Econometric Theory

Date 01-Oct-98

Volume 14 Number 5

Articles

Miscellanea

Book Reviews

Problems

Solutions

Friday, July 30, 1999

P Marsh
Saddlepoint Approximations for Noncentral Quadratic Forms

PPerron SNg
An Autoregressive Spectral Density Estimator at Frequency Zero for
Nonstationary Tests

Y Fan
Goodness-of-Fit Tests Based on Kernel Density Estimators with Fixed
Smoothing Parameters

M Karanasos

539

560

604

A New Method for Obtaining the Autocovariance of an ARMA Model: An 622

Exact Form Solution
M Liu
Asymptotics of Nonstationary Fractional Integrated Series

J Bai
A Note on Spurious Break

T Andersen
"The Econometric of Financial Markets", by John Y. Campbell, Andrew
W. Lo, and A. Graig MacKinlay

H White
A Useful Result for Lipschitz Functions of Miximgales

B Baltagi
Within Two Way |s Equivalent to Two Withins One Way

P Rodrigues
Contrast of the Asymptotic Properties of Least Squares Estimates in
Symmetric Seasonal Processes

SSapra
Further Examples of Accelerated time Regression Models That Are Not
Proportional Hazard Models

F Vahid
A Property of the Companion Matrix of a Reduced Rank VAR

JMachado JMcCrorie J Penzer
Estiamtion of Time-Series Regressions with Autoregressive Disturbances
and Missing Observations

JKim
The Relationship Between Forward and Backward Representations of the
Stationary VAR Models

641

663

671

687

687

687

688

688

689

691

Page 1 of 2



Solutions J Graffelman SPuntanen G Styan
A Fundamental Matrix Result on Scaling in Multivariate Analysis 693

SPuntanen G Styan G Subak-Sharpe
M ahalanobis Distance for Multinomial Data 695

Friday, July 30, 1999 Page 2 of 2



