A Complete Bibliograph y of the Journal of

Time Series Ec onometrics

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

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

beebe@computer.org (In ternet)

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

14 August 2024

V ersion 1.07

Title w ord cross-reference

AR(1) [Sim12]. b [ASV09]. D [TZCP19]. I(1) [Ev e10]. Z d

[DF22].

-Vine [TZCP19].

across [Mar21]. Activ ations [LXZ13]. Adapted [OLL19, PMA12].

Adaptiv e [LX10]. Additiv e [HMS11]. Adequacy [WSAF20]. Adjustmen t

[BD15, Can22, Oll21]. Aggregate [Qui21]. Aggregates [HT13]. Algebra

[Sim12]. Algorithm [Ko c11]. Analysing [AS18]. Analysis

[BiS09, BPS21, CP22, KMSZ19, Lee19, Man24, P ol09]. Analyzing [KSJ17].

Ann ual [LX11]. An tip ersisten t [Sim12]. AP AR CH [JP17]. Application

[ABH18, APMA20, BiS09, GJ23, PCG12, V af15]. Applications

[OLL19, TZCP19]. Applied [GW13]. Approac h

[BFFB19, DL23, KSJ17, KP21, OLL19, Qui21, Sim12]. Appro ximations

[Man10]. Appro ximators [Ko c11]. AR

CH [AL16, KR09, MY13].

1

ARFIMA [Bou18, Man10]. ARMA [DF22]. ARMA-t yp e [DF22].

Artificial [LXZ13]. Asset [TTS22]. Asymmetry [AS15]. Asymptotic

[HT13, HMX13, TK23]. Asymptotically [Oku14]. Asymptotics [KR09].

Augmen ted [AHL17]. Australia [Kol19]. Auto correlated

[ASV09, PMA12, SKT17, P oi18]. Auto correlations [Oku14, WH11].

Auto co v ariances [Oku14]. Automatic [CDH11]. Autoregression

[A UY20, Cai09]. Autoregressions [AS18, Akn13, LS11]. Autoregressiv e

[Dem09, LEP12, Ngu16]. Av erage [BZ14, ML12, Ngu16, SKJ19]. Av eraging

[DL23, GZ20].

Based [BD16, DR15, GW13, LL10, LX10, Mil10]. Basis [GW13]. Ba y esian

[A C20]. Be [DI11]. Beha vior [HT13, JP17, KP21]. BEKK

[AM22, AS23, Bur15, HLP16]. BEKK-CA

W [AS23]. b enc hmark [V af15].

Better [TKI21]. b et w een [Ngu16]. Bias [BZ14, DK19, LEP12, Skr14].

Biases [AL12]. BINMA [KSJ17]. Binomial [KSJ18]. Biv ariate

[KSJ18, SKJ19]. Blo c k [PPP15]. Bond [GW13]. Bo om [CP22]. Bo otstrap

[LEP12, PPP15, W an14]. Brazilian [CP22]. Break [Skr14, Sol16]. Breaks

[BiS09, BF

C11, Skr18, Smi12, TK23]. Business [Kol19].

capital [Sin16]. Carlo [Bur15, Non16]. Case [PR11]. CA

W [AS23]. CDS

[GW13]. CDS-Bond [GW13]. c hain [Non16]. Change

[IL T17, PCG12, TK23]. Changed [GP10]. Changes [Kur15]. Changing

[HMX13]. Chec king [WSAF20]. Cho w [P oi18]. Cho w-Lin [P oi18]. Cities

[BiS09]. Clarifications [P ol09]. Class [AD14]. Cloning [Lau13]. Close

[Lar15]. Co [OG21]. Co-in tegrated [OG21]. Co efficien t [Akn13].

Coin tegrated [APMA20]. Coin tegrating [Can22]. Coin tegration

[BD15, GW13, HI12, ML12]. COLS [LEP12]. Commo dities [CP22].

Commo dit y [CP22, Man24]. Common [CHP11, HLP16]. Comparison

[Sha20]. comp onen t [Non16]. Comp onen ts [BD15, CHP11, MM14].

Computing [ABH18]. Condition [AHL17, Skr18]. Conditional

[BZ14, San17]. Consideration [W

G11]. Constrained [Bur15].

Consumption [Qui21]. Con tin uous [OG21, Sim12]. Con v ergence

[BiS09, JL10]. Copula [TZCP19]. Copulas [MTCdM11]. corrected

[SKT17]. Correction [DK19, Skr14]. Correlated [MM14]. Correlation

[AS15]. Correlograms [AL12]. Costationarit y [CN10]. Coun t [WSAF20].

Co v ariances [San17]. Co v ariate [AHL17, GW13]. Critical [ASV09].

Cum ulativ e [KMSZ19]. Curv e [Sha20]. Curv es [KMSZ19]. Cycles

[Kol19, P ol14].

Daily [CGW11, Oll21]. Data [BD16, BiS09, Lau13, LX11, NB09, Oku14].

Data-Driv en [BD16]. Dep endence [JP17, LL10]. Dep enden t

[AD14, MA22a, MA22b, Sha20]. Design [PMA12]. Design-Adapted

[PMA12]. Detecting [CHP11]. Detection [HMS11]. Deterministic

[BD15, VSGZ10, WH11]. Dic k ey [Sol16]. Dic k ey-F uller [Sol16]. Differen t

[DF22]. Directional [MR22]. Discrete [OG21]. Discretization [Sim12].

Disp ersed [SKJ19]. disp ersion [KSJ18]. Distortion [Skr14]. Distributed

[AK18]. Distribution [TK23]. Distributions [SN09]. Disturbances

[Ngu16]. Div erse [TM17]. Div orce [KP21]. Do [Lip17]. Domain

[HT13, HPW21]. Double [LL10]. Double-Length [LL10]. Drift [Lar15].

Driv en [BD16, KSJ18, Sim12]. Dynamic [AS15, DL23, TZCP19, P oi18].

Dynamics [APMA20, CHP11].

ECCC [Xu24]. ECCC-GAR

CH [Xu24]. Econometric [HM11]. Economic

[BCHL11, LS11]. Econom y [CP22]. Edge [DF22]. Edge-Effect [DF22].

Edgew orth [AD14]. Editors [BCHL11]. Effect [DF22, JX18, PCG12].

Effects [MY13, Oku14]. Efficiency [AS18]. Efficien t [JN11]. EGAR CH

[DK19]. either [Sim12]. Elections [Kol19]. Electricit y [Lip17]. ELG

[CP22]. Elliptical [SN09]. Ensem ble [TKI21]. En vironmen t [NB09].

Equit y [AS18]. Error [LEP12, MA22a, MA22b, Xu24]. Errors

[ABH18, JX18, ML12, Man24, PMA12, SKT17]. Estimating

[MA22a, MR22, TK23, WH11]. Estimation

[Akn13, ABH18, A

C20, BZ14, CP20, Ev e10, HI12, HPW21, LX10, LEP12,

LE23, MTCdM11, Oku14, OG21, OLL19, Xu24]. Estimator

[Lau13, R

W10, TK23]. Estimators [DK19, Sha20]. Euro [PCG12].

Ev aluating [CDH11, JS11]. Evidence [VSGZ10, Sin16]. Exact [Sim12].

Examining [P ol14]. Exc hange [TKI21]. Expansions [AD14].

Exp ectations [JS11]. Exp ected [Qui21]. Exp onen t [Sha20]. Exp onen tial

[AS15]. Exp ort [CP22]. Exp ort-Led [CP22]. Expression [BFFB19].

Extended [Man10, P oi18]. Extraction [MW10, MM14, TM17].

F actor [Ka w23]. F actors [HLP16]. F ama [V af15]. F ama-F renc h [V af15].

F CV AR [Qui21]. F easible [BZ14]. Fill [TK23]. Filters [WM16]. Financial

[BCHL11]. Finite [DK19]. Finite-Sample [DK19]. First [BZ14, HI12].

First-Order [BZ14]. Fiscal [Man24]. Fit [MA22b, MW10]. Fixed

[ASV09, Sol16]. Fixed- [ASV09]. Flexible [A

UY20, KSJ18]. Flo w [OG21].

F ollo w [AS18]. F orecasting

[BFFB19, BCHL11, DL23, Ko c11, LX11, OLL19, SN09, TKI21, V af15].

F orecasts [BZ14, GZ20]. F ossil [Lip17]. F ourier [P ol09]. F ractional

[BD16, Bou18, HI12, IL

T17, Lar15, Man10, Sim12]. F renc h [V af15].

F requency [AS18, A

UY20, HT13, HPW21]. F ron tmatter

[Ano14a, Ano14b, Ano15a, Ano15b, Ano16a, Ano16b, Ano21a, Ano21b,

Ano22a, Ano22b, Ano23a, Ano23b, Ano24]. F uels [Lip17]. F ull [KSJ17].

F uller [Sol16]. F unctional [A

C20]. F unctions [MR22].

GAR CH [AM22, Bur15, CGW11, CP20, JL10, Xu24]. GAR

CH-BEKK

[AM22]. Gaussian [Cai09, Man10, Man24]. Gegen bauer [HPW21]. Gene

[BFFB19]. General [BD15, HPW21]. Generalized

[APMA20, Bou18, LBN20, OLL19]. Generation [Lip17]. Global [BPS21].

Go o d [R

W10]. Go o dness [MA22b, MW10]. Go o dness-of-Fit

[MA22b, MW10]. GQL [KSJ17]. Graphical [JS11]. Gro wth [CP22].

Haar [PMA12]. Hamiltonian [Bur15]. Heterogeneous [PCG12]. Hidden

[LXZ13]. Highly [ASV09]. Homogeneous [Kur15, KSJ18]. House [Mar21].

Hurst [Sha20]. Hybrid [Lau13, CGW11]. Hyp er [AM22]. Hyp er-Rotated

[AM22]. Hyp otheses [Can22]. Hyp othesis [CP22, DR15].

Idea [P ol14]. Iden tifying [MY13]. Ideology [Kol19]. Impact

[AHL17, Lip17]. Implications [TKI21]. Imp ossibilit y [PR11]. Impro v ed

[BD15, Ngu16]. Impro ving [LE23]. Impulse [MR22]. Impulse-Resp onse

[MR22]. In-Fill [TK23]. INAR [KSJ18, LBN20]. Increased [Lip17].

Incremen t [BD16]. Index [LX11]. Individual [Oku14]. Indonesian

[Man24]. Inefficien t [AS18]. Inference [DF22, Ev e10]. Infinite [Dem09].

Infinite-Order [Dem09]. Inflated [LBN20]. Inflated-parameter [LBN20].

Inflation [DL23, GP10, LX11]. Initial [AHL17, Skr18]. Inno v ations

[Cai09, LBN20, Sim12]. Inno v ativ e [OLL19]. Instrumen tal [NB09].

Instrumen ts [Dem09]. in tegrated [OG21]. In tegration

[Bou18, IL

T17, dO11]. In terest [APMA20]. In ternational [Sin16].

In terpretations [P ol09]. In terv als [CP20]. In tra [CGW11]. In tra-Daily

[CGW11]. In trada y [GHK13, KMSZ19]. In tro duction [BCHL11].

Irrelev ance [PR11]. IV [Mil10].

Jac kknife [LEP12]. Just [R

W10].

KPSS [ASV09, Skr14].

Lag [A

C20, LL10]. Lagged [OLL19]. Laplace [JX18]. Learning [Ko c11].

Least [Akn13]. Led [CP22]. Length [LL10]. Lev el [BiS09]. Lev els

[KSJ18, LX11]. Lev erage [JX18]. Ligh t [Lip17]. Lik eliho o d

[DK19, GJ23, JN11, Lau13, Mil10, Xu24]. Lik eliho o d-Based [Mil10]. Limit

[AL16]. Lin [P oi18]. Linear [KR09, WM16]. Link ages [Mar21]. Lo cal

[GJ23, OLL19]. Lo cally [AD14, CN10]. Logs [LX11]. Long

[AS15, APMA20, DR15, Mil10, PR11, Sha20, Sim12]. Long-range [Sha20].

Long-run [PR11].

Macro economic [Mar21, MR22]. Man y [LXZ13]. Mark et [AS18, V af15].

Mark o v [Non16, Smi12]. Masthead [Ano13a, Ano13b]. Matrix

[Aba12, AS15]. Matrix-Exp onen tial [AS15]. Matter [Lip17]. Maxim um

[DK19, GJ23, Lau13, Xu24]. Ma y [DI11]. Mean [IL

T17, LEP12]. Measure

[MW10]. Memory [AS15, APMA20, DR15, Sim12]. Meta [SN09].

Meta-Elliptical [SN09]. Metho d [AS18, HPW21, Lee19, OLL19, P oi18].

Metho ds [ABH18]. Missp ecified [JL10]. Mixed [A

UY20].

Mixed-F requency [A

UY20]. mobilit y [Sin16]. Mo del [AL16, A

C20, BZ14,

Bou18, CDH11, DK19, DL23, GJ23, JP17, Sim12, TZCP19, WSAF20, Xu24].

Mo deling [DI11, GS14, JX18, Mar21, TKI21]. Mo delling [HM11, SKJ19].

Mo dels

[AS23, BPS21, CGW11, HLP16, JL10, JS11, Ka w23, KS11, KR09, Lau13,

LEP12, LE23, MA22a, MA22b, MY13, MR22, Ngu16, Smi12, Non16, P oi18].

Momen ts [OLL19]. Mongolia [DL23]. Monitoring [GHK13, WH13].

Monotonicit y [TTS22]. Mon te [Bur15, Non16]. Mon thly [LX11]. Mo ving

[BZ14, ML12, Ngu16, SKJ19]. Multidimensional [BD16]. Multiple

[BiS09, Kur15]. Multiplicativ e [Xu24]. Multiv ariate [AM22, Mil10].

Nearly [JN11]. Negativ e [KSJ18]. Neglected [LXZ13]. Net w ork [Lee19].

Net w orks [LXZ13]. Neural [LXZ13, Lee19]. Noise [Man10]. Non

[AL16, BCHL11, Cai09, KSJ18, KR09, Kur15, Man24, GZ20].

Non-Gaussian [Cai09, Man24]. Non-Homogeneous [Kur15, KSJ18].

Non-Linear [KR09]. Non-P arametric [GZ20]. Non-stationarit y

[BCHL11]. Non-stationary [AL16]. Noncausal [LS11]. Nonlinear

[Dem09, Lee19, Mil10]. Nonlinearit y [LXZ13, LL10, San17].

Nonparametric [BF

C11, dO11]. Nonstationary [Akn13, DI11, TM17].

Note [AL16]. NoV aS [CP20]. n ull [Sol16]. Numerical [ABH18].

Observ ation [KSJ18]. Observ ation-Driv en [KSJ18]. Observ ations

[HM11]. Off [DI11]. Oil [BFFB19]. Omitted [Ev e10]. One [TK23].

Optimal [MM14, W an14, WM16]. Order [BZ14, Dem09]. Outliers

[HMS11]. Outlying [HM11]. Ov er-disp ersion [KSJ18]. Ox [Non16].

P anel [BiS09, Dem09, Oku14]. P anels [Mil10, PCG12]. P arameter

[Bou18, LBN20]. P arameters [HMX13]. P arametric [GZ20]. P arit y

[BiS09]. P artially [LX10]. P article [Non16]. P articular [AS18]. P art y

[Kol19]. P attern [GHK13]. PCSE [R

W10]. P earson [WSAF20]. P enalized

[GZ20]. P erio d [CP22]. P erio dic [dO11]. P erio dicit y [BCHL11, CGW11].

P oin t [CP20, TK23, W an14]. P olicy [Man24, TKI21]. P olitical [Kol19].

P o w er [ASV09, BiS09, LBN20]. Prediction [CP20, WM16]. Predictions

[LE23]. Prequen tial [SN09]. Presence [ML12, Oku14, WH11, Sol16]. Price

[BFFB19, BiS09, LX11, Man24, Mar21]. Prices [AS18, Lip17]. Prior

[A UY20]. Problems [WM16]. Pro cess [APMA20, KSJ17, Lar15].

Pro cesses [AD14, AS15, Dem09, DF22, HPW21, LBN20, SKJ19].

Programming [BFFB19]. Prop ortion [AS18]. Purc hasing [BiS09].

QMLE [AL16, JL10, KR09]. Quan tile [GZ20]. Quan tiles [MR22]. Quasi

[Xu24].

Random [Akn13, Lar15]. Randomized [LXZ13]. range [Sha20]. Rank

[BD15, Mil10]. Rate [TKI21]. Rates [APMA20, KP21]. Ratio [BD16, JN11].

Rational [JS11]. Re [GS14]. Re-switc hing [GS14]. Real [WH13, WM16].

Real-Time [WH13, WM16]. Realized [AS23, Ka w23, WH13]. Recursiv e

[BD15, Sol16]. Reducing [Skr14]. Regression

[BPS21, KP21, Ngu16, PMA12, Smi12]. Regressions

[HMX13, LL10, SKT17]. Regressors [Kur15]. Renew able [Lip17].

Represen tation [HLP16, Xu24]. Represen tations [AL12]. Residual

[GW13]. Residual-Based [GW13]. Residuals [WSAF20, P oi18]. Resp onse

[MR22]. Results [KS11]. Return [CGW11, DI11, KMSZ19, V af15].

Returns [BFFB19, Qui21, TTS22]. Review [ABH18]. Revision [MW10].

Ric h [NB09]. righ t [Sol16]. righ t-tailed [Sol16]. Risk

[ABH18, KMSZ19, TZCP19, V af15]. risk-return [V af15]. Robust

[KSJ17, TTS22, Sin16]. Ro ot

[Aba12, AHL17, BF

C11, Dem09, LX10, PPP15, Skr18, VSGZ10, W an14].

Ro ots [BD16, JN11]. Rotated [AM22]. Rotation [GS14]. Rules [TM17].

run [PR11].

Sample [Can22, DK19]. Sampling [TM17]. Seasonal

[HMS11, JN11, LX11, Oll21]. Seemingly [SKT17]. Selecting [NB09].

Selection [BPS21, CDH11, Ngu16]. Self [DR15]. Self-Similarit y [DR15].

Seman tics [P ol14]. Semiparametric [BD16]. Sensitivit y [BPS21].

Sequences [AD14]. Sequen tial [AK18]. Series [AL12, ASV09, BCHL11,

CN10, Ev e10, HMS11, HM11, KSJ17, LS11, Lee19, LE23, LBN20, Mil10,

MTCdM11, Oll21, Sha20, TM17, WSAF20, W

G11, Non16, Sin16]. Signal

[MW10, MM14, TM17]. Significance [SKT17]. Similarit y [DR15]. Simple

[Ka w23, Man10]. SIS [GJ23]. Size [ASV09, AK18, Skr14, SKT17]. Small

[Can22, LE23]. Smo oth [AD14, Bou18, KP21]. Smo othly [HMX13]. Some

[JS11, KS11]. SP

ARMA [MA22a, MA22b]. Spatial [A

C20, LL10]. Spurious

[P ol14]. Square [Aba12]. Squared [LEP12]. Squares [Akn13]. Stage

[Akn13, HI12]. Standard [ABH18]. State [A

UY20]. States [Mar21, Sin16].

Stationarit y [BD16, BCHL11]. Stationary [AL12, CN10, KSJ18, AL16].

Statistical [P ol09]. Statistics [BD16]. Steady [A

UY20]. Steady-State

[A UY20]. Still [Lip17]. Sto c hastic [Ka w23, Lau13]. Sto c k [OG21, Qui21].

Structural [BiS09, BF

C11, Kur15, MY13, PCG12, Skr14]. Structure [JP17].

St yle [GS14]. SV

AR [Man24]. Switc hing [GS14]. Syllogisms [P ol14].

Sync hronization [Mar21]. Systems [OG21].

T ail [JP17]. tailed [Sol16]. T ap ered [PPP15]. targeting [Bur15].

T ec hnique [JS11]. tec hniques [Non16]. T emp oral [HT13]. T emp orally

[GJ23]. T erms [MA22a, MA22b]. T est

[ASV09, BF

C11, DR15, GW13, Mil10, Ngu16, Skr14, TTS22, WH13].

T esting [AK18, Can22, Dem09, IL

T17, Kur15, LXZ13, LX10, ML12, PPP15,

PCG12, San17, Skr18, VSGZ10]. T ests [AHL17, BD16, BD15, JN11, LL10,

MA22b, SKT17, W an14, dO11, Sin16, Sol16]. their [Mar21]. Theorems

[PR11]. Theory [AL16, DK19, HMX13]. There [VSGZ10]. Think [R

W10].

Threshold [AS18, KS11]. Time

Anon ymous:2014:Fb

[Ano14b] Anon ymous. F ron tmatter. Journal of Time Series Ec ono-

metrics, 6(2):i, July 2014. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2014.6.issue-2/jtse-2014-frontmatter2/

jtse-2014-frontmatter2.xml .

Anon ymous:2015:F a

[Ano15a] Anon ymous. F ron tmatter. Journal of Time Series Ec onomet-

rics, 7(1):i, Jan uary 2015. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2015.7.issue-1/jtse-2015-frontmatter1/

jtse-2015-frontmatter1.xml .

Anon ymous:2015:Fb

[Ano15b] Anon ymous. F ron tmatter. Journal of Time Series Ec ono-

metrics, 7(2):i, July 2015. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2015.7.issue-2/jtse-2015-frontmatter2/

jtse-2015-frontmatter2.xml .

Anon ymous:2016:F a

[Ano16a] Anon ymous. F ron tmatter. Journal of Time Series Ec onomet-

rics, 8(1):i, Jan uary 2016. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2016.8.issue-1/jtse-2016-frontmatter1/

jtse-2016-frontmatter1.xml .

Anon ymous:2016:Fb

[Ano16b] Anon ymous. F ron tmatter. Journal of Time Series Ec ono-

metrics, 8(2):i, July 2016. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2016.8.issue-2/jtse-2016-frontmatter2/

jtse-2016-frontmatter2.xml .

Anon ymous:2021:F a

[Ano21a] Anon ymous. F ron tmatter. Journal of Time Series Ec onomet-

rics, 13(1):i–iii, Jan uary 22, 2021. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/jtse-2021-frontmatter1/html.

Anon ymous:2021:Fb

[Ano21b] Anon ymous. F ron tmatter. Journal of Time Series Ec onometrics,

13(2):i–ii, July 2021. CODEN ???? ISSN 2194-6507 (prin t), 1941-

1928 (electronic). URL https://www.degruyter.com/document/

doi/10.1515/jtse-2021-frontmatter2/html .

Anon ymous:2022:F a

[Ano22a] Anon ymous. F ron tmatter. Journal of Time Series Ec onomet-

rics, 14(1):i–ii, Jan uary 2022. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/jtse-2022-frontmatter1/html .

Anon ymous:2022:Fb

[Ano22b] Anon ymous. F ron tmatter. Journal of Time Series Ec onometrics,

14(2):i–ii, July 2022. CODEN ???? ISSN 2194-6507 (prin t), 1941-

1928 (electronic). URL https://www.degruyter.com/document/

doi/10.1515/jtse-2022-frontmatter2/html .

Anon ymous:2023:F a

[Ano23a] Anon ymous. F ron tmatter. Journal of Time Series Ec onomet-

rics, 15(1):i–ii, Jan uary 2023. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/jtse-2023-frontmatter1/html .

Anon ymous:2023:Fb

[Ano23b] Anon ymous. F ron tmatter. Journal of Time Series Ec onometrics,

15(2):i–ii, July 2023. CODEN ???? ISSN 2194-6507 (prin t), 1941-

1928 (electronic). URL https://www.degruyter.com/document/

doi/10.1515/jtse-2023-frontmatter2/html .

Anon ymous:2024:F

[Ano24] Anon ymous. F ron tmatter. Journal of Time Series Ec onomet-

rics, 16(1):i–ii, Jan uary 2024. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/jtse-2024-frontmatter1/html .

Asai:2020:CDG

[APMA20] Manabu Asai, Shelton P eiris, Mic hael McAleer, and Da vid E.

Allen. Coin tegrated dynamics for a generalized long memory pro-

cess: Application to in terest rates. Journal of Time Series Ec ono-

metrics, 12(1):??, Jan uary 2020. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL https://www.degruyter.

com/view/journals/jtse/12/1/article-20180024.xml .

Asai:2015:LMA

[AS15] Manabu Asai and Mik e K. P

. So. Long memory and asymme-

try for matrix-exp onen tial dynamic correlation pro cesses. Jour-

nal of Time Series Ec onometrics, 7(1):69–94, Jan uary 2015. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2015.7.issue-

1/jtse-2013-0012/jtse-2013-0012.xml .

Ahmed:2018:WPT

[AS18] Muhammad F arid Ahmed and Stephen Satc hell. What pro-

p ortion of time is a particular mark et inefficien t? . . . A

metho d for analysing the frequency of mark et efficiency when

equit y prices follo w threshold autoregressions. Journal of Time

Series Ec onometrics, 10(2):20160021:1–20160021:22, July 2018.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2018.

10.issue-2/jtse-2016-0021/jtse-2016-0021.xml .

Asai:2023:RBC

[AS23] Manabu Asai and Mik e K. P

. So. Realized BEKK-CA

W mo d-

els. Journal of Time Series Ec onometrics, 15(1):49–77, Jan uary

2023. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2022-0009/html .

Amsler:2009:KTU

[ASV09] Christine Amsler, P eter Sc hmidt, and Timoth y J. V ogelsang. The

KPSS test using fixed-b critical v alues: Size and p o w er in highly

auto correlated time series. Journal of Time Series Ec onometrics,

1(1):??, Jan uary 2009. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2009.1.1/jtse.2009.1.1.1027/jtse.2009.1.1.1027.

xml .

Ank argren:2020:FMF

[A UY20] Sebastian Ank argren, M ˚ ans Unosson, and Y uk ai Y ang. A flex-

ible mixed-frequency v ector autoregression with a steady-state

prior. Journal of Time Series Ec onometrics, 12(2):??, ????

2020. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2018-0034/html.

Bollerslev:2011:PNS

[BCHL11] Tim Bollerslev, Ben t Jesp er Christensen, Niels Haldrup, and As-

ger Lunde. P erio dicit y , non-stationarit y , and forecasting of eco-

nomic and financial time series: Editors’ in tro duction. Jour-

nal of Time Series Ec onometrics, 3(1):1:1–1:8, Jan uary 2011.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2011.

3.1/jtse.2011.3.1.1098/jtse.2011.3.1.1098.xml .

Born:2015:RA G

[BD15] Benjamin Born and Matei Demetrescu. Recursiv e adjustmen t for

general deterministic comp onen ts and impro v ed coin tegration rank

tests. Journal of Time Series Ec onometrics, 7(2):143–179, July

2015. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2015.

7.issue-2/jtse-2013-0005/jtse-2013-0005.xml .

Bardet:2016:SSF

[BD16] Jean-Marc Bardet and B ´ ec hir Dola. Semiparametric stationarit y

and fractional unit ro ots tests based on data-driv en m ultidimen-

sional incremen t ratio statistics. Journal of Time Series Ec ono-

metrics, 8(2):115–153, July 2016. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2016.8.issue-2/jtse-2014-0031/jtse-2014-

0031.xml .

Belaire-F ranc h:2011:NUR

[BF C11] Jorge Belaire-F ranc h and Dulce Con treras. Nonparametric unit

ro ot test and structural breaks. Journal of Time Series Ec ono-

metrics, 3(2):3:1–3:14, April 2011. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2011.3.2/jtse.2011.3.2.1048/jtse.2011.

3.2.1048.xml .

Baffour:2019:FVR

[BFFB19] Alexander Amo Baffour, Jingc h un F eng, Liw ei F an, and

Beryl Adormaa Buan y a. F orecasting v olatilit y returns of oil

price using gene expression programming approac h. Journal

of Time Series Ec onometrics, 11(2):??, July 2019. CODEN

???? ISSN 2194-6507 (prin t), 1941-1928 (electronic). URL

https://www.degruyter.com/view/j/jtse.2019.11.issue-2/

jtse-2017-0022/jtse-2017-0022.xml.

Basher:2009:PLC

[BiS09] Sy ed A. Basher and Josep Llu ´ ıs Carrion i Silv estre. Price

lev el con v ergence, purc hasing p o w er parit y and m ultiple struc-

tural breaks in panel data analysis: An application to U.S.

cities. Journal of Time Series Ec onometrics, 1(1):??, Jan uary

2009. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2009.

1.1/jtse.2009.1.1.1000/jtse.2009.1.1.1000.xml .

Boubak er:2018:GAM

[Bou18] Heni Boubak er. A generalized ARFIMA mo del with smo oth

transition fractional in tegration parameter. Journal of Time Se-

ries Ec onometrics, 10(1):20150001:1–20150001:21, Jan uary 2018.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2018.

10.issue-1/jtse-2015-0001/jtse-2015-0001.xml .

Bec k er:2021:VSR

[BPS21] William Bec k er, P aolo P aruolo, and Andrea Saltelli. V ari-

able selection in regression mo dels using global sensitivit y anal-

ysis. Journal of Time Series Ec onometrics, 13(2):187–233, July

2021. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2018-0025/html .

Burda:2015:CHM

[Bur15] Martin Burda. Constrained Hamiltonian Mon te Carlo in BEKK

GAR CH with targeting. Journal of Time Series Ec onometrics, 7

(1):95–113, Jan uary 2015. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2015.7.issue-1/jtse-2013-0013/jtse-2013-0013.xml .

Bao:2014:EBF

[BZ14] Y ong Bao and Ru Zhang. Estimation bias and feasible condi-

tional forecasts from the first-order mo ving a v erage mo del. Jour-

nal of Time Series Ec onometrics, 6(1):63–80, Jan uary 2014. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2014.6.issue-

1/jtse-2013-0015/jtse-2013-0015.xml .

Cai:2009:ANG

[Cai09] Y uzhi Cai. Autoregression with non-Gaussian inno v ations.

Journal of Time Series Ec onometrics, 1(2):??, Decem b er 2009.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2009.

1.2/jtse.2009.1.2.1016/jtse.2009.1.2.1016.xml .

Canepa:2022:SSA

[Can22] Alessandra Canepa. Small sample adjustmen t for h yp otheses test-

ing on coin tegrating v ectors. Journal of Time Series Ec onomet-

rics, 14(1):51–85, Jan uary 2022. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/jtse-2020-0044/html .

Castle:2011:EAM

[CDH11] Jennifer L. Castle, Jurgen A. Do ornik, and Da vid F. Hendry .

Ev aluating automatic mo del selection. Journal of Time Series

Ec onometrics, 3(1):8:1–8:33, Jan uary 2011. CODEN ???? ISSN

2194-6507 (prin t), 1941-1928 (electronic). URL http://www.

degruyter.com/view/j/jtse.2011.3.1/jtse.2011.3.1.1097/

jtse.2011.3.1.1097.xml .

Chen:2011:HGM

[CGW11] Xilong Chen, Eric Gh ysels, and F angfang W ang. HYBRID

GAR CH mo dels and in tra-daily return p erio dicit y . Journal

of Time Series Ec onometrics, 3(1):11:1–11:28, Jan uary 2011.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2011.

3.1/jtse.2011.3.1.1095/jtse.2011.3.1.1095.xml .

Christensen:2011:DCD

[CHP11] Timoth y Christensen, Stan Hurn, and Adrian P agan. De-

tecting common dynamics in transitory comp onen ts. Jour-

nal of Time Series Ec onometrics, 3(1):3:1–3:28, Jan uary 2011.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2011.

3.1/jtse.2011.3.1.1088/jtse.2011.3.1.1088.xml .

Cardinali:2010:CLS

[CN10] Alessandro Cardinali and Guy P

. Nason. Costationarit y of lo cally

stationary time series. Journal of Time Series Ec onometrics, 2(2):

1:1–1:33, Decem b er 2010. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2011.2.2/jtse.2011.2.2.1074/jtse.2011.2.2.1074.

xml.

Chen:2020:TVN

[CP20] Jie Chen and Dimitris N. P olitis. Time-v arying NoV aS v ersus

GAR CH: P oin t prediction, v olatilit y estimation and prediction

in terv als. Journal of Time Series Ec onometrics, 12(2):??, ????

2020. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2019-0044/html .

Carrara:2022:ECV

[CP22] Aniela F agundes Carrara and Tiago Luiz P esquero. The exp ort of

commo dities and the v alidit y of the exp ort-led gro wth (ELG) h y-

p othesis for the Brazilian econom y: an analysis of the commo dit y

b o om p erio d. Journal of Time Series Ec onometrics, 14(1):87–106,

Jan uary 2022. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928

(electronic). URL https://www.degruyter.com/document/doi/

10.1515/jtse-2020-0034/html .

Demetrescu:2009:PUR

[Dem09] Matei Demetrescu. P anel unit ro ot testing with nonlinear

instrumen ts for infinite-order autoregressiv e pro cesses. Jour-

nal of Time Series Ec onometrics, 1(2):??, Decem b er 2009.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2009.

1.2/jtse.2009.1.2.1009/jtse.2009.1.2.1009.xml .

Dimitriou-F ak alou:2022:D WU

[DF22] Chrysoula Dimitriou-F ak alou. On a differen t w a y of understand-

ing the edge-effect for the inference of ARMA-t yp e pro cesses (in

Z d

). Journal of Time Series Ec onometrics, 14(1):25–50, Jan uary

2022. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2020-0012/html .

Dahl:2011:MVR

[DI11] Christian M. Dahl and Emma Iglesias. Mo deling the v olatilit y–

return trade-off when v olatilit y ma y b e nonstationary

. Jour-

nal of Time Series Ec onometrics, 3(1):10:1–10:32, Jan uary 2011.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2011.

3.1/jtse.2011.3.1.1093/jtse.2011.3.1.1093.xml.

2021. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2019-0031/html .

Hassler:2013:ABT

[HT13] Uw e Hassler and Henghsiu Tsai. Asymptotic b eha vior of

temp oral aggregates in the frequency domain. Journal of

Time Series Ec onometrics, 5(1):47–60, Ma y 2013. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2013.5.issue-

1/jtse-2012-0029/jtse-2012-0029.xml .

Iacone:2017:TCM

[IL T17] F abrizio Iacone, Stephen J. Leyb ourne, and A. M. Rob ert T a ylor.

T esting for a c hange in mean under fractional in tegration. Journal

of Time Series Ec onometrics, 9(1):20150006:1–20150006:8, Jan-

uary 2017. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2017.

9.issue-1/jtse-2015-0006/jtse-2015-0006.xml .

Jensen:2010:CQM

[JL10] Anders T olv er Jensen and Theis Lange. On con v ergence of the

QMLE for missp ecified GAR

CH mo dels. Journal of Time Se-

ries Ec onometrics, 2(1):??, Jan uary 2010. CODEN ???? ISSN

2194-6507 (prin t), 1941-1928 (electronic). URL http://www.

degruyter.com/view/j/jtse.2010.2.1/jtse.2010.2.1.1034/

jtse.2010.2.1.1034.xml .

Jansson:2011:NEL

[JN11] Mic hael Jansson and Morten Ørregaard Nielsen. Nearly ef-

ficien t lik eliho o d ratio tests for seasonal unit ro ots. Jour-

nal of Time Series Ec onometrics, 3(1):5:1–5:21, Jan uary 2011.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2011.

3.1/jtse.2011.3.1.1096/jtse.2011.3.1.1096.xml .

Ja v ed:2017:TBD

[JP17] F arrukh Ja v ed and Krzysztof P o dg´ orski. T ail b eha vior and de-

p endence structure in the AP AR CH mo del. Journal of Time Se-

ries Ec onometrics, 9(2):20160002:1–20160002:48, July 2017. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2017.9.issue-

2/jtse-2016-0002/jtse-2016-0002.xml.

Johansen:2011:GTE

[JS11] Søren Johansen and Anders R. Sw ensen. On a graphical tec h-

nique for ev aluating some rational exp ectations mo dels. Jour-

nal of Time Series Ec onometrics, 3(1):9:1–9:29, Jan uary 2011.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2011.

3.1/jtse.2011.3.1.1089/jtse.2011.3.1.1089.xml .

Jiang:2018:VML

[JX18] Zheng jun Jiang and W eixuan Xia. V olatilit y mo deling with

lev erage effect under Laplace errors. Journal of Time Se-

ries Ec onometrics, 10(1):20160019:1–20160019:28, Jan uary 2018.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2018.

10.issue-1/jtse-2016-0019/jtse-2016-0019.xml .

Ka w ak atsu:2023:SFR

[Ka w23] Hiro yuki Ka w ak atsu. Simple factor realized sto c hastic v olatilit y

mo dels. Journal of Time Series Ec onometrics, 15(1):79–110, Jan-

uary 2023. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928

(electronic). URL https://www.degruyter.com/document/doi/

10.1515/jtse-2021-0049/html .

Kok oszk a:2019:RA C

[KMSZ19] Piotr Kok oszk a, Hong Miao, Stilian Sto ev, and Ben Zheng.

Risk analysis of cum ulativ e in trada y return curv es. Journal

of Time Series Ec onometrics, 11(2):??, July 2019. CODEN

???? ISSN 2194-6507 (prin t), 1941-1928 (electronic). URL

https://www.degruyter.com/view/j/jtse.2019.11.issue-2/

jtse-2018-0011/jtse-2018-0011.xml .

Ko c k:2011:FUA

[Ko c11] Anders Bredahl Ko c k. F orecasting with univ ersal appro ximators

and a learning algorithm. Journal of Time Series Ec onometrics, 3

(3):3:1–3:32, Octob er 2011. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2011.3.issue-3/1941-1928.1084/1941-1928.1084.xml .

Kolios:2019:PBC

[Kol19] Bill Kolios. P olitical business cycles in Australia elections and

part y ideology

. Journal of Time Series Ec onometrics, 11(2):??,

July 2019. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928

(electronic). URL https://www.degruyter.com/view/j/jtse.

2019.11.issue-2/jtse-2017-0012/jtse-2017-0012.xml .

Korhonen:2021:BDR

[KP21] Mark o Korhonen and Mikk o Puhakk a. The b eha vior of di-

v orce rates: A smo oth transition regression approac h. Jour-

nal of Time Series Ec onometrics, 13(1):1–19, Jan uary 22, 2021.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2019-0018/html .

Kristensen:2009:A QN

[KR09] Dennis Kristensen and Anders Rah b ek. Asymptotics of the QMLE

for non-linear AR

CH mo dels. Journal of Time Series Ec onomet-

rics, 1(1):??, Jan uary 2009. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2009.1.1/jtse.2009.1.1.1001/jtse.2009.1.1.1001.

xml .

Knigh t:2011:SNR

[KS11] John Knigh t and Stephen Satc hell. Some new results for thresh-

old AR(1) mo dels. Journal of Time Series Ec onometrics, 3(2):1:1–

1:42, April 2011. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928

(electronic). URL http://www.degruyter.com/view/j/jtse.

2011.3.2/jtse.2011.3.2.1085/jtse.2011.3.2.1085.xml .

Khan:2017:AFB

[KSJ17] Naushad Mamo de Khan, Y uvra j Sunec her, and V andna Jo w aheer.

Analyzing the full BINMA time series pro cess using a robust GQL

approac h. Journal of Time Series Ec onometrics, 9(2):20150019:1–

20150019:12, July 2017. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2017.9.issue-2/jtse-2015-0019/jtse-2015-0019.xml .

Khan:2018:F OD

[KSJ18] Naushad Mamo de Khan, Y uvra j Sunec her, and V andna Jo w a-

heer. A flexible observ ation-driv en stationary biv ariate nega-

tiv e binomial INAR(1) with non-homogeneous lev els of o v er-

disp ersion. Journal of Time Series Ec onometrics, 10(2):

20160028:1–20160028:8, July 2018. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2018.10.issue-2/jtse-2016-0028/jtse-2016-

0028.xml.

Kurozumi:2015:TMS

[Kur15] Eiji Kurozumi. T esting for m ultiple structural c hanges with non-

homogeneous regressors. Journal of Time Series Ec onometrics, 7

(1):1–35, Jan uary 2015. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2015.7.issue-1/jtse-2012-0019/jtse-2012-0019.xml .

Larsson:2015:HCF

[Lar15] Rolf Larsson. Ho w close is a fractional pro cess to a random w alk

with drift? Journal of Time Series Ec onometrics, 7(2):217–234,

July 2015. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2015.

7.issue-2/jtse-2013-0032/jtse-2013-0032.xml .

Laurini:2013:HDC

[Lau13] M´ arcio P oletti Laurini. A h ybrid data cloning maxim um lik e-

liho o d estimator for sto c hastic v olatilit y mo dels. Journal of

Time Series Ec onometrics, 5(2):193–229, No v em b er 2013. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2013.5.issue-

2/jtse-2012-0025/jtse-2012-0025.xml .

Livio:2020:IPI

[LBN20] Tito L ´ ıvio, Marcelo Bourguignon, and F ernando Nascimen to.

INAR(1) pro cesses with inflated-parameter generalized p o w er se-

ries inno v ations. Journal of Time Series Ec onometrics, 12(2):??,

???? 2020. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928

(electronic). URL https://www.degruyter.com/document/doi/

10.1515/jtse-2019-0033/html .

Liu-Ev ans:2023:IEP

[LE23] Gareth Liu-Ev ans. Impro ving the estimation and predictions of

small time series mo dels. Journal of Time Series Ec onomet-

rics, 15(1):1–26, Jan uary 2023. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL https://www.degruyter.

com/document/doi/10.1515/jtse-2021-0051/html .

Lee:2019:NNM

[Lee19] Jin u Lee. A neural net w ork metho d for nonlinear time series anal-

ysis. Journal of Time Series Ec onometrics, 11(1):??, Jan uary

2019. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2019.

11.issue-1/jtse-2016-0011/jtse-2016-0011.xml.

Liu-Ev ans:2012:BJC

[LEP12] Gareth D. Liu-Ev ans and Garry D. A. Phillips. Bo ot-

strap, jac kknife and COLS: Bias and mean squared error

in estimation of autoregressiv e mo dels. Journal of Time

Series Ec onometrics, 4(2):1:1–1:33, No v em b er 2012. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2012.4.issue-

2/1941-1928.1122/1941-1928.1122.xml .

Lips:2017:DTS

[Lip17] Johannes Lips. Do they still matter? — Impact of fossil fuels

on electricit y prices in the ligh t of increased renew able gener-

ation. Journal of Time Series Ec onometrics, 9(2):20160018:1–

20160018:30, July 2017. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2017.9.issue-2/jtse-2016-0018/jtse-2016-0018.xml .

Li:2010:NSL

[LL10] Dong Li and Canh Le. Nonlinearit y and spatial lag dep endence:

T ests based on double-length regressions. Journal of Time Se-

ries Ec onometrics, 2(1):??, Jan uary 2010. CODEN ???? ISSN

2194-6507 (prin t), 1941-1928 (electronic). URL http://www.

degruyter.com/view/j/jtse.2010.2.1/jtse.2010.2.1.1039/

jtse.2010.2.1.1039.xml .

Lanne:2011:NAE

[LS11] Markku Lanne and P en tti Saikk onen. Noncausal autoregressions

for economic time series. Journal of Time Series Ec onometrics, 3

(3):2:1–2:32, Octob er 2011. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2011.3.issue-3/1941-1928.1080/1941-1928.1080.xml .

Lima:2010:TUR

[LX10] Luiz Renato Lima and Zhijie Xiao. T esting unit ro ot based on par-

tially adaptiv e estimation. Journal of Time Series Ec onometrics,

2(1):??, Jan uary 2010. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2010.2.1/jtse.2010.2.1.1038/jtse.2010.2.1.1038.

xml .

Luetk ep ohl:2011:F AI

[LX11] Helm ut Luetk ep ohl and F ang Xu. F orecasting ann ual inflation

with seasonal mon thly data: Using lev els v ersus logs of the un-

derlying price index. Journal of Time Series Ec onometrics, 3(1):

7:1–7:23, Jan uary 2011. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2011.3.1/jtse.2011.3.1.1094/jtse.2011.3.1.1094.

xml .

Lee:2013:TNN

[LXZ13] T ae-Hwy Lee, Zhou Xi, and Ru Zhang. T esting for neglected non-

linearit y using artificial neural net w orks with man y randomized

hidden unit activ ations. Journal of Time Series Ec onometrics, 5

(1):61–86, Ma y 2013. CODEN ???? ISSN 2194-6507 (prin t), 1941-

1928 (electronic). URL http://www.degruyter.com/view/j/

jtse.2013.5.issue-1/jtse-2012-0021/jtse-2012-0021.xml .

Mainassara:2022:ESM

[MA22a] Y acouba Boubacar Ma ¨ ınassara and Ab doulk arim Ilmi Amir. Es-

timating SP

ARMA mo dels with dep enden t error terms. Jour-

nal of Time Series Ec onometrics, 14(2):141–174, July 2022.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2021-0022/html .

Mainassara:2022:GFT

[MA22b] Y acouba Boubacar Ma ¨ ınassara and Ab doulk arim Ilmi Amir.

Go o dness-of-fit tests for SP

ARMA mo dels with dep enden t error

terms. Journal of Time Series Ec onometrics, 14(2):107–140, July

2022. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2022-0002/html .

Man:2010:EF G

[Man10] Kasing Man. Extended fractional Gaussian noise and simple

ARFIMA appro ximations. Journal of Time Series Ec onometrics,

2(1):??, Jan uary 2010. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2010.2.1/jtse.2010.2.1.1063/jtse.2010.2.1.1063.

xml .

Mansur:2024:CPI

[Man24] Alfan Mansur. Commo dit y price and Indonesian fiscal p ol-

icy: an SV

AR analysis with non-Gaussian errors. Jour-

nal of Time Series Ec onometrics, 16(1):29–66, Jan uary 2024.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2023-0037/html .

Marfatia:2021:MHP

[Mar21] Hardik A. Marfatia. Mo deling house price sync hronization across

the U.S. states and their time-v arying macro economic link ages.

Journal of Time Series Ec onometrics, 13(1):73–117, Jan uary 22,

2021. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2017-0014/html .

Miller:2010:NIL

[Mil10] J. Isaac Miller. A nonlinear IV lik eliho o d-based rank test for m ulti-

v ariate time series and long panels. Journal of Time Series Ec ono-

metrics, 2(1):??, Jan uary 2010. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2010.2.1/jtse.2010.2.1.1057/jtse.2010.

2.1.1057.xml .

Mallory:2012:TCP

[ML12] Mindy Mallory and Sergio H. Lence. T esting for coin tegra-

tion in the presence of mo ving a v erage errors. Journal of

Time Series Ec onometrics, 4(2):2:1–2:66, No v em b er 2012. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2012.4.issue-

2/1941-1928.1124/1941-1928.1124.xml .

McElro y:2014:OSE

[MM14] T uc k er S. McElro y and Agustin Mara v all. Optimal signal extrac-

tion with correlated comp onen ts. Journal of Time Series Ec ono-

metrics, 6(2):237–273, July 2014. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2014.6.issue-2/jtse-2013-0016/jtse-2013-

0016.xml .

Mon tes-Ro jas:2022:EIR

[MR22] Gabriel Mon tes-Ro jas. Estimating impulse-resp onse functions

for macro economic mo dels using directional quan tiles. Jour-

nal of Time Series Ec onometrics, 14(2):199–225, July 2022.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2021-0002/html.

P erron:2011:I IT

[PR11] Pierre P erron and Linxia Ren. On the irrelev ance of imp os-

sibilit y theorems: The case of the long-run v ariance. Jour-

nal of Time Series Ec onometrics, 3(3):1:1–1:34, Octob er 2011.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2011.3.issue-

3/1941-1928.1062/1941-1928.1062.xml .

Quinec he:2021:CA W

[Qui21] Ricardo Quinec he. Consumption, aggregate w ealth and exp ected

sto c k returns: An F CV AR approac h. Journal of Time Series

Ec onometrics, 13(1):21–42, Jan uary 22, 2021. CODEN ????

ISSN 2194-6507 (prin t), 1941-1928 (electronic). URL https://

www.degruyter.com/document/doi/10.1515/jtse-2020-0029/

html .

Reed:2010:PEG

[R W10] W. Rob ert Reed and Rac hel W ebb. The PCSE estimator is go o d

— just not as go o d as y ou think. Journal of Time Series Ec ono-

metrics, 2(1):??, Jan uary 2010. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL http://www.degruyter.

com/view/j/jtse.2010.2.1/jtse.2010.2.1.1032/jtse.2010.

2.1.1032.xml .

Sanha ji:2017:TNC

[San17] Bilel Sanha ji. T esting for nonlinearit y in conditional co v ari-

ances. Journal of Time Series Ec onometrics, 9(2):20160010:1–

20160010:22, July 2017. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2017.9.issue-2/jtse-2016-0010/jtse-2016-0010.xml .

Shang:2020:CHE

[Sha20] Han Lin Shang. A comparison of Hurst exp onen t estima-

tors in long-range dep enden t curv e time series. Journal of

Time Series Ec onometrics, 12(1):??, Jan uary 2020. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL https://www.degruyter.com/view/journals/jtse/12/1/

article-20190009.xml .

Simos:2012:EDC

[Sim12] Theo dore Simos. On the exact discretization of a con tin uous

time AR(1) mo del driv en b y either long memory or an tip er-

sisten t inno v ations: A fractional algebra approac h. Journal of

Time Series Ec onometrics, 4(2):5:1–5:24, No v em b er 2012. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2012.4.issue-

2/1941-1928.1145/1941-1928.1145.xml .

Singh:2016:IMC

[Sin16] T arlok Singh. In ternational mobilit y of capital in the United

States: robust evidence from time-series tests. Journal of

Time Series Ec onometrics, 8(2):193–249, July 2016. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2016.8.issue-

2/jtse-2014-0005/jtse-2014-0005.xml .

Sunec her:2019:MDB

[SKJ19] Y uvra j Sunec her, Naushad Mamo de Khan, and V andna Jo w a-

heer. Mo delling with disp ersed biv ariate mo ving a v erage pro-

cesses. Journal of Time Series Ec onometrics, 11(1):??, Jan uary

2019. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2019.

11.issue-1/jtse-2018-0009/jtse-2018-0009.xml .

Skrob oto v:2014:BCK

[Skr14] An ton Skrob oto v. Bias correction of KPSS test with structural

break for reducing of size distortion. Journal of Time Series

Ec onometrics, 6(1):33–61, Jan uary 2014. CODEN ???? ISSN

2194-6507 (prin t), 1941-1928 (electronic). URL http://www.

degruyter.com/view/j/jtse.2014.6.issue-1/jtse-2012-0031/

jtse-2012-0031.xml .

Skrob oto v:2018:TBI

[Skr18] An ton Skrob oto v. On trend breaks and initial condition

in unit ro ot testing. Journal of Time Series Ec onometrics,

10(1):20160014:1–20160014:14, Jan uary 2018. CODEN ????

ISSN 2194-6507 (prin t), 1941-1928 (electronic). URL http:

//www.degruyter.com/view/j/jtse.2018.10.issue-1/jtse-

2016-0014/jtse-2016-0014.xml .

Symeonides:2017:SCS

[SKT17] Sp yridon D. Symeonides, Yiannis Kara vias, and Elias Tza v alis.

Size corrected significance tests in seemingly unrelated regres-

sions with auto correlated errors. Journal of Time Series

Ec onometrics, 9(1):20150014:1–20150014:14, Jan uary 2017. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2017.9.issue-

1/jtse-2015-0014/jtse-2015-0014.xml .

Smith:2012:MBR

[Smi12] Aaron Smith. Mark o v breaks in regression mo dels. Journal

of Time Series Ec onometrics, 4(1):3:1–3:35, Ma y 2012. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2012.4.issue-

1/1941-1928.1111/1941-1928.1111.xml .

Sancetta:2009:FPV

[SN09] Alessio Sancetta and Arina Nik andro v a. F orecasting and pre-

quen tial v alidation for time v arying meta-elliptical distribu-

tions. Journal of Time Series Ec onometrics, 1(2):??, Decem b er

2009. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2009.

1.2/jtse.2009.1.2.1005/jtse.2009.1.2.1005.xml .

Sollis:2016:FRR

[Sol16] Rob ert Sollis. Fixed and recursiv e righ t-tailed Dic k ey-F uller

tests in the presence of a break under the n ull. Journal

of Time Series Ec onometrics, 8(1):1–19, Jan uary 2016. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2016.8.issue-

1/jtse-2013-0004/jtse-2013-0004.xml .

T a y anagi:2023:F AD

[TK23] T oshik azu T a y anagi and Eiji Kurozumi. In-fill asymptotic distri-

bution of the c hange p oin t estimator when estimating breaks one

at a time. Journal of Time Series Ec onometrics, 15(2):111–149,

July 2023. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928

(electronic). URL https://www.degruyter.com/document/doi/

10.1515/jtse-2022-0013/html .

T ripathi:2021:ERF

[TKI21] Manas T ripathi, Saurabh Kumar, and Sarv esh w ar Kumar Inani.

Exc hange rate forecasting using ensem ble mo deling for b etter p ol-

icy implications. Journal of Time Series Ec onometrics, 13(1):43–

71, Jan uary 22, 2021. CODEN ???? ISSN 2194-6507 (prin t), 1941-

1928 (electronic). URL https://www.degruyter.com/document/

doi/10.1515/jtse-2020-0013/html.

T rim bur:2017:SEN

[TM17] Thomas T rim bur and T uc k er McElro y . Signal extraction for non-

stationary time series with div erse sampling rules. Journal of Time

Series Ec onometrics, 9(1):20140026:1–20140026:37, Jan uary 2017.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2017.9.issue-

1/jtse-2014-0026/jtse-2014-0026.xml .

T aufem bac k:2022:R TM

[TTS22] Cleiton G. T aufem bac k, Victor T roster, and Muhammad Shah-

baz. A robust test for monotonicit y in asset returns. Jour-

nal of Time Series Ec onometrics, 14(1):1–24, Jan uary 2022.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2019-0068/html .

T ofoli:2019:D V C

[TZCP19] P aula V. T´ ofoli, Fl´ avio A. Ziegelmann, Osv aldo Candido, and P e-

dro L. V alls P ereira. Dynamic D -vine copula mo del with applica-

tions to v alue-at-risk (V aR). Journal of Time Series Ec onometrics,

11(2):??, July 2019. CODEN ???? ISSN 2194-6507 (prin t), 1941-

1928 (electronic). URL https://www.degruyter.com/view/

j/jtse.2019.11.issue-2/jtse-2017-0016/jtse-2017-0016.

xml .

V afiadis:2015:FVR

[V af15] Nik olaos V afiadis. F orecasting v olatilit y and the risk-return trade-

off: an application on the F ama-F renc h b enc hmark mark et return.

Journal of Time Series Ec onometrics, 7(2):181–216, July 2015.

CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2015.7.issue-

2/jtse-2012-0018/jtse-2012-0018.xml .

V en tosa-San taularia:2010:TDT

[VSGZ10] Daniel V en tosa-San taul` aria and Man uel G´ omez-Zald ´ ıv ar. T est-

ing for a deterministic trend when there is evidence of unit ro ot.

Journal of Time Series Ec onometrics, 2(2):3:1–3:24, Decem b er

2010. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL http://www.degruyter.com/view/j/jtse.2011.

2.2/jtse.2011.2.2.1013/jtse.2011.2.2.1013.xml.

W ang:2014:BPO

[W an14] Liqiong W ang. Bo otstrap p oin t optimal unit ro ot tests. Jour-

nal of Time Series Ec onometrics, 6(1):1, Jan uary 2014. CO-

DEN ???? ISSN 2194-6507 (prin t), 1941-1928 (electronic).

URL http://www.degruyter.com/view/j/jtse.2014.6.issue-

1/jtse-2013-0006/jtse-2013-0006.xml .

White:2011:CTT

[W G11] Halb ert White and Cliv e W. J. Granger. Consideration of trends

in time series. Journal of Time Series Ec onometrics, 3(1):2:1–2:40,

Jan uary 2011. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928

(electronic). URL http://www.degruyter.com/view/j/jtse.

2011.3.1/jtse.2011.3.1.1092/jtse.2011.3.1.1092.xml .

W ang:2011:EAP

[WH11] Shin-Huei W ang and Christian Hafner. Estimating auto correla-

tions in the presence of deterministic trends. Journal of Time

Series Ec onometrics, 3(2):4:1–4:25, April 2011. CODEN ????

ISSN 2194-6507 (prin t), 1941-1928 (electronic). URL http:/

/www.degruyter.com/view/j/jtse.2011.3.2/jtse.2011.3.2.

1022/jtse.2011.3.2.1022.xml .

W ang:2013:R TM

[WH13] Cindy Shin-Huei W ang and Cheng Hsiao. Real-time monitoring

test for realized v olatilit y . Journal of Time Series Ec onometrics, 5

(1):1–24, Ma y 2013. CODEN ???? ISSN 2194-6507 (prin t), 1941-

1928 (electronic). URL http://www.degruyter.com/view/j/

jtse.2013.5.issue-1/jtse-2012-0014/jtse-2012-0014.xml .

Wildi:2016:OR T

[WM16] Marc Wildi and T uc k er McElro y . Optimal real-time filters for lin-

ear prediction problems. Journal of Time Series Ec onometrics, 8

(2):155–192, July 2016. CODEN ???? ISSN 2194-6507 (prin t),

1941-1928 (electronic). URL http://www.degruyter.com/view/

j/jtse.2016.8.issue-2/jtse-2014-0019/jtse-2014-0019.xml .

W eiss:2020:CMA

[WSAF20] Christian W eiß, Luk as Sc herer, Boris Aleksandro v, and Mar-

tin F eld. Chec king mo del adequacy for coun t time series b y

using P earson residuals. Journal of Time Series Ec onomet-

rics, 12(1):??, Jan uary 2020. CODEN ???? ISSN 2194-6507

(prin t), 1941-1928 (electronic). URL https://www.degruyter.

com/view/journals/jtse/12/1/article-20180018.xml.

Xu:2024:QML

[Xu24] Y ongdeng Xu. Quasi maxim um lik eliho o d estimation of v ector

m ultiplicativ e error mo del using the ECCC-GAR

CH represen ta-

tion. Journal of Time Series Ec onometrics, 16(1):1–27, Jan uary

2024. CODEN ???? ISSN 2194-6507 (prin t), 1941-1928 (elec-

tronic). URL https://www.degruyter.com/document/doi/10.

1515/jtse-2022-0018/html.