Econometric Theory Volume 21 Number 5

Date 01-Oct-05

Articles

Problems

Monday, October 10, 2005

T Juhl Z Xiao
Partially Linear Models with Unit Roots

G Cavaliere
Limited Time Series with a Unit Root

D Kristensen A Rahbek
Asymptotics of the QMLE for a Class of ARCH(q) Models

B Rossi
Optimal Tests for Nested Model Selection with Underlying Parameter
Instability

V Corradi N Swanson
A Test for Comparing Multiple Misspecified Conditional Interval Models

QLi JZhou
The Uniqueness of Cross-Validation Selected Smoothing Parameters in
Kernel Estimation of Nonparametric Models

J Wooldridge
Violating Ignorability of Treatment by Controlling for Too Many Factors

877

907

946

962

991

1017

1026

Page 1 of 1



