and

Mikk el Sølvsten. It ain’t where y ou’re from, it’s where

y ou’re at: Hiring origins, firm heterogeneit y , and w ages.

Journal of Ec onometrics, 233(2):340–374, April 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000641 .

DInno cenzo:2024:DPC

[DL24] Enzo D’Inno cenzo and Andre Lucas. Dynamic partial cor-

relation mo dels. Journal of Ec onometrics, 241(2):??, April

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000939 .

Dostie:2023:EPI

[DLCP23] Benoit Dostie, Jiang Li, Da vid Card, and Daniel P aren t.

Emplo y er p olicies and the immigran t-nativ e earnings gap.

Journal of Ec onometrics, 233(2):544–567, April 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002293 .

Ding:2024:SCJ

[DLLZ24] Yi Ding, Yingying Li, Guoli Liu, and Xingh ua Zheng. Sto c k co-

jump net w orks. Journal of Ec onometrics, 239(2):??, F ebruary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762300057X.

Dong:2021:WSE

[DLP21] Chaoh ua Dong, Oliv er Lin ton, and Bin P eng. A w eigh ted siev e

estimator for nonparametric time series mo dels with nonstation-

ary v ariables. Journal of Ec onometrics, 222(2):909–932, June

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303079 .

Ding:2021:HDM

[DLZ21] Yi Ding, Yingying Li, and Xingh ua Zheng. High dimen-

sional minim um v ariance p ortfolio estimation under statisti-

cal factor mo dels. Journal of Ec onometrics, 222(1):502–515,

???? 2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407620302037 .

Dominitz:2022:MRS

[DM22] Jeff Dominitz and Charles F. Manski. Minimax-regret sam-

ple design in an ticipation of missing data, with application to

panel data. Journal of Ec onometrics, 226(1):104–114, Jan uary

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620304000 .

DeLuca:2022:SPB

[DMP22] Giusepp e De Luca, Jan R. Magn us, and F ranco P eracc hi. Sam-

pling prop erties of the Ba y esian p osterior mean with an applica-

tion to W

ALS estimation. Journal of Ec onometrics, 230(2):299–

317, Octob er 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001482 .

Da vis:2023:TSE

[DN23] Ric hard Da vis and Serena Ng. Time series estimation

of the dynamic effects of disaster-t yp e sho c ks. Jour-

nal of Ec onometrics, 235(1):180–201, July 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000665 .

Dong:2022:EV C

[DOT22] Hao Dong, T aisuk e Otsu, and Luk e T a ylor. Estimation of

v arying co efficien t mo dels with measuremen t error. Jour-

nal of Ec onometrics, 230(2):388–415, Octob er 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001615 .

Daouia:2024:EEE

[DPS24] Ab delaati Daouia, Simone A. P adoan, and Gilles Stupfler. Ex-

treme exp ectile estimation for short-tailed data. Journal of

Ec onometrics, 241(2):??, April 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624001167 .

Dufa ys:2020:RPC

[DR20] Arnaud Dufa ys and Jero en V. K. Rom b outs. Relev an t param-

eter c hanges in structural break mo dels. Journal of Ec ono-

metrics, 217(1):46–78, July 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407619302441 .

Demetrescu:2022:RAI

[DR22a] Matei Demetrescu and P aulo M. M. Ro drigues. Residual-

augmen ted IVX predictiv e regression. Journal of Ec onomet-

rics, 227(2):429–460, April 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762030395X .

Dieb old:2022:P AI

[DR22b] F rancis X. Dieb old and Glenn D. Rudebusc h. Probabil-

it y assessmen ts of an ice-free Arctic: Comparing statistical

and climate mo del pro jections. Journal of Ec onometrics,

231(2):520–534, Decem b er 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620304012 .

Dieb old:2023:WW A

[DR G

+

23] F rancis X. Dieb old, Glenn D. Rudebusc h, Maximilian G¨ ob el,

Philipp e Goulet Coulom b e, and Bo yuan Zhang. When will

Arctic sea ice disapp ear? Pro jections of area, exten t, thic k-

ness, and v olume. Journal of Ec onometrics, 236(2):??, Octob er

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001951.

Eliason:2023:SCS

[EHKS23] Marcus Eliason, Lena Hensvik, F rancis Kramarz, and Os-

k ar Nordstr¨ om Sk ans. So cial connections and the sorting of

w ork ers to firms. Journal of Ec onometrics, 233(2):468–506,

April 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622000896 .

Escanciano:2021:OLI

[EL21] Juan Carlos Escanciano and W ei Li. Optimal linear in-

strumen tal v ariables appro ximations. Journal of Ec onomet-

rics, 221(1):223–246, Marc h 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620302153 .

Elliott:2020:TTP

[Ell20] Graham Elliott. T esting for a trend with p ersisten t er-

rors. Journal of Ec onometrics, 219(2):314–328, Decem b er

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301019 .

Engb om:2023:FPD

[EMS23] Niklas Engb om, Christian Moser, and Jan Sauermann. Firm

pa y dynamics. Journal of Ec onometrics, 233(2):396–423, April

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000653 .

Ergemen:2023:PEL

[Erg23] Y un us Emre Ergemen. P arametric estimation of long mem-

ory in factor mo dels. Journal of Ec onometrics, 235(2):1483–

1499, August 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762200210X .

Escanciano:2023:I IS

[Esc23] Juan Carlos Escanciano. Irregular iden tification of struc-

tural mo dels with nonparametric unobserv ed heterogeneit y .

Journal of Ec onometrics, 234(1):106–127, Ma y 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621003055.

F eng:2024:MPS

[F en24] Junlong F eng. Matc hing p oin ts: Supplemen ting instrumen ts

with co v ariates in triangular mo dels. Journal of Ec onomet-

rics, 238(1):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623002956 .

F erman:2021:MEF

[F er21] Bruno F erman. Matc hing estimators with few treated and man y

con trol observ ations. Journal of Ec onometrics, 225(2):295–307,

Decem b er 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001895 .

F allahgoul:2024:APN

[FFL24] Hasan F allahgoul, Vincen tius F ranstian to, and Xin Lin.

Asset pricing with neural net w orks: Significance tests.

Journal of Ec onometrics, 238(1):??, Jan uary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002907 .

F an:2020:PBC

[FFX20] Jianqing F an, Y ang F eng, and Lucy Xia. A pro jection-

based conditional dep endence measure with applications

to high-dimensional undirected graphical mo dels. Journal

of Ec onometrics, 218(1):119–139, Septem b er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300403 .

F eng:2022:IPD

[F GP22a] Guoh ua F eng, Jiti Gao, and Bin P eng. An in tegrated

panel data approac h to mo delling economic gro wth. Jour-

nal of Ec onometrics, 228(2):379–397, June 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000014 .

Firp o:2022:GQR

[F GP

+

22b] Sergio Firp o, An tonio F. Galv ao, Cristine Pin to, Alexan-

dre P oirier, and Graciela Sanroman. GMM quan tile re-

gression. Journal of Ec onometrics, 230(2):432–452, Octob er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001299 .

Firp o:2023:UIV

[F GP23] Sergio Firp o, An tonio F. Galv ao, and Thomas P ark er. Uni-

form inference for v alue functions. Journal of Ec onometrics,

235(2):1680–1699, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623000246 .

F ranguridi:2025:BCQ

[F GW25] Grigory F ranguridi, Bulat Gafaro v, and Kaspar W ¨ uthric h.

Bias correction for quan tile regression estimators. Jour-

nal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001071 .

F eng:2022:FIB

[FH22] Guanhao F eng and Jingyu He. F actor in v esting: a Ba y esian hi-

erarc hical approac h. Journal of Ec onometrics, 230(1):183–200,

Septem b er 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762100258X .

F an:2023:V C

[FH23] Y anqin F an and Marc Henry . V ector copulas. Jour-

nal of Ec onometrics, 234(1):128–150, Ma y 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002803 .

F ulop:2022:BEL

[FHLL22] Andras F ulop, Jerem y Heng, Jun y e Li, and Hening Liu.

Ba y esian estimation of long-run risk mo dels using sequen tial

Mon te Carlo. Journal of Ec onometrics, 228(1):62–84, Ma y

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000531.

F an:2020:REI

[FHLZ20] Y anqin F an, F ang Han, W ei Li, and Xiao-Hua Zhou.

On rank estimators in increasing dimensions. Journal

of Ec onometrics, 214(2):379–412, F ebruary 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301678 .

F an:2023:EIH

[FHP23] Y anqin F an, F ang Han, and Hy eonseok P ark. Estimation and

inference in a high-dimensional semiparametric Gaussian copula

v ector autoregressiv e mo del. Journal of Ec onometrics, 237(1):

??, No v em b er 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623002294 .

F u:2023:STT

[FHSW23] Zhonghao F u, Y ongmiao Hong, Liang jun Su, and Xia W ang.

Sp ecification tests for time-v arying co efficien t mo dels. Jour-

nal of Ec onometrics, 235(2):720–744, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001440 .

F u:2023:TSC

[FHW23] Zhonghao F u, Y ongmiao Hong, and Xia W ang. T esting for

structural c hanges in large dimensional factor mo dels via dis-

crete F ourier transform. Journal of Ec onometrics, 233(1):302–

331, Marc h 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622001270 .

F usejima:2025:UTR

[FIS25] Koki F usejima, T akuy a Ishihara, and Masa yuki Sa w ada.

A unified test for regression discon tin uit y designs. Jour-

nal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001289 .

Fisher:2022:BNL

[FJ22] Mark Fisher and Mark J. Jensen. Ba y esian nonparametric

learning of ho w skill is distributed across the m utual fund in-

dustry

. Journal of Ec onometrics, 230(1):131–153, Septem b er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001147 .

F an:2022:BF A

[FJS22] Jianqing F an, Bai Jiang, and Qiang Sun. Ba y esian factor-

adjusted sparse regression. Journal of Ec onometrics, 230

(1):3–19, Septem b er 2022. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621000828 .

F razier:2021:I IL

[FK21] Da vid T. F razier and Bonso o Ko o. Indirect inference for lo cally

stationary mo dels. Journal of Ec onometrics, 223(1):1–27, July

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303031 .

F an:2021:AFM

[FKL21] Jianqing F an, Y uan Ke, and Y uan Liao. Augmen ted factor mo d-

els with applications to v alidating mark et risk factors and fore-

casting b ond risk premia. Journal of Ec onometrics, 222(1):269–

294, ???? 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407620301925 .

F an:2020:F AR

[FKW20] Jianqing F an, Y uan Ke, and Kaizheng W ang. F actor-adjusted

regularized mo del selection. Journal of Ec onometrics, 216(1):

71–85, Ma y 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620300117 .

F riedric h:2024:SBI

[FL24] Marina F riedric h and Yicong Lin. Siev e b o otstrap in-

ference for linear time-v arying co efficien t mo dels. Jour-

nal of Ec onometrics, 239(??):??, F ebruary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001701.

F eng:2025:IW A

[FL25] Junlong F eng and Sokbae Lee. Individual w elfare analy-

sis: Random quasilinear utilit y , indep endence, and confi-

dence b ounds. Journal of Ec onometrics, 247(??):??, Jan uary

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624002781 .

F eng:2022:HDT

[FLLM22] Long F eng, W ei Lan, Bingh ui Liu, and Y an yuan Ma. High-

dimensional test for alpha in linear factor pricing mo dels with

sparse alternativ es. Journal of Ec onometrics, 229(1):152–

175, July 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001962 .

F arbmac her:2022:EAN

[FLS22] Helm ut F arbmac her, Leander L¨ ow, and Martin Spindler. An

explainable atten tion net w ork for fraud detection in claims

managemen t. Journal of Ec onometrics, 228(2):244–258, June

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302852 .

F an:2024:PQR

[FLS24] Rui F an, Ji Hyung Lee, and Y oungki Shin. Predictiv e quan-

tile regression with mixed ro ots and increasing dimensions: the

ALQR approac h. Journal of Ec onometrics, 237(2C):??, De-

cem b er 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407622002111 .

F ang:2022:SMA

[FLX22] F ang F ang, Jialiang Li, and Xiao c hao Xia. Semiparametric

mo del a v eraging prediction for dic hotomous resp onse. Jour-

nal of Ec onometrics, 229(2):219–245, August 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303882 .

F eng:2024:EBU

[FLZ24] Xingdong F eng, W en yu Li, and Qianqian Zh u. Estimation and

b o otstrapping under spatiotemp oral mo dels with unobserv ed

heterogeneit y . Journal of Ec onometrics, 238(1):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002750 .

F akih:2022:SDT

[FMM

+

22] Ali F akih, P aul Makdissi, W alid Marrouc h, Rami V. T abri,

and Myra Y azb ec k. A sto c hastic dominance test un-

der surv ey nonresp onse with an application to compar-

ing trust lev els in Lebanese public institutions. Jour-

nal of Ec onometrics, 228(2):342–358, June 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002311 .

Fitzen b erger:2023:ETI

[F OP23] Bernd Fitzen b erger, Aderonk e Osik omin u, and Marie P aul. The

effects of training incidence and planned training duration on

lab or mark et transitions. Journal of Ec onometrics, 235(1):256–

279, July 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622000690 .

F orneron:2024:DIF

[F or24a] Jean-Jacques F orneron. Detecting iden tification failure in mo-

men t condition mo dels. Journal of Ec onometrics, 238(1):??,

Jan uary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623002683 .

F orneron:2024:EIS

[F or24b] Jean-Jacques F orneron. Estimation and inference b y sto c has-

tic optimization. Journal of Ec onometrics, 238(2):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003548 .

F rey aldenho v en:2022:FML

[F re22] Simon F rey aldenho v en. F actor mo dels with lo cal factors —

determining the n um b er of relev an t factors. Journal of Ec ono-

metrics, 229(1):80–102, July 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621001275 .

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300968 .

Gallan t:2022:NBS

[Gal22] A. Ronald Gallan t. Nonparametric Ba y es sub ject to o v eriden-

tified momen t conditions. Journal of Ec onometrics, 228(1):27–

38, Ma y 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621000555 .

Gallan t:2023:V CM

[Gal23] A. Ronald Gallan t. V ariance-co v ariance from a Metrop olis

c hain on a curv ed, singular manifold. Journal of Ec onomet-

rics, 235(2):843–861, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001506 .

Gao:2020:NI I

[Gao20] W a yne Y uan Gao. Nonparametric iden tification in index mo d-

els of link formation. Journal of Ec onometrics, 215(2):399–

413, April 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619302039 .

Go o dman-Bacon:2021:DD V

[GB21a] Andrew Go o dman-Bacon. Difference-in-differences with v ari-

ation in treatmen t timing. Journal of Ec onometrics, 225

(2):254–277, Decem b er 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621001445 .

Guethm undsson:2021:DGL

[GB21b] Gum undur Stef´ an Gum undsson and Christian Bro wnlees.

Detecting groups in large v ector autoregressions. Jour-

nal of Ec onometrics, 225(1):2–26, No v em b er 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762100124X .

Guo:2023:ICL

[GCT23] Xiao Guo, Y u Chen, and Cheng Y ong T ang. Information criteria

for laten t factor mo dels: a study on factor p erv asiv eness and

adaptivit y . Journal of Ec onometrics, 233(1):237–250, Marc h

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000707 .

Graham:2022:SEE

[GdXP22] Bry an S. Graham and Cristine Camp os de Xa vier Pin to. Semi-

parametrically efficien t estimation of the a v erage linear re-

gression function. Journal of Ec onometrics, 226(1):115–138,

Jan uary 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001925 .

Gelman:2023:WSE

[Gel23] Andrew Gelman. What is a standard error? Jour-

nal of Ec onometrics, 237(1):??, No v em b er 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002324. See discussion [P o w23 ].

Riv as:2020:TDC

[GG20a] Mar ´ ıa Dolores Gadea Riv as and Jes ´ us Gonzalo. T rends in

distributional c haracteristics: Existence of global w arming.

Journal of Ec onometrics, 214(1):153–174, Jan uary 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301125 .

Gimenes:2020:NI I

[GG20b] Nathalie Gimenes and Emman uel Guerre. Nonparametric iden-

tification of an in terdep enden t v alue mo del with buy er co-

v ariates from first-price auction bids. Journal of Ec onomet-

rics, 219(1):1–18, No v em b er 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762030110X .

Gimenes:2022:QRM

[GG22] Nathalie Gimenes and Emman uel Guerre. Quan tile regres-

sion metho ds for first-price auctions. Journal of Ec onomet-

rics, 226(2):224–247, F ebruary 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621001524 .

Gaglianone:2022:IDI

[GGIS22] W agner Piazza Gaglianone, Raffaella Giacomini, Jo~ ao Vic-

tor Issler, and V asiliki Skreta. Incen tiv e-driv en inatten-

tion. Journal of Ec onometrics, 231(1):188–212, No v em b er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302736 .

Giannerini:2024:VBT

[GGR24] Simone Giannerini, Greta Goracci, and Anders Rah b ek. The

v alidit y of b o otstrap testing for threshold autoregression.

Journal of Ec onometrics, 239(??):??, F ebruary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000040 .

Galv ao:2020:UAN

[GGV20] An tonio F. Galv ao, Jia ying Gu, and Stanisla v V olgushev.

On the un biased asymptotic normalit y of quan tile regression

with fixed effects. Journal of Ec onometrics, 218(1):178–215,

Septem b er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620300415 .

Graham:2022:IAI

[GH22] Bry an Graham and Keisuk e Hirano. In tro duction to the an-

nals issue in honor of Gary Cham b erlain. Journal of Ec ono-

metrics, 226(1):1–3, Jan uary 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621002128 .

Gribisc h:2023:MR C

[GH23] Bastian Gribisc h and Jan P atric k Hartk opf. Mo deling

realized co v ariance measures with heterogeneous liquidit y:

a generalized matrix-v ariate Wishart state-space mo del.

Journal of Ec onometrics, 235(1):43–64, July 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000392 .

Ghanem:2024:CAB

[GHK

OB24] Dalia Ghanem, Saro jini Hirshleifer, D ´ esir ´ e K ´ edagni, and Karen

Ortiz-Becerra. Correcting attrition bias using c hanges-in-

c hanges. Journal of Ec onometrics, 241(2):??, April 2024.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000836 .

Goncalv es:2021:IRA

[GHKP21] S ´ ılvia Gon¸ calv es, Ana Mar ´ ıa Herrera, Lutz Kilian, and

Elena P esa v en to. Impulse resp onse analysis for struc-

tural dynamic mo dels with nonlinear regressors. Jour-

nal of Ec onometrics, 225(1):107–130, No v em b er 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001810 .

Gallan t:2022:CEU

[GHLL22] A. Ronald Gallan t, Han Hong, Mic hael P

. Leung, and Jessie

Li. Constrained estimation using p enalization and MCMC.

Journal of Ec onometrics, 228(1):85–106, Ma y 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762100052X .

Gh ysels:2020:TLS

[GHM20] Eric Gh ysels, Jonathan B. Hill, and Kaiji Motegi. T est-

ing a large set of zero restrictions in regression mo dels, with

an application to mixed frequency Granger causalit y . Jour-

nal of Ec onometrics, 218(2):633–654, Octob er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301524 .

Gourieroux:2023:TVM

[GJ23] C. Gourieroux and J. Jasiak. Time v arying Mark o v pro-

cess with partially observ ed aggregate data: an application to

corona virus. Journal of Ec onometrics, 232(1):35–51, Jan uary

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303791 .

Gourieroux:2025:LRR

[GJ25] Christian Gourieroux and Joann Jasiak. Long-run risk in

stationary v ector autoregressiv e mo dels. Journal of Ec ono-

metrics, 248(??):??, Marc h 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624002562 .

Gourieroux:2020:SBE

[GJM20] C. Gourieroux, J. Jasiak, and A. Monfort. Stationary

bubble equilibria in rational exp ectation mo dels. Jour-

nal of Ec onometrics, 218(2):714–735, Octob er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030155X .

Gorgi:2024:BOD

[GK24] P

. Gorgi and S. J. Ko opman. Beta observ ation-driv en mo dels

with exogenous regressors: a join t analysis of realized correla-

tion and lev erage effects. Journal of Ec onometrics, 237(2B):??,

Decem b er 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407621002165 .

Giraitis:2021:TVI

[GKM21] Liudas Giraitis, George Kap etanios, and Massimiliano Mar-

cellino. Time-v arying instrumen tal v ariable estimation. Jour-

nal of Ec onometrics, 224(2):394–415, Octob er 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303754 .

Guggen b erger:2023:TKP

[GKM23] P atrik Guggen b erger, F rank Kleib ergen, and Sopho cles

Ma vro eidis. A test for Kronec k er Pro duct Structure co v ari-

ance matrix. Journal of Ec onometrics, 233(1):88–112, Marc h

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000203 .

Giacomini:2022:RBI

[GKR22] Raffaella Giacomini, T oru Kitaga w a, and Matthew Read. Ro-

bust Ba y esian inference in pro xy SV

ARs. Journal of Ec ono-

metrics, 228(1):107–126, Ma y 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621000518 .

Gu:2021:AAP

[GKX21] Shihao Gu, Bry an Kelly

, and Dac heng Xiu. Auto enco der as-

set pricing mo dels. Journal of Ec onometrics, 222(1):429–450,

???? 2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407620301998 .

Gungor:2020:SST

[GL20] Sermin Gungor and Ric hard Luger. Small-sample tests for sto c k

return predictabilit y with p ossibly non-stationary regressors

and GAR

CH-t yp e effects. Journal of Ec onometrics, 218(2):750–

770, Octob er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301573 .

Ge:2023:NIL

[GLL23] Sh uyi Ge, Shaoran Li, and Oliv er Lin ton. News-implied

link ages and lo cal dep endency in the equit y mark et. Jour-

nal of Ec onometrics, 235(2):779–815, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001488 .

Guo:2023:SIL

[GLLZ23] Xu Guo, Runze Li, Jingyuan Liu, and Mudong Zeng. Statistical

inference for linear mediation mo dels with high-dimensional me-

diators and application to studying sto c k reaction to CO

VID-

19 pandemic. Journal of Ec onometrics, 235(1):166–179, July

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000598 .

Guo:2024:RSI

[GLLZ24] Xu Guo, Runze Li, Jingyuan Liu, and Mudong Zeng. Reprin t:

Statistical inference for linear mediation mo dels with high-

dimensional mediators and application to studying sto c k reac-

tion to CO

VID-19 pandemic. Journal of Ec onometrics, 239(2):

??, F ebruary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623003664.

Giraitis:2024:RIC

[GLP24] Liudas Giraitis, Y ufei Li, and P eter C. B. Phillips. Ro-

bust inference on correlation under general heterogeneit y .

Journal of Ec onometrics, 240(1):??, Marc h 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762400037X .

Gao:2023:BRM

[GLPY23] Jiti Gao, F ei Liu, Bin P eng, and Y a yi Y an. Binary resp onse

mo dels for heterogeneous panel data with in teractiv e fixed

effects. Journal of Ec onometrics, 235(2):1654–1679, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000234 .

Gold:2020:IHD

[GL T20] Da vid Gold, Johannes Lederer, and Jing T ao. Infer-

ence for high-dimensional instrumen tal v ariables regression.

Journal of Ec onometrics, 217(1):79–111, July 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302386 .

Grew enig:2022:ISE

[GL WW22] Elisab eth Grew enig, Philipp Lergetp orer, Katharina W erner,

and Ludger W o essmann. Incen tiv es, searc h engines, and the

elicitation of sub jectiv e b eliefs: Evidence from represen ta-

tiv e online surv ey exp erimen ts. Journal of Ec onometrics,

231(1):304–326, No v em b er 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620302797 .

Gao:2023:LDD

[GLX23] W a yne Y uan Gao, Ming Li, and Sheng Xu. Logical differ-

encing in dy adic net w ork formation mo dels with non transfer-

able utilities. Journal of Ec onometrics, 235(1):302–324, July

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000884.

nal of Ec onometrics, 225(1):27–46, No v em b er 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303651 .

Gunsilius:2023:CIM

[Gun23] Florian F. Gunsilius. A condition for the iden tification

of m ultiv ariate mo dels with binary instrumen ts. Jour-

nal of Ec onometrics, 235(1):220–238, July 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000872 .

Gupta:2023:ECF

[Gup23] Abhiman yu Gupta. Efficien t closed-form estimation of large

spatial autoregressions. Journal of Ec onometrics, 232(1):148–

167, Jan uary 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001597 .

Gao:2025:D A C

[GWS25] Hanjia Gao, Runmin W ang, and Xiaofeng Shao. Dimension-

agnostic c hange p oin t detection. Journal of Ec onometrics, 250

(??):??, July 2025. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407625000661 .

Gao:2020:HPD

[GXZ20] Jiti Gao, Kai Xia, and Huanjun Zh u. Heterogeneous

panel data mo dels with cross-sectional dep endence. Jour-

nal of Ec onometrics, 219(2):329–353, Decem b er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301020 .

Grundl:2023:RIF

[GZ23] Serafin Grundl and Y u Zh u. Robust inference in first-price

auctions: Ov erbidding as an iden tifying restriction. Jour-

nal of Ec onometrics, 235(2):484–506, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001221.

Galbraith:2020:SRE

[GZW20] John W. Galbraith and Victoria Zinde-W alsh. Simple and

reliable estimators of co efficien ts of in terest in a mo del with

high-dimensional confounding effects. Journal of Ec onomet-

rics, 218(2):609–632, Octob er 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620301512 .

Han:2021:INM

[Han21] Sukjin Han. Iden tification in nonparametric mo dels for dynamic

treatmen t effects. Journal of Ec onometrics, 225(2):132–147,

Decem b er 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620303717 .

Han:2025:GIE

[Han25] Xu Han. Global iden tification, estimation and inference of

structural impulse resp onse functions in factor mo dels: a unified

framew ork. Journal of Ec onometrics, 251(??):??, Septem b er

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001113 .

Han:2024:PIP

[HBB24] Kevin Han, Guillaume Basse, and Ia v or Bo jino v. P opula-

tion in terference in panel exp erimen ts. Journal of Ec ono-

metrics, 238(1):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623002816 .

Hansen:2022:HSP

[HD22] P eter Reinhard Hansen and Elena-Iv ona Dumitrescu. Ho w

should parameter estimation b e tailored to the ob jectiv e? Jour-

nal of Ec onometrics, 230(2):535–558, Octob er 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001822 .

Holb erg:2025:UIC

[HD25] Christian Holb erg and Susanne Ditlevsen. Uniform inference for

coin tegrated v ector autoregressiv e pro cesses. Journal of Ec ono-

metrics, 247(??):??, Jan uary 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624002951 .

Heiler:2024:HTE

[Hei24] Phillip Heiler. Heterogeneous treatmen t effect b ounds under

sample selection with an application to the effects of so cial me-

dia on p olitical p olarization. Journal of Ec onometrics, 244(1):

??, August 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762400201X .

Honore:2024:SSM

[HH24] Bo E. Honor ´ e and Luo jia Hu. Sample selection mo dels with-

out exclusion restrictions: P arameter heterogeneit y and par-

tial iden tification. Journal of Ec onometrics, 243(1–2):??, July

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001932 .

Hsieh:2024:NRS

[HHK

+

24] Chih-Sheng Hsieh, Y u-Chin Hsu, Stanley I. M. Ko, Jarom ´ ır

Ko v´ ar ´ ık, and T rev on D. Logan. Non-represen tativ e sam-

pled net w orks: Estimation of net w ork structural prop erties

b y w eigh ting. Journal of Ec onometrics, 240(1):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000356 .

Hahn:2020:STM

[HHL20] Jin y ong Hahn, Jerry Hausman, and Josh Lustig. Sp ecification

test on mixed logit mo dels. Journal of Ec onometrics, 219(1):19–

37, No v em b er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301184 .

Han:2022:RPS

[HHLS22] Dongxiao Han, Jian Huang, Y uan yuan Lin, and Guohao

Shen. Robust p ost-selection inference of high-dimensional

mean regression with hea vy-tailed asymmetric or heterosk edas-

tic errors. Journal of Ec onometrics, 230(2):416–431, Octob er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001639.

Hafner:2022:ISM

[HHM22] Christian M. Hafner, Helm ut Herw artz, and Simone Maxand.

Iden tification of structural m ultiv ariate GAR

CH mo dels. Jour-

nal of Ec onometrics, 227(1):212–227, Marc h 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302098 .

Heiss:2022:NER

[HHO22] Florian Heiss, Stephan Hetzenec k er, and Maximilian Osterhaus.

Nonparametric estimation of the random co efficien ts mo del: an

elastic net approac h. Journal of Ec onometrics, 229(2):299–321,

August 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621000178 .

Harv ey:2024:MCT

[HHPT24] Andrew Harv ey , Stan Hurn, Dario P alum b o, and Stephen

Thiele. Mo delling circular time series. Journal of Ec ono-

metrics, 239(??):??, F ebruary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623001446 .

Hu:2020:EPF

[HHS20] Yingy ao Hu, Guofang Huang, and Y uy a Sasaki. Estimating pro-

duction functions with robustness against errors in the pro xy

v ariables. Journal of Ec onometrics, 215(2):375–398, April

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302027 .

Haultfo euille:2023:NDD

[HHS23] Xa vier D. Haultfœuille, Stefan Ho derlein, and Y uy a Sasaki.

Nonparametric difference-in-differences in rep eated cross-

sections with con tin uous treatmen ts. Journal of Ec onomet-

rics, 234(2):664–690, June 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001452 .

Heiss:2022:DHS

[HHvR

+

22] Florian Heiss, Mic hael Hurd, Maarten v an Ro oij, T obias

Rossmann, and Joac him Win ter. Dynamics and hetero-

geneit y of sub jectiv e sto c k mark et exp ectations. Journal

of Ec onometrics, 231(1):213–231, No v em b er 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002232 .

Harv ey:2020:MTS

[HI20] Andrew Harv ey and Ry ok o Ito. Mo deling time series when some

observ ations are zero. Journal of Ec onometrics, 214(1):33–45,

Jan uary 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440761930106X .

Higgins:2023:IMD

[HJ23] Ayden Higgins and Ko en Jo c hmans. Iden tification of mixtures

of dynamic discrete c hoices. Journal of Ec onometrics, 237(1):

??, No v em b er 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623001562 .

Herbst:2024:BLP

[HJ24] Edw ard P

. Herbst and Benjamin K. Johannsen. Bias in lo-

cal pro jections. Journal of Ec onometrics, 240(1):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000010 .

He:2023:MPT

[HJG23] Yi He, Som but Jaidee, and Jiti Gao. Most p o w erful

test against a sequence of high dimensional lo cal alter-

nativ es. Journal of Ec onometrics, 234(1):151–177, Ma y

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621003079 .

Huang:2024:BRP

[HJL

+

24] Dashan Huang, F u w ei Jiang, Kunp eng Li, Guoshi T ong, and

Guofu Zhou. Are b ond returns predictable with real-time

macro data? Journal of Ec onometrics, 237(2C):??, Decem-

b er 2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407623001161.

Huang:2023:BAM

[HJLP23] Haitao Huang, Lei Jiang, Xuan Leng, and Liang P eng.

Bo otstrap analysis of m utual fund p erformance. Jour-

nal of Ec onometrics, 235(1):239–255, July 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000951 .

Hong:2024:V CS

[HJL

Y24] Han Hong, Gaosheng Ju, Qi Li, and Karen X. Y an. V arying-

co efficien t spatial dynamic panel data mo dels with fixed effects:

Theory and application. Journal of Ec onometrics, 245(1–2):??,

Octob er 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624002288 .

Huang:2021:NPM

[HJPS21] W enxin Huang, Sainan Jin, P eter C. B. Phillips, and Liang jun

Su. Nonstationary panel mo dels with laten t group struc-

tures and cross-section dep endence. Journal of Ec onomet-

rics, 221(1):198–222, Marc h 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620302165 .

Hou:2024:EVS

[HJW24] Li Hou, Baisuo Jin, and Y ueh ua W u. Estimation and

v ariable selection for high-dimensional spatial dynamic panel

data mo dels. Journal of Ec onometrics, 238(2):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003214 .

Heiler:2021:VIT

[HK21] Phillip Heiler and Ek aterina Kazak. V alid inference for

treatmen t effect parameters under irregular iden tification and

man y extreme prop ensit y scores. Journal of Ec onometrics,

222(2):1083–1108, June 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303377 .

Hw ang:2022:DCR

[HKL22] Jungbin Hw ang, Byungho on Kang, and Seo jeong Lee. A

doubly corrected robust v ariance estimator for linear GMM.

Journal of Ec onometrics, 229(2):276–298, August 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000166 .

Huitfeldt:2023:ILM

[HKNW23] Ingrid Huitfeldt, Andreas R. Kostøl, Jan Nimczik, and An-

drea W eb er. In ternal lab or mark ets: a w ork er flo w ap-

proac h. Journal of Ec onometrics, 233(2):661–688, April

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762200063X .

Hub er:2023:NPU

[HK O

+

23] Florian Hub er, Gary Ko op, Luca Onoran te, Mic hael Pfar-

rhofer, and Josef Sc hreiner. No w casting in a pandemic using

non-parametric mixed frequency V

ARs. Journal of Ec onomet-

rics, 232(1):52–69, Jan uary 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303936 .

Han:2020:LEP

[HKR20] Hy o jin Han, Stanisla v Khrap o v, and Eric Renault. The

lev erage effect puzzle revisited: Iden tification in discrete

time. Journal of Ec onometrics, 217(2):230–258, August

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302490 .

He:2024:LMT

[HKST24] Changli He, Jian Kang, Annastiina Silv ennoinen, and Timo

T er¨ asvirta. Long mon thly temp erature series and the V ec-

tor Seasonal Shifting Mean and Co v ariance Autoregressiv e

mo del. Journal of Ec onometrics, 239(??):??, F ebruary 2024.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002105 .

Harris:2020:LSE

[HKT20] Da vid Harris, Hsein Kew, and A. M. Rob ert T a ylor. Lev el

shift estimation in the presence of non-stationary v olatilit y

with an application to the unit ro ot testing problem. Jour-

nal of Ec onometrics, 219(2):354–388, Decem b er 2020. CO-

dinal data. Journal of Ec onometrics, 239(2):??, F ebruary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002890 .

Huang:2025:SFM

[HLZL25] F eiqing Huang, Kexin Lu, Y ao Zheng, and Guo dong Li. Su-

p ervised factor mo deling for high-dimensional linear time se-

ries. Journal of Ec onometrics, 249(??):??, Ma y 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000491 .

Heiler:2021:SCR

[HM21] Phillip Heiler and Jana Marec k o v a. Shrink age for categori-

cal regressors. Journal of Ec onometrics, 223(1):161–189, July

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303407 .

Higgins:2023:SEN

[HM23] Ayden Higgins and F ederico Martellosio. Shrink age esti-

mation of net w ork spillo v ers with factor structured errors.

Journal of Ec onometrics, 233(1):66–87, Marc h 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621003080 .

Higb ee:2024:CGS

[HM24] Josh ua D. Higb ee and James B. McDonald. A comparison of

the GB2 and sk ew ed generalized log-t distributions with an ap-

plication in finance. Journal of Ec onometrics, 240(2):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000154 .

Henry:2024:RMR

[HMM24] Marc Henry

, Rom uald M ´ eango, and Isma ¨ el Mourifi ´ e. Role mo d-

els and rev ealed gender-sp ecific costs of STEM in an extended

Ro y mo del of ma jor c hoice. Journal of Ec onometrics, 238(2):

??, Jan uary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623002877.

Horo witz:2021:UPL

[HN21] Jo el L. Horo witz and Lars Nesheim. Using p enalized lik e-

liho o d to select parameters in a random co efficien ts m ulti-

nomial logit mo del. Journal of Ec onometrics, 222(1):44–55,

???? 2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407620300427 .

Hong:2022:AAF

[HNZ22] Zhiwu Hong, Linlin Niu, and Chen Zhang. Affine arbitrage-

free yield net mo dels with application to the euro debt cri-

sis. Journal of Ec onometrics, 230(1):201–220, Septem b er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002591 .

Ho:2023:GRB

[Ho23] P aul Ho. Global robust Ba y esian analysis in large mo dels.

Journal of Ec onometrics, 235(2):608–642, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001257 .

Horo witz:2021:BDB

[Hor21] Jo el L. Horo witz. Bounding the difference b et w een true

and nominal rejection probabilities in tests of h yp otheses

ab out instrumen tal v ariables mo dels. Journal of Ec onomet-

rics, 222(2):1057–1082, June 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303353 .

Hoshino:2022:SIE

[Hos22] T adao Hoshino. Siev e IV estimation of cross-sectional in ter-

action mo dels with nonparametric endogenous effect. Jour-

nal of Ec onometrics, 229(2):263–275, August 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620304036 .

Hou:2024:LBS

[Hou24] Chenghan Hou. Large Ba y esian SV

ARs with linear restric-

tions. Journal of Ec onometrics, 244(1):??, August 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001957 .

Harv ey:2024:SDM

[HP24a] Andrew Harv ey and Dario P alum b o. Score-driv en mo dels for

realized v olatilit y . Journal of Ec onometrics, 237(2B):??, De-

cem b er 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407623001422 .

Hec kman:2024:ECC

[HP24b] James Hec kman and Ro drigo Pin to. Econometric causalit y:

the cen tral role of though t exp erimen ts. Journal of Ec ono-

metrics, 243(1–2):??, July 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624000654 .

Hillebrand:2020:EMC

[HPP20] Eric Hillebrand, F elix Pretis, and T ommaso Proietti. Econo-

metric mo dels of climate c hange: In tro duction b y the guest

editors. Journal of Ec onometrics, 214(1):1–5, Jan uary 2020.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301046 .

Hetland:2024:DCE

[HPR24] Simon Hetland, Rasm us Søndergaard P edersen, and Anders

Rah b ek. Dynamic conditional eigen v alue GAR

CH. Jour-

nal of Ec onometrics, 237(2B):??, Decem b er 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407621002141 .

Hec kman:2024:DIR

[HPS24] James Hec kman, Ro drigo Pin to, and Azeem M. Shaikh. Deal-

ing with imp erfect randomization: Inference for the HighScop e

P erry Presc ho ol program. Journal of Ec onometrics, 243(1–2):

??, July 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624000290.

He:2023:SQR

[HPTZ23] Xuming He, Xiao ou P an, Kean Ming T an, and W en-Xin

Zhou. Smo othed quan tile regression with large-scale infer-

ence. Journal of Ec onometrics, 232(2):367–388, F ebruary

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001950 .

Hall:2021:EES

[HR21] George Hall and John Rust. Estimation of endogenously sam-

pled time series: the case of commo dit y price sp eculation in

the steel mark et. Journal of Ec onometrics, 222(1):219–243,

???? 2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407620302554 .

Horo witz:2025:BBA

[HR25] Jo el L. Horo witz and Ahnaf Rafi. Bo otstrap based asymp-

totic refinemen ts for high-dimensional nonlinear mo dels.

Journal of Ec onometrics, 249(??):??, Ma y 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000314 .

Hollstein:2020:VRB

[HS20] F abian Hollstein and Chardin W ese Simen. V ariance risk: a

bird’s ey e view. Journal of Ec onometrics, 215(2):517–535, April

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302076 .

Hansen:2021:MUP

[HS21a] Lars P eter Hansen and Thomas J. Sargen t. Macro eco-

nomic uncertain t y prices when b eliefs are ten uous. Jour-

nal of Ec onometrics, 223(1):222–250, July 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303419 .

Hidalgo:2021:ISL

[HS21b] Ja vier Hidalgo and Marcia Sc hafgans. Inference without

smo othing for large panels with cross-sectional and temp oral

dep endence. Journal of Ec onometrics, 223(1):125–160, July

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303481 .

Ha jiv assiliou:2024:SI I

[HS24] V assilis Ha jiv assiliou and F r ´ ed ´ erique Sa vignac. Sim ultane-

ously incomplete and incoheren t (SI I) dynamic LD

V mo dels:

With an application to financing constrain ts and firms’ deci-

sion to inno v ate. Journal of Ec onometrics, 238(1):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002622 .

Hansen:2020:TPU

[HSHS20] Lars P eter Hansen, B´ alin t Sz˝ ok e, Llo yd S. Han, and Thomas J.

Sargen t. Twisted probabilities, uncertain t y , and prices.

Journal of Ec onometrics, 216(1):151–174, Ma y 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300166 .

Hong:2023:PGE

[HSJ23] Sheng jie Hong, Liang jun Su, and T ao Jiang. Profile GMM

estimation of panel data mo dels with in teractiv e fixed ef-

fects. Journal of Ec onometrics, 235(2):927–948, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001592 .

Hsieh:2022:IED

[HSS22a] Y u-W ei Hsieh, Xiao xia Shi, and Matthew Sh um. Inference

on estimators defined b y mathematical programming. Jour-

nal of Ec onometrics, 226(2):248–268, F ebruary 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762100172X .

Hu:2022:INM

[HSS22b] Yingy ao Hu, Susanne Sc hennac h, and Ji-Liang Shiu. Iden-

tification of nonparametric monotonic regression mo dels

with con tin uous nonclassical measuremen t errors. Jour-

nal of Ec onometrics, 226(2):269–294, F ebruary 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001305 .

Hsu:2024:TIC

[HSW24] Y u-Chin Hsu, Ji-Liang Shiu, and Y uan yuan W an. T esting

iden tification conditions of LA

TE in fuzzy regression discon-

tin uit y designs. Journal of Ec onometrics, 241(1):??, April

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000848 .

Holt:2020:GHT

[HT20] Matthew T. Holt and Timo T er¨ asvirta. Global hemispheric tem-

p eratures and co-shifting: a v ector shifting-mean autoregressiv e

analysis. Journal of Ec onometrics, 214(1):198–215, Jan uary

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301149 .

Hubner:2023:IUD

[Hub23] Stefan Hubner. Iden tification of unobserv ed distribution

factors and preferences in the collectiv e household mo del.

Journal of Ec onometrics, 234(1):301–326, Ma y 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000173 .

Houn y o:2020:ILD

[HV20] Ulric h Houn y o and Rasm us T. V arnesk o v. Inference for

lo cal distributions at high sampling frequencies: a b o ot-

strap approac h. Journal of Ec onometrics, 215(1):1–34, Marc h

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301836 .

Hw ang:2023:FSC

[HV23] Jungbin Hw ang and Gonzalo V ald ´ es. Finite-sample cor-

rected inference for t w o-step GMM in time series. Jour-

nal of Ec onometrics, 234(1):327–352, Ma y 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000069.

Hirano:2022:A CV

[HW22] Keisuk e Hirano and Jonathan H. W righ t. Analyzing cross-

v alidation for forecasting with structural instabilit y . Jour-

nal of Ec onometrics, 226(1):139–154, Jan uary 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620304024 .

Hafner:2024:DCS

[HW24] Christian M. Hafner and Linqi W ang. A dynamic condi-

tional score mo del for the log correlation matrix. Jour-

nal of Ec onometrics, 237(2B):??, Decem b er 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407621002153 .

Hyun:2025:NCI

[HW25] Hy eong Jin Hyun and Xiao W ang. Neural Conformal In-

ference for jump diffusion pro cesses. Journal of Ec onomet-

rics, 251(??):??, Septem b er 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407625001150 .

Hw ang:2021:STC

[Hw a21] Jungbin Hw ang. Simple and trust w orth y cluster-robust GMM

inference. Journal of Ec onometrics, 222(2):993–1023, June

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303043 .

Huang:2020:TMN

[HWZW20] Dan y ang Huang, F eifei W ang, Xuening Zh u, and Hansheng

W ang. Tw o-mo de net w ork autoregressiv e mo del for large-

scale net w orks. Journal of Ec onometrics, 216(1):203–219, Ma y

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300191 .

Hu:2022:IEG

[HY22] Yingy ao Hu and Jiaxiong Y ao. Illuminating economic gro wth.

Journal of Ec onometrics, 228(2):359–378, June 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000454 .

Jiang:2020:TSH

[JLP20] Bib o Jiang, Y e Lu, and Jo on Y. P ark. T esting for stationarit y at

high frequency

. Journal of Ec onometrics, 215(2):341–374, April

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302015 .

Jin:2025:TDH

[JLS25] Sainan Jin, Xun Lu, and Liang jun Su. Three-dimensional

heterogeneous panel data mo dels with m ulti-lev el in terac-

tiv e fixed effects. Journal of Ec onometrics, 249(??):??, Ma y

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000119 .

Joao:2024:DCM

[JLSS24] Igor Custo dio Jo~ ao, Andr ´ e Lucas, Julia Sc haum burg, and

Bernd Sc h w aab. Dynamic clustering of m ultiv ariate panel

data. Journal of Ec onometrics, 237(2B):??, Decem b er 2024.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407622000689 .

Jiang:2020:NSI

[JLZ20] F eiyu Jiang, Dong Li, and Ke Zh u. Non-standard inference

for augmen ted double autoregressiv e mo dels with n ull v olatilit y

co efficien ts. Journal of Ec onometrics, 215(1):165–183, Marc h

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301885 .

Jiang:2021:AIS

[JLZ21] F eiyu Jiang, Dong Li, and Ke Zh u. Adaptiv e inference for

a semiparametric generalized autoregressiv e conditional het-

erosk edasticit y mo del. Journal of Ec onometrics, 224(2):306–

329, Octob er 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620303699.

Jen tsc h:2021:V AI

[JM21] Carsten Jen tsc h and Marco Mey er. On the v alidit y of Ak aik e’s

iden tit y for random fields. Journal of Ec onometrics, 222(1):

676–687, Ma y 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407620302347 .

Jin:2021:FMR

[JMS21] Sainan Jin, Ke Miao, and Liang jun Su. On factor mo dels

with random missing: EM estimation, inference, and cross

v alidation. Journal of Ec onometrics, 222(1):745–777, Ma y

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407620302815 .

Jin:2022:IMP

[JMY22] Xin Jin, John M. Maheu, and Qiao Y ang. Infinite Mark o v

p o oling of predictiv e distributions. Journal of Ec onomet-

rics, 228(2):302–321, June 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621002578 .

Jo c hmans:2023:PEE

[Jo c23] Ko en Jo c hmans. P eer effects and endogenous so cial in ter-

actions. Journal of Ec onometrics, 235(2):1203–1214, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001853 .

Jun:2020:CPC

[JP20] Sung Jae Jun and Joris Pinkse. Coun terfactual prediction in

complete information games: P oin t prediction under partial

iden tification. Journal of Ec onometrics, 216(2):394–429, June

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302258 .

Jun:2024:IT A

[JP24] Sung Jae Jun and Joris Pinkse. An information-theoretic ap-

proac h to partially iden tified auction mo dels. Journal of Ec ono-

metrics, 238(2):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623002828 .

Jiao:2024:TCD

[JPS24] Xiyu Jiao, F elix Pretis, and Moritz Sc h w arz. T esting

for co efficien t distortion due to outliers with an applica-

tion to the economic impacts of climate c hange. Jour-

nal of Ec onometrics, 239(??):??, F ebruary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002634 .

Jiang:2023:RAE

[JPTZ23] Liang Jiang, P eter C. B. Phillips, Y ub o T ao, and Yi-

c hong Zhang. Regression-adjusted estimation of quan tile

treatmen t effects under co v ariate-adaptiv e randomizations.

Journal of Ec onometrics, 234(2):758–776, June 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001865 .

Juo dis:2022:IPF

[JS22] Arturas Juo dis and V asilis Sarafidis. An inciden tal parame-

ters free inference approac h for panels with common sho c ks.

Journal of Ec onometrics, 229(1):19–54, July 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001135 .

Jan ys:2024:MHA

[JS24] Lena Jan ys and Bettina Siflinger. Men tal health and ab ortions

among y oung w omen: time-v arying unobserv ed heterogene-

it y , health b eha viors, and risky decisions. Journal of Ec ono-

metrics, 238(1):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623002968 .

Julliard:2023:SCL

[JSY23] Christian Julliard, Ran Shi, and Kath y Y uan. The spread

of CO

VID-19 in London: Net w ork effects and optimal lo c k-

do wns. Journal of Ec onometrics, 235(2):2125–2154, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001288.

Joub ert:2024:GPG

[JT24] Clemen t Joub ert and P etra E. T o dd. Gender p ension gaps in a

priv ate retiremen t accoun ts system: a dynamic mo del of house-

hold lab or supply and sa vings. Journal of Ec onometrics, 243

(1–2):??, July 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622001622 .

Jiang:2021:REL

[JYGH21] Bin Jiang, Y anrong Y ang, Jiti Gao, and Cheng Hsiao. Re-

cursiv e estimation in large panel data mo dels: Theory and

practice. Journal of Ec onometrics, 224(2):439–465, Octob er

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303870 .

Jun:2022:TRA

[JZ22] Sung Jae Jun and F ederico Zincenk o. T esting for risk a v er-

sion in first-price sealed-bid auctions. Journal of Ec onomet-

rics, 226(2):295–320, F ebruary 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621001469 .

Jiang:2023:TSA

[JZS23] F eiyu Jiang, Zifeng Zhao, and Xiaofeng Shao. Time se-

ries analysis of CO

VID-19 infection curv e: a c hange-p oin t

p ersp ectiv e. Journal of Ec onometrics, 232(1):1–17, Jan uary

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302633 .

Kaddoura:2025:ECC

[Kad25] Y ousef Kaddoura. Estimating co efficien t-b y-co efficien t breaks

in panel data mo dels. Journal of Ec onometrics, 249(??):??, Ma y

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000594 .

Kamat:2024:IEP

[Kam24] Vishal Kamat. Iden tifying the effects of a program offer with

an application to Head Start. Journal of Ec onometrics, 240(1):

??, Marc h 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624000253 .

Kasy:2022:WWW

[Kas22] Maximilian Kasy

. Who wins, who loses? Iden tification of

conditional causal effects, and the w elfare impact of c hang-

ing w ages. Journal of Ec onometrics, 226(1):155–170, Jan uary

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000452 .

Ko o:2020:HDP

[KASY20] Bonso o Ko o, Heather M. Anderson, Myung Hw an Seo, and

W en ying Y ao. High-dimensional predictiv e regression in the

presence of coin tegration. Journal of Ec onometrics, 219(2):

456–477, Decem b er 2020. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620301068 .

Kutta:2024:V AS

[KD24] Tim Kutta and Holger Dette. V alidating appro ximate slop e

homogeneit y in large panels. Journal of Ec onometrics, 246(1–

2):??, No v em b er/Decem b er 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624002495 .

Kedagni:2023:ITE

[K ´ ed23] D ´ esir ´ e K ´ edagni. Iden tifying treatmen t effects in the presence

of confounded t yp es. Journal of Ec onometrics, 234(2):479–

511, June 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621001512 .

Klein:2020:MRP

[KHK20] Nadja Klein, Helm ut Herw artz, and Thomas Kneib. Mo d-

elling regional patterns of inefficiency: a Ba y esian approac h

to geoadditiv e panel sto c hastic fron tier analysis with an ap-

plication to cereal pro duction in England and W ales. Jour-

nal of Ec onometrics, 214(2):513–539, F ebruary 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301587.

Kim:2023:PIC

[Kim23] Dongw o o Kim. P artially iden tifying comp eting risks mo dels:

an application to the w ar on cancer. Journal of Ec onomet-

rics, 234(2):536–564, June 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621001913 .

Kitaga w a:2021:IRP

[Kit21] T oru Kitaga w a. The iden tification region of the p oten tial

outcome distributions under instrumen t indep endence. Jour-

nal of Ec onometrics, 225(2):231–253, Decem b er 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000968 .

Kitaza w a:2022:TMC

[Kit22] Y oshitsugu Kitaza w a. T ransformations and momen t con-

ditions for dynamic fixed effects logit mo dels. Jour-

nal of Ec onometrics, 229(2):350–362, August 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000464 .

Kiviet:2020:TI I

[Kiv20] Jan F. Kiviet. T esting the imp ossible: Iden tifying exclusion

restrictions. Journal of Ec onometrics, 218(2):294–316, Octob er

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030138X .

Ko ciec ki:2023:SGI

[KK23] Andrzej Ko ciec ki and Marcin Kolasa. A solution to the global

iden tification problem in DSGE mo dels. Journal of Ec ono-

metrics, 236(2):??, Octob er 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623001938 .

Kleib ergen:2025:IRI

[KK25] F rank Kleib ergen and Lingw ei Kong. Iden tification robust

inference for the risk premium in term structure mo dels.

Journal of Ec onometrics, 248(??):??, Marc h 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000745 .

Keane:2021:OIS

[KKIS21] Mic hael Keane, Dennis Kristensen, F edor Iskhak o v, and

Bertel Sc hjerning. Ov erview: Implemen tation of structural

dynamic mo dels: Metho dology and applications. Jour-

nal of Ec onometrics, 223(2):277–279, August 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001019 .

Keane:2021:ECC

[KKKN21] Mic hael Keane, Jonathan Ketc ham, Nicolai Kuminoff, and

Timoth y Neal. Ev aluating consumers’ c hoices of Medicare

P art D plans: a study in b eha vioral w elfare economics.

Journal of Ec onometrics, 222(1):107–140, ???? 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620302517 .

Konstan tinidi:2023:STR

[KKS23] An tri Konstan tinidi, Andros Kourtellos, and Yiguo Sun. So cial

threshold regression. Journal of Ec onometrics, 235(2):2057–

2081, August 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623001045 .

Khalaf:2021:DPM

[KKSV21] Lynda Khalaf, Maral Kic hian, Charles J. Saunders, and Marcel

V oia. Dynamic panels with MID

AS co v ariates: Nonlinearit y ,

estimation and fit. Journal of Ec onometrics, 220(2):589–605,

F ebruary 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301342 .

Kleib ergen:2021:ESC

[Kle21] F rank Kleib ergen. Efficien t size correct subset inference

in homosk edastic linear instrumen tal v ariables regression.

Journal of Ec onometrics, 221(1):78–96, Marc h 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030052X.

(1):63–85, Jan uary 2021. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620302621 .

Kheifets:2023:FML

[KP23] Igor L. Kheifets and P eter C. B. Phillips. F ully mo dified

least squares coin tegrating parameter estimation in m ulticoin-

tegrated systems. Journal of Ec onometrics, 232(2):300–319,

F ebruary 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762100186X .

Kap etanios:2021:DUP

[KPR21] G. Kap etanios, M. H. P esaran, and S. Reese. Detection

of units with p erv asiv e effects in large panel data mo dels.

Journal of Ec onometrics, 221(2):510–541, April 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620302141 .

Ke:2024:RIP

[KPS24] Sh uy ao Ke, P eter C. B. Phillips, and Liang jun Su. Ro-

bust inference of panel data mo dels with in teractiv e fixed

effects under long memory: a frequency domain approac h.

Journal of Ec onometrics, 241(2):??, April 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001076 .

Khan:2023:IDB

[KPT23a] S. Khan, M. P onomarev a, and E. T amer. Iden tification

of dynamic binary resp onse mo dels. Journal of Ec onomet-

rics, 237(1):??, No v em b er 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623002312 .

Kramp e:2023:SIS

[KPT23b] J. Kramp e, E. P aparo ditis, and C. T renkler. Structural

inference in sparse high-dimensional v ector autoregressions.

Journal of Ec onometrics, 234(1):276–300, Ma y 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000057.

Ko c k:2023:TRD

[KPV23] Anders Bredahl Ko c k, Da vid Preinerstorfer, and Bezirgen

V eliy ev. T reatmen t recommendation with distributional tar-

gets. Journal of Ec onometrics, 234(2):624–646, June 2023.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001518 .

Kuersteiner:2023:EPE

[KPZ23] Guido M. Kuersteiner, Ingmar R. Pruc ha, and Ying Zeng.

Efficien t p eer effects estimators with group effects. Jour-

nal of Ec onometrics, 235(2):2155–2194, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762300129X .

Kosar:2022:UMA

[KRvdK22] Gizem Kosar, T yler Ransom, and Wilb ert v an der Klaau w.

Understanding migration a v ersion using elicited coun terfactual

c hoice probabilities. Journal of Ec onometrics, 231(1):123–147,

No v em b er 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621000415 .

Karmak ar:2022:SIT

[KR W22] Sa y ar Karmak ar, Stefan Ric h ter, and W ei Biao W u. Sim ul-

taneous inference for time-v arying mo dels. Journal of Ec ono-

metrics, 227(2):408–428, April 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621000725 .

Khalaf:2020:MCT

[KS20] Lynda Khalaf and Charles J. Saunders. Mon te Carlo t w o-

stage indirect inference (2SIF) for autoregressiv e panels. Jour-

nal of Ec onometrics, 218(2):419–434, Octob er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301433 .

Ko jevnik o v:2023:EIL

[KS23] Denis Ko jevnik o v and Kyungc h ul Song. Econometric infer-

ence on a large Ba y esian game with heterogeneous b eliefs.

Journal of Ec onometrics, 237(1):??, No v em b er 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762300218X .

Ko jevnik o v:2024:SIR

[KS24] Denis Ko jevnik o v and Kyungc h ul Song. Some imp ossibilit y

results for inference with cluster dep endence with large clus-

ters. Journal of Ec onometrics, 237(2A):??, Decem b er 2024.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407623002403 .

Kap etanios:2021:EIM

[KSS21] George Kap etanios, Laura Serlenga, and Y ongc heol Shin. Esti-

mation and inference for m ulti-dimensional heterogeneous panel

datasets with hierarc hical m ulti-factor error structure. Jour-

nal of Ec onometrics, 220(2):504–531, F ebruary 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301305 .

Kalouptsidi:2021:LIR

[KSSR21] Myrto Kalouptsidi, P aul T. Scott, and Eduardo Souza-

Ro drigues. Linear IV regression estimators for structural dy-

namic discrete c hoice mo dels. Journal of Ec onometrics, 222(1):

778–804, Ma y 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407620302578 .

Krasnokutsk a y a:2022:EUI

[KST22] Elena Krasnokutsk a y a, Kyungc h ul Song, and Xun T ang. Es-

timating unobserv ed individual heterogeneit y using pairwise

comparisons. Journal of Ec onometrics, 226(2):477–497, F ebru-

ary 2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL http://www.sciencedirect.com/

science/article/pii/S0304407621000142 .

Kolok otrones:2024:NW O

[KSW24] Thomas Kolok otrones, James H. Sto c k, and Christopher D.

W alk er. Is New ey–W est optimal among first-order k er-

nels? Journal of Ec onometrics, 240(2):??, Marc h 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000301 .

Kalnina:2025:CSD

[KT25] Ilze Kalnina and Kok ouvi T ew ou. Cross-sectional dep endence

in idiosyncratic v olatilit y . Journal of Ec onometrics, 249(??):

??, Ma y 2025. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407625000570 .

Khismatullina:2023:NCE

[KV23] Marina Khismatullina and Mic hael V ogt. Nonparametric com-

parison of epidemic time trends: the case of CO

VID-19.

Journal of Ec onometrics, 232(1):87–108, Jan uary 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762100155X .

Kole:2023:MSS

[KvD23] Erik Kole and Dic k v an Dijk. Momen ts, sho c ks and spillo v ers

in Mark o v-switc hing V

AR mo dels. Journal of Ec onomet-

rics, 236(2):??, Octob er 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623001902 .

Kitaga w a:2023:WSG

[KW23] T oru Kitaga w a and Guan yi W ang. Who should get v acci-

nated? Individualized allo cation of v accines o v er SIR net-

w ork. Journal of Ec onometrics, 232(1):109–131, Jan uary

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002219 .

Khalil:2022:TSO

[KY22] Umair Khalil and Nese Yildiz. A test of the selection on ob-

serv ables assumption using a discon tin uously distributed co-

v ariate. Journal of Ec onometrics, 226(2):423–450, F ebruary

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002451.

Kom unjer:2020:LR T

[KZ20] Iv ana Kom unjer and Yinc h u Zh u. Lik eliho o d ratio test-

ing in linear state space mo dels: an application to dynamic

sto c hastic general equilibrium mo dels. Journal of Ec onomet-

rics, 218(2):561–586, Octob er 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620301494 .

Kaplan:2021:FPB

[KZ21] Da vid M. Kaplan and Longhao Zh uo. F requen tist prop erties of

Ba y esian inequalit y tests. Journal of Ec onometrics, 221(1):312–

336, Marc h 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620302359 .

King:2020:HTB

[KZA20] Maxw ell L. King, Xibin Zhang, and Muhammad Akram.

Hyp othesis testing based on a v ector of statistics. Jour-

nal of Ec onometrics, 219(2):425–455, Decem b er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301056 .

Lange:2024:BFS

[Lan24] Rutger-Jan Lange. Bellman filtering and smo othing for state-

space mo dels. Journal of Ec onometrics, 238(2):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003482 .

Liu:2020:TFM

[LC20] Xialu Liu and Rong Chen. Threshold factor mo dels for high-

dimensional time series. Journal of Ec onometrics, 216(1):53–

70, Ma y 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620300105 .

Li:2020:EEH

[LCL20] Kunp eng Li, Guo w ei Cui, and Lina Lu. Efficien t estimation

of heterogeneous co efficien ts in panel data mo dels with com-

mon sho c ks. Journal of Ec onometrics, 216(2):327–353, June

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302222 .

Leng:2023:MDL

[LCW23] Xuan Leng, Heng Chen, and W endun W ang. Multi-dimensional

laten t group structures with heterogeneous distributions.

Journal of Ec onometrics, 233(1):1–21, Marc h 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002177 .

Lewb el:2023:IDR

[LCZ23] Arth ur Lewb el, Jin Y oung Choi, and Zh uzh u Zhou. Ov er-

iden tified Doubly Robust iden tification and estimation. Journal

of Ec onometrics, 235(1):25–42, July 2023. CODEN JECMB6.

ISSN 0304-4076 (prin t), 1872-6895 (electronic). URL http://

www.sciencedirect.com/science/article/pii/S0304407622000434 .

Lewb el:2022:KFL

[Lew22] Arth ur Lewb el. Kotlarski with a factor loading. Jour-

nal of Ec onometrics, 229(1):176–179, July 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001603 .

Lin:2024:BCM

[LH24] Zhong jian Lin and Yingy ao Hu. Binary c hoice with misclassi-

fication and so cial in teractions, with an application to p eer ef-

fects in attitude. Journal of Ec onometrics, 238(1):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002671 .

Lin:2025:RAI

[LH25] Zhexiao Lin and F ang Han. On regression-adjusted im-

putation estimators of a v erage treatmen t effects. Jour-

nal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001344.

Liao:2024:IRI

[Lia24] Mo yu Liao. Iden tification of a rational inatten tion discrete

c hoice mo del. Journal of Ec onometrics, 240(1):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000162 .

Li:2020:L TF

[LKLP20] Mengheng Li, Siem Jan Ko opman, Rutger Lit, and Desisla v a

P etro v a. Long-term forecasting of El Ni ~ no ev en ts via dynamic

factor sim ulations. Journal of Ec onometrics, 214(1):46–66,

Jan uary 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619301071 .

Li:2020:UNI

[LL20] Jia Li and Zhip eng Liao. Uniform nonparametric inference for

time series. Journal of Ec onometrics, 219(1):38–51, No v em b er

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301354 .

Li:2021:WW C

[LL21] Shaoran Li and Oliv er Lin ton. When will the Co vid-19 pan-

demic p eak? Journal of Ec onometrics, 220(1):130–157, Jan uary

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303055 .

Lewb el:2022:ISM

[LL22] Arth ur Lewb el and Xirong Lin. Iden tification of semiparamet-

ric mo del co efficien ts, with an application to collectiv e house-

holds. Journal of Ec onometrics, 226(2):205–223, F ebruary

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001834 .

Lee:2023:PPP

[LL23] Kw angmin Lee and Jaey ong Lee. P ost-pro cessed p osteriors

for sparse co v ariances. Journal of Ec onometrics, 236(1):??,

Septem b er 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623001914.

Lop es:2022:PIP

[LMT22] Hedib ert F. Lop es, Rob ert E. McCullo c h, and Ruey S.

Tsa y . P arsimon y inducing priors for large scale state-space

mo dels. Journal of Ec onometrics, 230(1):39–61, Septem b er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621002621 .

Lutk ep ohl:2020:IPI

[LMY20] Helm ut L ¨ utk ep ohl, George Miluno vic h, and Minxian Y ang.

Inference in partially iden tified heterosk edastic sim ultaneous

equations mo dels. Journal of Ec onometrics, 218(2):317–345,

Octob er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301391 .

Li:2025:R CW

[LNNY25] Yifan Li, Ingmar Nolte, Sandra Nolte, and Shifan Y u. Realized

candlestic k wic ks. Journal of Ec onometrics, 250(??):??, July

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000685 .

Li:2024:PRN

[LNP24] Yifan Li, Ingmar Nolte, and Manh Cuong Pham. P ara-

metric risk-neutral densit y estimation via finite lognormal-

W eibull mixtures. Journal of Ec onometrics, 241(2):??, April

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000940 .

Loh:2023:NIE

[Loh23] Isaac Loh. Nonparametric iden tification and estimation with

discrete instrumen ts and regressors. Journal of Ec onomet-

rics, 235(2):1257–1279, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001907 .

Lumsdaine:2023:EPG

[LO W23] Robin L. Lumsdaine, Ry o Okui, and W endun W ang. Estimation

of panel group structure mo dels with structural breaks in group

mem b erships and co efficien ts. Journal of Ec onometrics, 233(1):

45–65, Marc h 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622000033 .

Lettau:2020:ELA

[LP20a] Martin Lettau and Markus P elger. Estimating laten t asset-

pricing factors. Journal of Ec onometrics, 218(1):1–31, Septem-

b er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL http://www.sciencedirect.com/

science/article/pii/S0304407620300051 .

Lieb erman:2020:HSL

[LP20b] Offer Lieb erman and P eter C. B. Phillips. Hybrid sto c hastic lo-

cal unit ro ots. Journal of Ec onometrics, 215(1):257–285, Marc h

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301897 .

Lieb erman:2022:UT A

[LP22] Offer Lieb erman and P eter C. B. Phillips. Understanding

temp oral aggregation effects on kurtosis in financial indices.

Journal of Ec onometrics, 227(1):25–46, Marc h 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030258X .

Lamarc he:2023:WBI

[LP23a] Carlos Lamarc he and Thomas P ark er. Wild b o otstrap infer-

ence for p enalized quan tile regression for longitudinal data.

Journal of Ec onometrics, 235(2):1799–1826, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000313 .

Lee:2023:NIE

[LP23b] Ji Hyung Lee and By oung G. P ark. Nonparametric iden ti-

fication and estimation of the extended Ro y mo del. Jour-

nal of Ec onometrics, 235(2):1087–1113, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001774.

Liu:2023:RIS

[LP23c] Y an b o Liu and P eter C. B. Phillips. Robust inference

with sto c hastic lo cal unit ro ot regressors in predictiv e re-

gressions. Journal of Ec onometrics, 235(2):563–591, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001233 .

Lo c hner:2024:EDI

[LP24] Lance Lo c hner and Y oungmin P ark. Earnings dynamics and

in tergenerational transmission of skill. Journal of Ec ono-

metrics, 243(1–2):??, July 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622000343 .

Liu:2025:TSS

[LP25] Xiao dong Liu and Ingmar R. Pruc ha. On testing for spatial

or so cial net w ork dep endence in panel data allo wing for net-

w ork v ariabilit y . Journal of Ec onometrics, 247(??):??, Jan uary

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624002768 .

Li:2020:KBI

[LPG20] Degui Li, P eter C. B. Phillips, and Jiti Gao. Kernel-

based inference in time-v arying co efficien t coin tegrating re-

gression. Journal of Ec onometrics, 215(2):607–632, April

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302210 .

Lam y:2023:DIS

[LPV23] Lauren t Lam y , Manasa P atnam, and Mic hael Visser. Distin-

guishing incen tiv e from selection effects in auction-determined

con tracts. Journal of Ec onometrics, 235(2):1172–1202, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001828 .

Lui:2024:R TE

[LPY24] Yiu Lim Lui, P eter C. B. Phillips, and Jun Y u. Ro-

bust testing for explosiv e b eha vior with strongly dep en-

den t errors. Journal of Ec onometrics, 238(2):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003421 .

Lu:2021:SEO

[LQ21] Jun w en Lu and Zhong jun Qu. Siev e estimation of option-

implied state price densit y . Journal of Ec onometrics, 224

(1):88–112, Septem b er 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621000737 .

Liu:2024:TPF

[LQ24] Y ukun Liu and Jing Qin. T uning-parameter-free prop ensit y

score matc hing approac h for causal inference under shap e

restriction. Journal of Ec onometrics, 244(1):??, August

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762400174X .

Li:2025:F GE

[LQW25] Dong Li, Xinghao Qiao, and Zihan W ang. F actor-guided estima-

tion of large co v ariance matrix function with conditional func-

tional sparsit y . Journal of Ec onometrics, 251(??):??, Septem b er

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001241 .

Lee:2020:AIP

[LR20] Jungy o on Lee and P eter M. Robinson. Adaptiv e inference on

pure spatial mo dels. Journal of Ec onometrics, 216(2):375–

393, June 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619302234 .

Lauren t:2020:VEJ

[LS20a] S ´ ebastien Lauren t and Sh uping Shi. V olatilit y estimation

and jump detection for drift-diffusion pro cesses. Jour-

nal of Ec onometrics, 217(2):259–290, August 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302507.

Lu:2020:DIT

[LS20b] Xun Lu and Liang jun Su. Determining individual or time ef-

fects in panel data mo dels. Journal of Ec onometrics, 215(1):

60–83, Marc h 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619301861 .

La v etti:2023:GDS

[LS23a] Kurt La v etti and Ian M. Sc hm utte. Gender differences in sort-

ing on w ages and risk. Journal of Ec onometrics, 233(2):507–

523, April 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762200183X .

Lu:2023:UIL

[LS23b] Xun Lu and Liang jun Su. Uniform inference in linear

panel data mo dels with t w o-dimensional heterogeneit y . Jour-

nal of Ec onometrics, 235(2):694–719, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001312 .

Li:2024:IHE

[LS24] T ong Li and Y uy a Sasaki. Iden tification of heterogeneous elas-

ticities in gross-output pro duction functions. Journal of Ec ono-

metrics, 238(2):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623003536 .

Lee:2022:LPR

[LSG22] Ji Hyung Lee, Zhen tao Shi, and Zhan Gao. On LASSO for pre-

dictiv e regression. Journal of Ec onometrics, 229(2):322–349,

August 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762100049X .

Liu:2024:GKP

[LSK24] Jingyuan Liu, Ao Sun, and Y uan Ke. A generalized kno c k-

off pro cedure for FDR con trol in structural c hange detec-

tion. Journal of Ec onometrics, 239(2):??, F ebruary 2024.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001567.

Lu:2023:SNE

[LST23] Zhen tong Lu, Xiao xia Shi, and Jing T ao. Semi-nonparametric

estimation of random co efficien ts logit mo del for aggregate de-

mand. Journal of Ec onometrics, 235(2):2245–2265, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001458 .

Lee:2024:TPF

[LSTW24] Ji Hyung Lee, Y uy a Sasaki, Alexis Akira T o da, and Y ulong

W ang. T uning parameter-free nonparametric densit y estima-

tion from tabulated summary data. Journal of Ec onomet-

rics, 238(1):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623002841 .

Lin ton:2023:TSD

[LSW23] Oliv er Lin ton, Myung Hw an Seo, and Y o on-Jae Whang.

T esting sto c hastic dominance with man y conditioning v ari-

ables. Journal of Ec onometrics, 235(2):507–527, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001191 .

Li:2024:CIT

[LSZ24] Xingyu Li, Y an Shen, and Qiankun Zhou. Confidence in ter-

v als of treatmen t effects in panel data mo dels with in terac-

tiv e fixed effects. Journal of Ec onometrics, 240(1):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000307 .

Liu:2020:IEP

[LSZZ20] Ruiqi Liu, Zuofeng Shang, Y ongh ui Zhang, and Qiankun Zhou.

Iden tification and estimation in panel mo dels with o v ersp eci-

fied n um b er of groups. Journal of Ec onometrics, 215(2):574–

590, April 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619302118 .

Lin:2020:RIS

[L T20] Yingqian Lin and Y undong T u. Robust inference for spurious

regressions and coin tegrations in v olving pro cesses mo derately

deviated from a unit ro ot. Journal of Ec onometrics, 219(1):52–

65, No v em b er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301585 .

Lok:2021:IBT

[L T21] Thomas M. Lok and Rami V. T abri. An impro v ed b o otstrap

test for restricted sto c hastic dominance. Journal of Ec onomet-

rics, 224(2):371–393, Octob er 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303730 .

Lin:2025:I IS

[L T25] Yingqian Lin and Y undong T u. Iden tification and infer-

ence for semiparametric single index transformation mo dels.

Journal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001381 .

Lin ton:2025:LCD

[L TW25a] Oliv er B. Lin ton, Haihan T ang, and Jian bin W u. A large con-

firmatory dynamic factor mo del for sto c k mark et returns in dif-

feren t time zones. Journal of Ec onometrics, 249(??):??, Ma y

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000259 .

Lu:2025:RED

[L TW

+

25b] Yin Lu, Ch un bai T ao, Di W ang, Gazi Salah Uddin, Lib o

W u, and Xuening Zh u. Robust estimation for dynamic spa-

tial autoregression mo dels with nearly optimal rates. Jour-

nal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001198 .

Lin:2020:EDN

[L TY20] Yingqian Lin, Y undong T u, and Qiw ei Y ao. Estimation

for double-nonlinear coin tegration. Journal of Ec onomet-

rics, 216(1):175–191, Ma y 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620300178 .

Liao:2021:MAP

[LZGZ21] Jun Liao, Guoh ua Zou, Y an Gao, and Xin yu Zhang. Mo del a v er-

aging prediction for time series mo dels with a div erging n um b er

of parameters. Journal of Ec onometrics, 223(1):190–221, July

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303493 .

Li:2024:ETS

[LZH24] Haiqi Li, Jin Zhou, and Y ongmiao Hong. Estimating and test-

ing for smo oth structural c hanges in momen t condition mo dels.

Journal of Ec onometrics, 246(1–2):??, No v em b er/Decem b er

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624002471 .

MacKinnon:2023:ULS

[Mac23] James G. MacKinnon. Using large samples in econometrics.

Journal of Ec onometrics, 235(2):922–926, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001580 .

Magn us:2024:GIM

[Mag24] Jan R. Magn us. A gen tle in tro duction to matrix calcu-

lus. Journal of Ec onometrics, 244(1):??, August 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624002070 .

Manski:2023:PPB

[Man23] Charles F. Manski. Probabilistic prediction for binary treat-

men t c hoice: With fo cus on p ersonalized medicine. Jour-

nal of Ec onometrics, 234(2):647–663, June 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001579 .

Marx:2024:SBL

[Mar24] Philip Marx. Sharp b ounds in the laten t index selec-

tion mo del. Journal of Ec onometrics, 238(2):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002774 .

Ma vro eidis:2021:ESI

[Ma v21] Sopho cles Ma vro eidis. Editorial for sp ecial issue: V ector au-

toregressions. Journal of Ec onometrics, 225(1):1, No v em b er

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001871 .

Mezza:2021:IDE

[MB21] Alv aro Mezza and Moshe Buc hinsky

. Illegal drugs, educa-

tion, and lab or mark et outcomes. Journal of Ec onomet-

rics, 223(2):454–484, August 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303316 .

Miller:2024:BRM

[MB24] J. Isaac Miller and William A. Bro c k. Bey ond R

CP8.5:

Marginal mitigation using quasi-represen tativ e concen tration

path w a ys. Journal of Ec onometrics, 239(??):??, F ebruary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001792 .

McF adden:2021:E

[McF21] Daniel McF adden. Epilogue. Journal of Ec onometrics, 222

(1):261–263, ???? 2021. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL https://www.

sciencedirect.com/science/article/pii/S0304407621000592 .

Miller:2025:SED

[MdPV25] Gran t Miller,

´

Aureo de P aula, and Christine V alen te. Sub jec-

tiv e exp ectations and demand for con traception. Journal of

Ec onometrics, 249(??):??, Ma y 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762500051X .

Mehrabani:2023:EIL

[Meh23] Ali Mehrabani. Estimation and iden tification of laten t group

structures in panel data. Journal of Ec onometrics, 235(2):1464–

1482, August 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440762200207X .

MaCurdy:2024:PPD

[MGSN24a] Thomas MaCurdy

, Da vid Glic k, Sonam Sherpa, and Srinik eth

Naga v arapu. Profiling the pligh t of disconnected y outh

in America. Journal of Ec onometrics, 238(2):??, Jan uary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002737 .

MaCurdy:2024:RPP

[MGSN24b] Thomas MaCurdy

, Da vid Glic k, Sonam Sherpa, and Srinik eth

Naga v arapu. Reprin t of: Profiling the pligh t of disconnected

y outh in America. Journal of Ec onometrics, 243(1–2):??, July

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001659. Reprin t of [MGSN24a ].

Ma:2023:SST

[MGW23] Yingying Ma, Shao jun Guo, and Hansheng W ang. Sparse

spatio-temp oral autoregressions b y profiling and bagging. Jour-

nal of Ec onometrics, 232(1):132–147, Jan uary 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762100035X .

Martellosio:2020:A QS

[MH20] F ederico Martellosio and Gran t Hillier. Adjusted QMLE for

the spatial autoregressiv e parameter. Journal of Ec onomet-

rics, 219(2):488–506, Decem b er 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620301081 .

Martinez-Iriarte:2024:UEG

[MIMRS24] Juli´ an Mart ´ ınez-Iriarte, Gabriel Mon tes-Ro jas, and Yixiao

Sun. Unconditional effects of general p olicy in terv en tions.

Journal of Ec onometrics, 238(2):??, Jan uary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002865.

Martinez-Iriarte:2024:IEU

[MIS24] Julian Martinez-Iriarte and Yixiao Sun. Iden tification and

estimation of unconditional p olicy effects of an endoge-

nous binary treatmen t: an unconditional MTE approac h.

Journal of Ec onometrics, 244(1):??, August 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624002033 .

Martinez-Iriarte:2020:A TU

[MISW20] Juli´ an Mart ´ ınez-Iriarte, Yixiao Sun, and Xuexin W ang. Asymp-

totic F tests under p ossibly w eak iden tification. Jour-

nal of Ec onometrics, 218(1):140–177, Septem b er 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300063 .

Miftakho v a:2020:SAH

[MJLS20] Alena Miftakho v a, Kenneth L. Judd, Thomas S. Lon tzek,

and Karl Sc hmedders. Statistical appro ximation of high-

dimensional climate mo dels. Journal of Ec onometrics, 214

(1):67–80, Jan uary 2020. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407619301083 .

Ma:2021:EIS

[MLG21] Sh ujie Ma, Oliv er Lin ton, and Jiti Gao. Estimation and

inference in semiparametric quan tile factor mo dels. Jour-

nal of Ec onometrics, 222(1):295–323, ???? 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620301937 .

Miao:2020:PTM

[MLS20] Ke Miao, Kunp eng Li, and Liang jun Su. P anel threshold mo d-

els with in teractiv e fixed effects. Journal of Ec onometrics,

219(1):137–170, No v em b er 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620302396 .

Manski:2021:ECI

[MM21a] Charles F. Manski and F rancesca Molinari. Estimating the

CO VID-19 infection rate: Anatom y of an inference prob-

lem. Journal of Ec onometrics, 220(1):181–192, Jan uary

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301676 .

Mey er:2021:ETS

[MM21b] Bruce D. Mey er and Nik olas Mittag. An empirical total

surv ey error decomp osition using data com bination. Jour-

nal of Ec onometrics, 224(2):286–305, Octob er 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303687 .

Maneeso on thorn:2020:HFJ

[MMF20] W orapree Maneeso on thorn, Gael M. Martin, and Catherine S.

F orb es. High-frequency jump tests: Whic h test should w e

use? Journal of Ec onometrics, 219(2):478–487, Decem b er

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030107X .

Ma:2023:I IT

[MMY23] Jun Ma, V adim Marmer, and Zhengfei Y u. Inference on

individual treatmen t effects in nonseparable triangular mo d-

els. Journal of Ec onometrics, 235(2):2096–2124, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001276 .

Martin:2020:IEM

[MNP20] Gael M. Martin, K. Nadara jah, and D. S. P oskitt. Issues in

the estimation of mis-sp ecified mo dels of fractionally in tegrated

pro cesses. Journal of Ec onometrics, 215(2):559–573, April

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440761930209X .

MacKinnon:2023:CRI

[MNW23a] James G. MacKinnon, Morten Ørregaard Nielsen, and

Matthew D. W ebb. Cluster-robust inference: a guide to em-

pirical practice. Journal of Ec onometrics, 232(2):272–299,

F ebruary 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622000781 .

MacKinnon:2023:T AL

[MNW23b] James G. MacKinnon, Morten Ørregaard Nielsen, and

Matthew D. W ebb. T esting for the appropriate lev el of clus-

tering in linear regression mo dels. Journal of Ec onometrics,

235(2):2027–2056, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623001021 .

Matsushita:2023:SOR

[MO23] Y ukitoshi Matsushita and T aisuk e Otsu. Second-order re-

finemen ts for t-ratios with man y instrumen ts. Journal

of Ec onometrics, 232(2):346–366, F ebruary 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001901 .

Miller:2024:ITIa

[MP24a] J. Isaac Miller and F elix Pretis. In tro duction to the Themed Is-

sue on Climate Econometrics. Journal of Ec onometrics, 238(2):

??, Jan uary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623003445 .

Miller:2024:ITIb

[MP24b] J. Isaac Miller and F elix Pretis. In tro duction to the Themed

Issue on Climate Econometrics. Journal of Ec onometrics,

239(??):??, F ebruary 2024. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623003603 .

Miao:2023:HD V

[MPS23] Ke Miao, P eter C. B. Phillips, and Liang jun Su. High-

dimensional V

ARs with common factors. Journal of Ec onomet-

rics, 233(1):155–183, Marc h 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762200032X .

Mysliwski:2025:IES

[MRS

+

25] Mateusz My ´ sliwski, Ma y Rostom, F abio Sanc hes, Daniel

Silv a, and Sora w o ot Srisuma. Iden tification and estima-

tion of a searc h mo del with heterogeneous consumers and

firms. Journal of Ec onometrics, 249(??):??, Ma y 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000107 .

Marcoux:2024:SST

[MR W24] Mathieu Marcoux, Thomas M. Russell, and Y uan yuan W an.

A simple sp ecification test for mo dels with man y conditional

momen t inequalities. Journal of Ec onometrics, 242(1):??, Ma y

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001349 .

Meitz:2021:TOD

[MS21a] Mik a Meitz and P en tti Saikk onen. T esting for observ ation-

dep enden t regime switc hing in mixture autoregressiv e mo d-

els. Journal of Ec onometrics, 222(1):601–624, Ma y 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620302438 .

Mogliani:2021:BMP

[MS21b] Matteo Mogliani and Anna Simoni. Ba y esian MID

AS p e-

nalized regressions: Estimation, selection, and prediction.

Journal of Ec onometrics, 222(1):833–860, Ma y 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620302207 .

Ma ynard:2024:IPQ

[MSK24] Alex Ma ynard, Katsumi Shimotsu, and Nina Kuriy ama. In-

ference in predictiv e quan tile regressions. Journal of Ec ono-

metrics, 245(1–2):??, Octob er 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624002203 .

Miao:2020:PTR

[MSW20] Ke Miao, Liang jun Su, and W endun W ang. P anel thresh-

old regressions with laten t group structures. Journal

of Ec onometrics, 214(2):451–481, F ebruary 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

Nicolau:2023:TIE

[NRS23] Jo~ ao Nicolau, P aulo M. M. Ro drigues, and Marian Z. Sto yk o v.

T ail index estimation in the presence of co v ariates: Sto c k

returns’ tail risk dynamics. Journal of Ec onometrics, 235

(2):2266–2284, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762300146X .

New ey:2021:CVD

[NS21] Whitney New ey and Sami Stouli. Con trol v ariables, dis-

crete instrumen ts, and iden tification of structural functions.

Journal of Ec onometrics, 222(1):73–88, ???? 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620302499 .

Norets:2024:SBE

[NS24] Andriy Norets and Kenic hi Shimizu. Semiparametric Ba y esian

estimation of dynamic discrete c hoice mo dels. Journal of Ec ono-

metrics, 238(2):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623003585 .

Norkute:2021:IVE

[NSYC21] Milda Norkute, V asilis Sarafidis, T ak ashi Y amagata, and

Guo w ei Cui. Instrumen tal v ariable estimation of dynamic linear

panel data mo dels with defactored regressors and a m ultifac-

tor error structure. Journal of Ec onometrics, 220(2):416–446,

F ebruary 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301275 .

Norkute:2021:F AA

[NW21] Milda Norkute and Joakim W esterlund. The factor ana-

lytical approac h in near unit ro ot in teractiv e effects panels.

Journal of Ec onometrics, 221(2):569–590, April 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620302682 .

Na v arro:2024:HCM

[NZ24] Salv ador Na v arro and Jin Zhou. Human capital and migration:

a cautionary tale. Journal of Ec onometrics, 243(1–2):??, July

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000666 .

Obrado vic:2024:MDT

[Obr24] Filip Obrado vi ´ c. Measuring diagnostic test p erformance us-

ing imp erfect reference tests: a partial iden tification ap-

proac h. Journal of Ec onometrics, 244(1):??, August 2024.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001878 .

Otneim:2020:PLF

[OJT20] H ˚ ak on Otneim, Martin Jullum, and Dag Tjøstheim. P air-

wise lo cal Fisher and naiv e Ba y es: Impro ving t w o standard

discriminan ts. Journal of Ec onometrics, 216(1):284–304, Ma y

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300257 .

Olea:2021:MLP

[ON21] Jos ´ e Luis Mon tiel Olea and James Nesbit. (Mac hine) learn-

ing parameter regions. Journal of Ec onometrics, 222(1):716–

744, Ma y 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL https://www.sciencedirect.

com/science/article/pii/S0304407620302177 .

Oh:2024:BD Y

[OP24a] Dong Hw an Oh and Andrew J. P atton. Better the

devil y ou kno w: Impro v ed forecasts from imp erfect mo d-

els. Journal of Ec onometrics, 242(1):??, Ma y 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001131 .

Oh:2024:DF C

[OP24b] Dong Hw an Oh and Andrew J. P atton. Dynamic factor

copula mo dels with estimated cluster assignmen ts. Jour-

nal of Ec onometrics, 237(2C):??, Decem b er 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407622002135.

Opp er:2024:LAB

[Opp24] Isaac M. Opp er. F rom LA

TE to A

TE: a Ba y esian approac h.

Journal of Ec onometrics, 246(1–2):??, No v em b er/Decem b er

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762400246X .

Odendahl:2024:EFP

[ORS24] Florens Odendahl, Barbara Rossi, and T atevik Sekhp osy an.

Ev aluating forecast p erformance with state dep endence. Jour-

nal of Ec onometrics, 237(2C):??, Decem b er 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407621002657 .

Olea:2021:ISV

[OSW21] Jos ´ e L. Mon tiel Olea, James H. Sto c k, and Mark W. W atson.

Inference in structural v ector autoregressions iden tified with an

external instrumen t. Journal of Ec onometrics, 225(1):74–87,

No v em b er 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620302311 .

Okui:2021:HSB

[O W21] Ry o Okui and W endun W ang. Heterogeneous structural breaks

in panel data mo dels. Journal of Ec onometrics, 220(2):447–473,

F ebruary 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301287 .

Ouy ang:2025:HDB

[O Y25] F u Ouy ang and Thomas T. Y ang. High dimensional binary

c hoice mo del with unkno wn heterosk edasticit y or instrumen-

tal v ariables. Journal of Ec onometrics, 251(??):??, Septem b er

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762500123X .

P ark:2020:VDM

[P ar20] Y ang-Ho P ark. V ariance disparit y and mark et frictions. Jour-

nal of Ec onometrics, 214(2):326–348, F ebruary 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301654 .

Pittau:2025:IDP

[PCZ25] Maria Grazia Pittau, Pier Luigi Con ti, and Rob erto Zelli. In-

ference for depriv ation profiles in a binary setting. Journal of

Ec onometrics, 249(??):??, Ma y 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407625000545 .

P ang:2021:EMB

[PDC21] Tianxiao P ang, Ling jie Du, and T erence T ai-Leung Chong.

Estimating m ultiple breaks in nonstationary autoregressiv e

mo dels. Journal of Ec onometrics, 221(1):277–311, Marc h

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302116 .

P etro v a:2022:A VB

[P et22] Katerina P etro v a. Asymptotically v alid Ba y esian inference in

the presence of distributional missp ecification in V

AR mo d-

els. Journal of Ec onometrics, 230(1):154–182, Septem b er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000865 .

P ereda-F ernandez:2023:IET

[PF23] San tiago P ereda-F ern´ andez. Iden tification and estimation

of triangular mo dels with a binary treatmen t. Jour-

nal of Ec onometrics, 234(2):585–623, June 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000410 .

P aap:2025:SEP

[PF25] Ric hard P aap and Philip Hans F ranses. Shrink age estimators

for p erio dic autoregressions. Journal of Ec onometrics, 247(??):

??, Jan uary 2025. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624002884.

Pu:2024:MSM

[PFL

+

24] Dan Pu, Kuangnan F ang, W ei Lan, Jihai Y u, and Qingzhao

Zhang. Multiv ariate spatiotemp oral mo dels with lo w rank

co efficien t matrix. Journal of Ec onometrics, 246(1–2):??,

No v em b er/Decem b er 2024. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624002483 .

P o w ell:2021:DMH

[PG21] Da vid P o w ell and Dana Goldman. Disen tangling moral haz-

ard and adv erse selection in priv ate health insurance. Jour-

nal of Ec onometrics, 222(1):141–160, ???? 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620302529 .

Philip:2020:EPP

[Phi20] R. Philip. Estimating p ermanen t price impact via mac hine

learning. Journal of Ec onometrics, 215(2):414–449, April

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302052 .

Phillips:2024:HDI

[PK24] P eter C. B. Phillips and Igor L. Kheifets. High-dimensional

IV coin tegration estimation and inference. Journal of Ec ono-

metrics, 238(2):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762300338X .

P etukhina:2024:RM

[PKHZ24] Alla P etukhina, Y egor Klo c hk o v, W olfgang Karl H¨ ardle, and

Nikita Zhiv oto vskiy

. Robustifying Mark o witz. Journal of

Ec onometrics, 239(2):??, F ebruary 2024. CODEN JECMB6.

ISSN 0304-4076 (prin t), 1872-6895 (electronic). URL http://

www.sciencedirect.com/science/article/pii/S0304407623000180 .

Phillips:2020:EEE

[PLS20] P eter C. B. Phillips, Thomas Leirvik, and T rude Storelvmo.

Econometric estimates of Earth’s transien t climate sensitiv-

it y . Journal of Ec onometrics, 214(1):6–32, Jan uary 2020.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301058 .

Proietti:2024:MCC

[PM24] T ommaso Proietti and F ederico Maddan u. Mo delling cy-

cles in climate series: the fractional sin usoidal w a v eform

pro cess. Journal of Ec onometrics, 239(??):??, F ebruary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000987 .

P ouliot:2023:SEM

[P ou23] Guillaume Allaire P ouliot. Spatial econometrics for misaligned

data. Journal of Ec onometrics, 232(1):168–190, Jan uary

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001627 .

P o w ell:2023:D WS

[P o w23] James L. P o w ell. Discussion of “What is a standard er-

ror?”. Journal of Ec onometrics, 237(1):??, No v em b er 2023.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002348. See [Gel23].

P ei:2024:LCC

[PPX24] Y ouquan P ei, Heng P eng, and Jinfeng Xu. A laten t class Co x

mo del for heterogeneous time-to-ev en t data. Journal of Ec ono-

metrics, 239(2):??, F ebruary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001841 .

Pretis:2020:EMC

[Pre20] F elix Pretis. Econometric mo delling of climate systems: the

equiv alence of energy balance mo dels and coin tegrated v ec-

tor autoregressions. Journal of Ec onometrics, 214(1):256–273,

Jan uary 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619301162.

P athak:2021:HWD

[PS21a] P arag A. P athak and P eng Shi. Ho w w ell do structural

demand mo dels w ork? Coun terfactual predictions in sc ho ol

c hoice. Journal of Ec onometrics, 222(1):161–195, ???? 2021.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620302530 .

P erera:2021:BBP

[PS21b] Indeew ara P erera and Mervyn J. Silv apulle. Bo otstrap

based probabilit y forecasting in m ultiplicativ e error mo dels.

Journal of Ec onometrics, 221(1):1–24, Marc h 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300440 .

P ellatt:2023:A TR

[PS23a] Daniel F. P ellatt and Yixiao Sun. Asymptotic F test in re-

gressions with observ ations collected at high frequency o v er

long span. Journal of Ec onometrics, 235(2):1281–1309, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001919 .

P erera:2023:BST

[PS23b] Indeew ara P erera and Mervyn J. Silv apulle. Bo otstrap sp ec-

ification tests for dynamic conditional distribution mo dels.

Journal of Ec onometrics, 235(2):949–971, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001634 .

P etten uzzo:2022:CPS

[PST22] Da vide P etten uzzo, Y ong Song, and Allan Timmermann. Cor-

rigendum to “Predictabilit y of sto c k returns and asset allo-

cation under structural breaks” [j. econometrics 164 (2011)

60–78]. Journal of Ec onometrics, 227(2):513–517, April

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000476.

Ro y er:2023:CAP

[Ro y23] Julien Ro y er. Conditional asymmetry in P o w er AR

CH(∞)

mo dels. Journal of Ec onometrics, 234(1):178–204, Ma y

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621003031 .

Rossi:2023:HOL

[RR23] F rancesca Rossi and P eter M. Robinson. Higher-order

least squares inference for spatial autoregressions. Jour-

nal of Ec onometrics, 232(1):244–269, Jan uary 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622000458 .

Roth:2023:WTD

[RSBP23] Jonathan Roth, P edro H. C. San t’Anna, Alyssa Bilinski,

and John P o e. What’s trending in difference-in-differences?

A syn thesis of the recen t econometrics literature. Jour-

nal of Ec onometrics, 235(2):2218–2244, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001318 .

Rom b outs:2020:D VR

[RSV20] Jero en V. K. Rom b outs, Lars Sten toft, and F rancesco Violan te.

Dynamics of v ariance risk premia: a new mo del for disen tan-

gling the price of risk. Journal of Ec onometrics, 217(2):312–

334, August 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619302520 .

Rom b outs:2020:NFE

[RSVZ20] Jero en V. K. Rom b outs, Olivier Scaillet, Da vid V eredas, and

Jean-Mic hel Zak oian. Nonlinear financial econometrics JoE sp e-

cial issue in tro duction. Journal of Ec onometrics, 217(2):203–

206, August 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619302453 .

Roth:2022:BAP

[RSW22] Christopher Roth, Sonja Settele, and Johannes W ohlfart. Be-

liefs ab out public debt and the demand for go v ernmen t sp end-

ing. Journal of Ec onometrics, 231(1):165–187, No v em b er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000397 .

Rho:2021:ITS

[R V21] Seungh w a Rho and Timoth y J. V ogelsang. Inference in

time series mo dels using smo othed-clustered standard er-

rors. Journal of Ec onometrics, 224(1):113–133, Septem b er

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302608 .

Rothe:2020:EDF

[R W20] Christoph Rothe and Dominik Wied. Estimating deriv ativ es

of function-v alued parameters in a class of momen t condi-

tion mo dels. Journal of Ec onometrics, 217(1):1–19, July

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302416 .

Reuv ers:2024:SGY

[R W24] Hanno Reuv ers and Etienne Wijler. Sparse generalized

Y ule–W alk er estimation for large spatio-temp oral autoregres-

sions with an application to NO

2 satellite data. Jour-

nal of Ec onometrics, 239(??):??, F ebruary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002361 .

Sun:2021:EDT

[SA21] Liy ang Sun and Sarah Abraham. Estimating dynamic treat-

men t effects in ev en t studies with heterogeneous treatmen t

effects. Journal of Ec onometrics, 225(2):175–199, Decem b er

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030378X .

So:2022:EEH

[SCC22] Mik e K. P

. So, Thomas W. C. Chan, and Amanda M. Y.

Ch u. Efficien t estimation of high-dimensional dynamic co v ari-

ance b y risk factor mapping: Applications for financial risk

managemen t. Journal of Ec onometrics, 227(1):151–167, Marc h

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301664 .

Sc hmieder:2023:EA W

[Sc h23] Johannes F. Sc hmieder. Establishmen t age and w ages.

Journal of Ec onometrics, 233(2):424–442, April 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000350 .

Semeno v a:2023:DML

[Sem23] Vira Semeno v a. Debiased mac hine learning of set-iden tified lin-

ear mo dels. Journal of Ec onometrics, 235(2):1725–1746, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762300026X .

Semeno v a:2025:GLB

[Sem25] Vira Semeno v a. Generalized Lee b ounds. Journal of Ec ono-

metrics, 251(??):??, Septem b er 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407625001095 .

Sen tana:2024:FU

[Sen24] Enrique Sen tana. Finite underiden tification. Journal of Ec ono-

metrics, 240(1):??, Marc h 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624000381 .

Sen tana:2025:RFU

[Sen25] Enrique Sen tana. Reprin t of: Finite underiden tification.

Journal of Ec onometrics, 248(??):??, Marc h 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000016 .

Sonksen:2021:EAP

[SG21] Jan tje S¨ onksen and Joac him Grammig. Empirical asset pric-

ing with m ulti-p erio d disaster risk: a sim ulation-based ap-

proac h. Journal of Ec onometrics, 222(1):805–832, Ma y 2021.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407620302748 .

Shi:2023:FSP

[SH23] Zhen tao Shi and Jingyi Huang. F orw ard-selected panel data

approac h for program ev aluation. Journal of Ec onomet-

rics, 234(2):512–535, June 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621001536 .

Shimizu:2023:APB

[Shi23] Kenic hi Shimizu. Asymptotic prop erties of Ba y esian infer-

ence in linear regression with a structural break. Jour-

nal of Ec onometrics, 235(1):202–219, July 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762200077X .

Sun:2021:TVM

[SHL

+

21] Y uying Sun, Y ongmiao Hong, T ae-Hwy Lee, Shouy ang W ang,

and Xin yu Zhang. Time-v arying mo del a v eraging. Jour-

nal of Ec onometrics, 222(2):974–992, June 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303067 .

Sun:2023:PTV

[SHWZ23] Y uying Sun, Y ongmiao Hong, Shouy ang W ang, and Xin yu

Zhang. P enalized time-v arying mo del a v eraging. Jour-

nal of Ec onometrics, 235(2):1355–1377, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622002019 .

Su:2025:SES

[SJW25] Liang jun Su, Sainan Jin, and Xia W ang. Siev e estima-

tion of state-v arying factor mo dels. Journal of Ec onomet-

rics, 251(??):??, Septem b er 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407625001186 .

Shin:2023:ARL

[SKF23] Minseok Shin, Donggyu Kim, and Jianqing F an. Adaptiv e ro-

bust large v olatilit y matrix estimation based on high-frequency

financial data. Journal of Ec onometrics, 237(1):??, No v em b er

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002300 .

Song:2021:V AR

[SKY

+

21] Xin yu Song, Donggyu Kim, Huiling Y uan, Xiangyu Cui,

Zhiping Lu, Y ong Zhou, and Y azhen W ang. V olatil-

it y analysis with realized GAR

CH–It^ o mo dels. Journal

of Ec onometrics, 222(1):393–410, ???? 2021. CODEN

JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (electronic).

URL https://www.sciencedirect.com/science/article/

pii/S0304407620301974 .

She:2020:IHT

[SL20] Rui She and Shiqing Ling. Inference in hea vy-tailed v ector error

correction mo dels. Journal of Ec onometrics, 214(2):433–450,

F ebruary 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407619301691 .

Solvsten:2020:REM

[Søl20] Mikk el Sølvsten. Robust estimation with man y instru-

men ts. Journal of Ec onometrics, 214(2):495–512, F ebruary

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301721 .

Sc h w artz:2024:LLN

[SS24a] Jacob Sc h w artz and Kyungc h ul Song. The la w of large n um-

b ers for large stable matc hings. Journal of Ec onometrics, 241

(1):??, April 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624000885 .

Startz:2024:VR C

[SS24b] Ric hard Startz and Douglas G. Steigerw ald. The v ari-

ance of regression co efficien ts when the p opulation is fi-

nite. Journal of Ec onometrics, 240(1):??, Marc h 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000277 .

Sc h umann:2021:ILB

[SST21] Martin Sc h umann, Thomas A. Sev erini, and Gautam T ri-

pathi. In tegrated lik eliho o d based inference for nonlinear

panel data mo dels with unobserv ed effects. Journal of Ec ono-

metrics, 223(1):73–95, July 2021. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620303432 .

Sc h umann:2023:RSI

[SST23] Martin Sc h umann, Thomas A. Sev erini, and Gautam T ripathi.

The role of score and information bias in panel data lik eli-

ho o ds. Journal of Ec onometrics, 235(2):1215–1238, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407622001889 .

Shapiro:2022:MNS

[SSW22] Adam Hale Shapiro, Moritz Sudhof, and Daniel J. Wilson. Mea-

suring news sen timen t. Journal of Ec onometrics, 228(2):221–

243, June 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620303535 .

Sasaki:2023:DDC

[STXH23] Y uy a Sasaki, Y uy a T ak ahashi, Yi Xin, and Yingy ao Hu. Dy-

namic discrete c hoice mo dels with incomplete data: Sharp

iden tification. Journal of Ec onometrics, 236(1):??, Septem b er

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001550 .

Su:2021:MSU

[Su21] Jiun-Hua Su. Mo del selection in utilit y-maximizing binary

prediction. Journal of Ec onometrics, 223(1):96–124, July

2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303420.

Sasaki:2023:EIP

[SU23] Y uy a Sasaki and T akuy a Ura. Estimation and inference

for p olicy relev an t treatmen t effects. Journal of Ec onomet-

rics, 234(2):394–450, June 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621001494 .

Sun:2024:IVH

[Sun24] Zhen ting Sun. Instrumen t v alidit y for heterogeneous causal ef-

fects. Journal of Ec onometrics, 237(2A):??, Decem b er 2024.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407623002397 .

Sun:2025:SVD

[Sun25] Yixiao Sun. Supp ort v ector decision making. Jour-

nal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001411 .

Sarafidis:2021:CYP

[SW21a] V asilis Sarafidis and T om W ansb eek. Celebrating 40 y ears

of panel data analysis: P ast, presen t and future. Jour-

nal of Ec onometrics, 220(2):215–226, F ebruary 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301822 .

Smeek es:2021:AA T

[SW21b] Stephan Smeek es and Etienne Wijler. An automated ap-

proac h to w ards sparse single-equation coin tegration mo delling.

Journal of Ec onometrics, 221(1):247–276, Marc h 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302190 .

Sasaki:2024:UCI

[SW24] Y uy a Sasaki and Y ulong W ang. On uniform confidence in terv als

for the tail index and the extreme quan tile. Journal of Ec ono-

metrics, 244(1):??, August 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407624002100 .

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001263 .

T oulis:2021:ECP

[T ou21] P anos T oulis. Estimation of Co vid-19 prev alence from

serology tests: a partial iden tification approac h. Jour-

nal of Ec onometrics, 220(1):193–213, Jan uary 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030350X .

Tsionas:2023:BAN

[TPZ23] Mik e Tsionas, Christopher F. P armeter, and V alen tin Ze-

len yuk. Ba y esian Artificial Neural Net w orks for fron tier effi-

ciency analysis. Journal of Ec onometrics, 236(2):??, Octob er

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002075 .

T rapani:2021:ITH

[T ra21] Lorenzo T rapani. Inferen tial theory for heterogeneit y and coin-

tegration in large panels. Journal of Ec onometrics, 220(2):474–

503, F ebruary 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301299 .

Tsa y:2020:TSC

[Tsa20] Ruey S. Tsa y . T esting serial correlations in high-dimensional

time series via extreme v alue theory

. Journal of Ec onomet-

rics, 216(1):106–117, Ma y 2020. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620300130 .

T uv aandorj:2020:RDD

[T uv20] Purevdorj T uv aandorj. Regression discon tin uit y designs, white

noise mo dels, and minimax. Journal of Ec onometrics, 218

(2):587–608, Octob er 2020. CODEN JECMB6. ISSN 0304-

4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620301500 .

T u:2022:SF C

[TW22] Y undong T u and Ying W ang. Spurious functional-co efficien t

regression mo dels and robust inference with marginal in te-

gration. Journal of Ec onometrics, 229(2):396–421, August

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000713 .

T u:2025:QPF

[TW25] Y undong T u and Siw ei W ang. Quan tile prediction with factor-

augmen ted regression: Structural instabilit y and mo del un-

certain t y . Journal of Ec onometrics, 249(??):??, Ma y 2025.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000533 .

T u:2023:PSR

[TX23] Y undong T u and Xinling Xie. P enetrating sp oradic return

predictabilit y . Journal of Ec onometrics, 237(1):??, No v em b er

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002257 .

T o doro v:2023:BRS

[TZ23] Viktor T o doro v and Y ang Zhang. Bias reduction in sp ot v olatil-

it y estimation from options. Journal of Ec onometrics, 234(1):

53–81, Ma y 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621002785 .

T ommasi:2024:BPB

[TZ24] Denni T ommasi and Lina Zhang. Bounding program b en-

efits when participation is misrep orted. Journal of Ec ono-

metrics, 238(1):??, Jan uary 2024. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407623002725 .

Umlandt:2024:SD A

[Uml24] Dennis Umlandt. Score-driv en asset pricing: Predicting time-

v arying risk premia based on cross-sectional mo del p erfor-

mance. Journal of Ec onometrics, 237(2C):??, Decem b er 2024.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL https://www.sciencedirect.com/science/

article/pii/S0304407623001641 .

Urga:2024:EIH

[UW24] Gio v anni Urga and F a W ang. Estimation and inference

for high dimensional factor mo del with regime switc h-

ing. Journal of Ec onometrics, 241(2):??, April 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000988 .

Ullah:2023:SPL

[UWY23] Aman Ullah, T ao W ang, and W eixin Y ao. Semiparametric

partially linear v arying co efficien t mo dal regression. Jour-

nal of Ec onometrics, 235(2):1001–1026, August 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762200166X .

V azquez-Bare:2023:IES

[VB23a] Gonzalo V azquez-Bare. Iden tification and estimation of

spillo v er effects in randomized exp erimen ts. Journal of Ec ono-

metrics, 237(1):??, No v em b er 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621003067 .

Viviano:2023:SLM

[VB23b] Da vide Viviano and Jelena Bradic. Syn thetic learner: Mo del-

free inference on treatmen ts o v er time. Journal of Ec onomet-

rics, 234(2):691–713, June 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S030440762200152X .

v andenBerg:2021:GSA

[vdBJMN21] Gerard. J. v an den Berg, Lena Jan ys, Enno Mammen, and

Jens P erc h Nielsen. A general semiparametric approac h

to inference with mark er-dep enden t hazard rate mo dels.

Journal of Ec onometrics, 221(1):43–67, Marc h 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300439.

v onGaudec k er:2022:HHS

[vGW22] Hans-Martin v on Gaudec k er and Axel W ogrolly

. Heterogeneit y

in households’ sto c k mark et b eliefs: Lev els, dynamics, and epis-

temic uncertain t y . Journal of Ec onometrics, 231(1):232–247,

No v em b er 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407621000403 .

Vilh ub er:2023:R TV

[Vil23] Lars Vilh ub er. Repro ducibilit y and transparency v ersus

priv acy and confiden tialit y: Reflections from a data edi-

tor. Journal of Ec onometrics, 235(2):2285–2294, August

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001471 .

V ogt:2020:MCN

[VL20] Mic hael V ogt and Oliv er Lin ton. Multiscale clustering of non-

parametric regression curv es. Journal of Ec onometrics, 216(1):

305–325, Ma y 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620300269 .

V u:2024:WRR

[V u24] P atric k V u. Wh y are replication rates so lo w? Jour-

nal of Ec onometrics, 245(1–2):??, Octob er 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624002136 .

V andeSijp e:2023:PCL

[VW23] Nicolas V an de Sijp e and F rank Windmeijer. On the p o w er

of the conditional lik eliho o d ratio and related tests for w eak-

instrumen t robust inference. Journal of Ec onometrics, 235(1):

82–104, July 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622000367 .

W ang:2022:MLE

[W an22] F a W ang. Maxim um lik eliho o d estimation and inference for

high dimensional generalized factor mo dels with application to

factor-augmen ted regressions. Journal of Ec onometrics, 229(1):

180–200, July 2022. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620303894 .

W ang:2023:SBS

[W an23] Ao W ang. Siev e BLP: a semi-nonparametric mo del of de-

mand for differen tiated pro ducts. Journal of Ec onometrics,

235(2):325–351, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622000860 .

W ang:2024:VPC

[W AZ24] W eic hen W ang, Ran An, and Ziw ei Zh u. V olatilit y prediction

comparison via robust v olatilit y pro xies: an empirical devia-

tion p ersp ectiv e. Journal of Ec onometrics, 239(2):??, F ebruary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623003494 .

W ang:2022:ASB

[W CLC22] Christina Dan W ang, Zhao Chen, Yimin Lian, and Min

Chen. Asset selection based on high frequency Sharp e ra-

tio. Journal of Ec onometrics, 227(1):168–188, Marc h 2022.

CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302244 .

W ang:2020:UDP

[W CWL20] Luheng W ang, Zhao Chen, Christina Dan W ang, and Runze

Li. Ultrahigh dimensional precision matrix estimation via re-

fitted cross v alidation. Journal of Ec onometrics, 215(1):118–

130, Marc h 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S030440761930171X .

W an:2022:GFT

[WD22] Ph yllis W an and Ric hard A. Da vis. Go o dness-of-fit testing for

time series mo dels via distance co v ariance. Journal of Ec ono-

metrics, 227(1):4–24, Marc h 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407620302256 .

W an:2022:R TB

[WFL22] Runqing W an, Andras F ulop, and Jun y e Li. Real-time

Ba y esian learning and b ond return predictabilit y . Jour-

nal of Ec onometrics, 230(1):114–130, Septem b er 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621000877 .

W agner:2020:FMO

[W GH20] Martin W agner, P eter Grabarczyk, and Seung Hyun Hong.

F ully mo dified OLS estimation and inference for seemingly

unrelated coin tegrating p olynomial regressions and the en vi-

ronmen tal Kuznets curv e for carb on dio xide emissions. Jour-

nal of Ec onometrics, 214(1):216–255, Jan uary 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301150 .

Williams:2020:NID

[Wil20] Benjamin Williams. Nonparametric iden tification of dis-

crete c hoice mo dels with lagged dep enden t v ariables. Jour-

nal of Ec onometrics, 215(1):286–304, Marc h 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619301812 .

Windmeijer:2024:TUL

[Win24] F rank Windmeijer. T esting underiden tification in linear mo d-

els, with applications to dynamic panel and asset pric-

ing mo dels. Journal of Ec onometrics, 240(2):??, Marc h

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762100097X .

Windmeijer:2025:RST

[Win25] F rank Windmeijer. The robust F -statistic as a test for w eak

instrumen ts. Journal of Ec onometrics, 247(??):??, Jan uary

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000053.

W ang:2025:TVP

[WJL

+

25] Xia W ang, Sainan Jin, Yingxing Li, Junh ui Qian, and Liang jun

Su. On time-v arying panel data mo dels with time-v arying in ter-

activ e fixed effects. Journal of Ec onometrics, 249(??):??, Ma y

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000144 .

W ang:2025:SPD

[WL25a] Luy a W ang and Kunp eng Li. Spatial panel data mo dels

with structural c hange. Journal of Ec onometrics, 251(??):??,

Septem b er 2025. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407625001320 .

W ang:2025:A TB

[WL25b] Y uhao W ang and Xinran Li. Asymptotic theory of the

b est-c hoice rerandomization using the Mahalanobis distance.

Journal of Ec onometrics, 251(??):??, Septem b er 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001034 .

W u:2024:BNI

[WLFF24] Y ujia W u, W ei Lan, Xin y an F an, and Kuangnan F ang. Bi-

partite net w ork influence analysis of a t w o-mo de net w ork.

Journal of Ec onometrics, 239(2):??, F ebruary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002786 .

W ang:2024:RBM

[WLFM24] Hongfei W ang, Bingh ui Liu, Long F eng, and Y an yuan Ma.

Rank-based max-sum tests for m utual indep endence of high-

dimensional random v ectors. Journal of Ec onometrics, 238(1):

??, Jan uary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623002944 .

W an:2024:MFZ

[WLLS24] Runzhe W an, Yingying Li, W en bin Lu, and Rui Song. Mining

the factor zo o: Estimation of laten t factor mo dels with suf-

ficien t pro xies. Journal of Ec onometrics, 239(2):??, F ebruary

W ang:2024:HDL

[WZL24] Di W ang, Y ao Zheng, and Guo dong Li. High-dimensional lo w-

rank tensor autoregressiv e time series mo deling. Journal of

Ec onometrics, 238(1):??, Jan uary 2024. CODEN JECMB6.

ISSN 0304-4076 (prin t), 1872-6895 (electronic). URL http://

www.sciencedirect.com/science/article/pii/S0304407623002609 .

W ang:2022:HQE

[WZLL22] Guo c hang W ang, Ke Zh u, Guo dong Li, and W ai Keung Li.

Hybrid quan tile estimation for asymmetric p o w er GAR CH

mo dels. Journal of Ec onometrics, 227(1):264–284, Marc h

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302220 .

W ei:2024:IBP

[WZZW24] W a v erly W ei, Y uqing Zhou, Zeyu Zheng, and Jingshen

W ang. Inference on the b est p olicies with man y co v ariates.

Journal of Ec onometrics, 239(2):??, F ebruary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001549 .

Xie:2024:NNS

[Xie24] Haitian Xie. Nonlinear and nonseparable structural func-

tions in regression discon tin uit y designs with a con tin u-

ous treatmen t. Journal of Ec onometrics, 242(1):??, Ma y

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001301 .

Xiong:2023:LDL

[XP23] Ruo xuan Xiong and Markus P elger. Large dimensional la-

ten t factor mo deling with missing observ ations and applica-

tions to causal inference. Journal of Ec onometrics, 233(1):271–

301, Marc h 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622000914 .

Xu:2024:HDM

[XT24] W enfu Xu and Zhiqiang T an. High-dimensional mo del-

assisted inference for treatmen t effects with m ulti-v alued

treatmen ts. Journal of Ec onometrics, 244(1):??, August

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624001970 .

Xu:2020:ILR

[Xu20] Ke-Li Xu. Inference of lo cal regression in the presence of n ui-

sance parameters. Journal of Ec onometrics, 218(2):532–560,

Octob er 2020. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620301482 .

Y ang:2020:TIR

[Y an20] Xiy e Y ang. Time-in v arian t restrictions of v olatilit y func-

tionals: Efficien t estimation and sp ecification tests. Jour-

nal of Ec onometrics, 215(2):486–516, April 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302088 .

Y ap:2025:A TT

[Y ap25] Luther Y ap. Asymptotic theory for t w o-w a y clustering.

Journal of Ec onometrics, 249(??):??, Ma y 2025. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625000557 .

Y ang:2020:DML

[YCK20] Jui-Ch ung Y ang, Hui-Ching Ch uang, and Ch ung-Ming Kuan.

Double mac hine learning with gradien t b o osting and its

application to the big N audit qualit y effect. Jour-

nal of Ec onometrics, 216(1):268–283, Ma y 2020. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620300245 .

Y ang:2021:EDP

[YfL21] Kai Y ang and Lung fei Lee. Estimation of dynamic panel

spatial v ector autoregression: Stabilit y and spatial m ultiv ari-

ate coin tegration. Journal of Ec onometrics, 221(2):337–367,

April 2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S030440762030227X.

Y u:2024:SCV

[YGV24] Lu Y u, Jia ying Gu, and Stanisla v V olgushev. Sp ectral clus-

tering with v ariance information for group structure estima-

tion in panel data. Journal of Ec onometrics, 241(1):??, April

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000551 .

Y u:2022:PEL

[YHKZ22] Long Y u, Y ong He, Xin bing Kong, and Xinsheng Zhang. Pro-

jected estimation for large-dimensional matrix factor mo dels.

Journal of Ec onometrics, 229(1):201–217, July 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001123 .

Y u:2023:MPR

[YLC

+

23] T ao Y u, P engfei Li, Bao jiang Chen, Ao Y uan, and Jing

Qin. Maxim um pairwise-rank-lik eliho o d-based inference for the

semiparametric transformation mo del. Journal of Ec onomet-

rics, 235(2):454–469, August 2023. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407622001208 .

Y ousuf:2021:BHD

[YN21] Kashif Y ousuf and Serena Ng. Bo osting high dimensional

predictiv e regressions with time v arying parameters. Jour-

nal of Ec onometrics, 224(1):60–87, Septem b er 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620302827 .

Y o on:2024:IES

[Y o o24] Jangsu Y o on. Iden tification and estimation of sequen tial

games of incomplete information with m ultiple equilibria.

Journal of Ec onometrics, 238(2):??, Jan uary 2024. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002853 .

Y ang:2021:EAE

[YS21] Yimin Y ang and P eter Sc hmidt. An econometric ap-

proac h to the estimation of m ulti-lev el mo dels. Jour-

nal of Ec onometrics, 220(2):532–543, F ebruary 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620301317 .

Y uan:2025:BTI

[YS25] Zihao Y uan and Martin Spindler. Bernstein-t yp e inequal-

ities and nonparametric estimation under near-ep o c h de-

p endence. Journal of Ec onometrics, 251(??):??, Septem b er

2025. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407625001083 .

Y u:2022:BME

[Y u22] Jun Y u. Ba y esian metho ds in economics and finance: Editor’s

in tro duction. Journal of Ec onometrics, 230(1):1–2, Septem b er

2022. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621003109 .

Y u:2023:WUT

[Y u23] Bin Y u. What is uncertain t y in to da y’s practice of data

science? Journal of Ec onometrics, 237(1):??, No v em b er

2023. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762300235X .

Y u:2024:PET

[YYX24] Xiufan Y u, Jia w ei Y ao, and Lingzhou Xue. P o w er en-

hancemen t for testing m ulti-factor asset pricing mo dels via

Fisher’s metho d. Journal of Ec onometrics, 239(2):??, F ebruary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623001525 .

Y ang:2021:THD

[YZC21] Xinxin Y ang, Xingh ua Zheng, and Jiaqi Chen. T esting high-

dimensional co v ariance matrices under the elliptical distribu-

tion and b ey ond. Journal of Ec onometrics, 221(2):409–423,

April 2021. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-

6895 (electronic). URL https://www.sciencedirect.com/

science/article/pii/S0304407620302384.

Zhao:2021:CAF

[ZD21] Anqi Zhao and P eng Ding. Co v ariate-adjusted Fisher ran-

domization tests for the a v erage treatmen t effect. Jour-

nal of Ec onometrics, 225(2):278–294, Decem b er 2021. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407621001457 .

Zhao:2024:NSG

[ZD24] Anqi Zhao and P eng Ding. No star is go o d news: a uni-

fied lo ok at rerandomization based on p-v alues from co v ari-

ate balance tests. Journal of Ec onometrics, 241(1):??, April

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407624000708 .

Zhou:2024:SPS

[ZGHK24] W eilun Zhou, Jiti Gao, Da vid Harris, and Hsein Kew. Semi-

parametric single-index predictiv e regression mo dels with coin-

tegrated regressors. Journal of Ec onometrics, 238(1):??, Jan-

uary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407623002932 .

Zhang:2024:TES

[ZGZ24] Jin-Ting Zhang, Jia Guo, and Bu Zhou. T esting equalit y of sev-

eral distributions in separable metric spaces: a maxim um mean

discrepancy based approac h. Journal of Ec onometrics, 239(2):

??, F ebruary 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622000859 .

Zh u:2020:MSA

[ZHPW20] Xuening Zh u, Dan y ang Huang, Rui P an, and Hansheng W ang.

Multiv ariate spatial autoregressiv e mo del for large scale so-

cial net w orks. Journal of Ec onometrics, 215(2):591–606, April

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S030440761930212X .

Zhang:2025:MMF

[ZHSZ25] Y uteng Zhang, Y ongc hang Hui, Junrong Song, and Sh urong

Zheng. Multilev el matrix factor mo del. Journal of Ec onomet-

rics, 251(??):??, Septem b er 2025. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407625000879 .

Zh u:2023:NGE

[Zh u23] Ke Zh u. A new generalized exp onen tially w eigh ted mo v-

ing a v erage quan tile mo del and its statistical inference.

Journal of Ec onometrics, 237(1):??, No v em b er 2023. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623002269 .

Zhao:2020:SWE

[ZHW20] Puying Zhao, Da vid Haziza, and Changbao W u. Surv ey

w eigh ted estimating equation inference with n uisance func-

tionals. Journal of Ec onometrics, 216(2):516–536, June

2020. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407619302404 .

Zincenk o:2024:EIS

[Zin24] F ederico Zincenk o. Estimation and inference of seller’s exp ected

rev en ue in first-price auctions. Journal of Ec onometrics, 241(1):

??, April 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407624000800 .

Zhang:2023:MAP

[ZL23] Xin yu Zhang and Ch u-An Liu. Mo del a v eraging prediction b y

K -fold cross-v alidation. Journal of Ec onometrics, 235(1):280–

301, July 2023. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407622000975 .

Zhang:2022:ODE

[ZLB22] Congshan Zhang, Jia Li, and Tim Bollerslev. Occupa-

tion densit y estimation for noisy high-frequency data. Jour-

nal of Ec onometrics, 227(1):189–211, Marc h 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S030440762030230X.

Zou:2022:ICM

[ZLL

T22] T ao Zou, W ei Lan, Runze Li, and Chih-Ling Tsai. Infer-

ence on co v ariance-mean regression. Journal of Ec onomet-

rics, 230(2):318–338, Octob er 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621001585 .

Zhang:2022:VEH

[ZL TT22] Congshan Zhang, Jia Li, Viktor T o doro v, and George

T auc hen. V ariation and efficiency of high-frequency b etas.

Journal of Ec onometrics, 228(1):156–175, Ma y 2022. CO-

DEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895 (elec-

tronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407620303778 .

Zh u:2024:SAM

[ZM24] Changb o Zh u and Hans-Georg M ¨ uller. Spherical autoregres-

siv e mo dels, with application to distributional and comp osi-

tional time series. Journal of Ec onometrics, 239(2):??, F ebruary

2024. CODEN JECMB6. ISSN 0304-4076 (prin t), 1872-6895

(electronic). URL http://www.sciencedirect.com/science/

article/pii/S0304407623000209 .

Zh u:2022:CRB

[ZT22] Yinc h u Zh u and Allan Timmermann. Conditional rotation

b et w een forecasting mo dels. Journal of Ec onometrics, 231

(2):329–347, Decem b er 2022. CODEN JECMB6. ISSN

0304-4076 (prin t), 1872-6895 (electronic). URL http://www.

sciencedirect.com/science/article/pii/S0304407621002505 .

Zhong:2021:MRE

[ZZ21] Xiaohan Zhong and Lin Zh u. The medium-run efficiency con-

sequences of unfair sc ho ol matc hing: Evidence from Chinese

college admissions. Journal of Ec onometrics, 224(2):271–285,

Octob er 2021. CODEN JECMB6. ISSN 0304-4076 (prin t),

1872-6895 (electronic). URL http://www.sciencedirect.

com/science/article/pii/S0304407620303675 .

Zhang:2024:OMA

[ZZ24a] Xiaomeng Zhang and Xin yu Zhang. Optimal mo del a v eraging

based on forw ard-v alidation. Journal of Ec onometrics, 237(2C):

??, Decem b er 2024. CODEN JECMB6. ISSN 0304-4076 (prin t),