Econometric Theory Volume 18 Number 6
Date 01-Dec-02

Articles C Hurvich P Soulier
Testing for Long Memory in Volatility 1291

M Jansson N Haldrup
Regression Theory for Nearly Cointegrated Time Series 1309

J Breitung C Trenkler
On the Properties of Some Tests for Common Stochastic Trends 1336

N Kiefer T Vogelsang
Heteroskedasticity-Autocorrelation Robust Testing Using Bandwidth 1350
Equal to Sample Size

S Gongalves H White
The Bootstrap of the Mean for Dependent Heterogeneous Arrays 1367

H Moon F Schorfheide
Minimum Distance Estimation of Nonstationary Time Series Models 1385

L Yang R Tschernig
Non- and Semiparametric Identification of Seasonal Nonlinear 1408
Autoregression Models

M Jansson
Consistent Covariance Matrix Estimation for Linear Processes 1449
Solutions G Dhaene _
Minimax Median 1461
Problems S Anatolyev
Autoregression and Redundent Instruments 1461
G Trenkler
Oblique Projector 1461
Solutions S Sapara . S
Identification of Parameters in Two Competing Risk Models 1463
Corrigendum . _
Correction to the Solution to Problem 01.4.1 1466

Tuesday, October 08, 2002 Page 1 of 1



