Econometric Theory Volume 18 Number 1

Date 01-Feb-02

Articles V Kazakevicius R Leipus
On Stationarity in the ARCH(infinity) Model

M Carrasco X Chen
Mixing and Moment Properties of Various GARCH and Stochastic
Volatility Models

M Schafgans V Zinde-Walsh
On Intercept Estimation in the Sample Selection Model

C-F Chung
Sample Means, Sample Autocovariances, and Linear Regression of
Stationary Multivariate Long Memory Processes

S Lahiri
On the Jackknife-After-Bootstrap Method for Dependent Data and Its
Consistency Properties

J Nicolau
Stationary Processes That Look Like Random Walks: The Bounded
Random Walk Process in Discrete and Continuous Time

Q Wang Y Lin C Gulati
THE INVARIANCE PRINCIPLE FOR LINEAR PROCESSES WITH
APPLICATIONS

J Hahn
OPTIMAL INFERENCE WITH MANY INSTRUMENTS

Z Cai
REGRESSION QUANTILES FOR TIME SERIES

Prob]ems R Farebrother
LS and BLUE Are Algebraically Identical

H Neudecker
A Particular Symmetric Idempotent Matrix

Corrigendum G Dhaena '
Correction to Solution to Problem 00.1.1'

Sunday, May 26, 2002

17

40

51

79

99

119

140

169

193

193

193

Page 1 of 1



