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Physica-Verlag (1982), 322-334.
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"On a Model for a Time Series of Cross-Sedipissays in Time Series and Allied
Processes, Journal of Applied Probability, 23A @9813-125.

"Nonparametric Methods in Specification", Teonomic Journal, Supplement, 96
(1986), 134-144.
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(75)

(76)

(77)

(78)

(79)

(80)

(81)

(82)

(83)

(84)

(85)

(86)

(87)

(88)
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Robinson and M. Rosenblatt, eds.), Lecture Nate&tatistics Volume 115, Springer-
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and Meteorology (T. Subba Rao, M.B. Priestley andl€3si, eds.), Chapman-Hall
(1997), xvii-xxiii.

"Efficient Tests of Nonstationary Hypothesekjurnal of the American Statistical
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"A Class of Estimators for the Mean of a f@rifPopulation Using Auxiliary
Information”, Sankhya, 56 (1994), 389-399.

(with C.A.P. Pinkse) "Pooling Nonparametrgtifhates of Regression Functions with
Similar Shape", Statistical Methods of Econometaind Quantitative Economics: Essays
in Honour of C.R. Rao (G. Maddala, P. Phillips 8ndrinivasan, eds.), Blackwell
(1995), 172-197.

"The Approximate Distribution of NonparametRegression Estimates”, Statistics and
Probability Letters, 23 (1995), 193-201.

"Nearest Neighbour Estimation of Semiparam@&egression Models", Journal
of Nonparametric Statistics, 5 (1995), 33-41.

"The Normal Approximation for Semiparameticeraged Derivatives", Econometrica,

63 (1995), 667-680.

"An Invariance Property of Optimal SpectrahBwidths", Statistics and Probability
Letters, 24 (1995), 345-346.

"Log-Periodogram Regression of Time Serief\wing Range Dependence”, Annals of
Statistics, 23 (1995), 1048-1072.

"Gaussian Semiparametric Estimation of LongdeaDependence”, Annals of Statistics,
23 (1995), 1630-1661. Reprinted_in Recent Develogamm Time Series (R. Newbold
and S.J. Leybourne, eds.). The International LibohiCritical Writings in Econometrics,
Edward Elgar, and in Time Series With Long Memd?yM. Robinson, ed.), Oxford
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(with F.J. Hidalgo) "Testing for Structurah&hge in a Long Memory Environment”,
Journal of Econometrics 70 (1996), 159-174.
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(with M.A. Delgado) "Optimal Spectral Bandith for Long Memory", Statistica Sinica
6 (1996), 97-112.

(with D.K.C. Lee) "Semiparametric ExploratiohLong Memory in Stock
Prices", _Journal of Statistical Planning and fefiee, 50 (1996), 155-174.

(with P.J. Thomson) "Estimation of Second-€réroperties from Jittered Time Series",
Annals of the Institute of Statistical Mathemati¢8,(1996), 29-48.

(with I. Lobato) "Averaged Periodogram Egtran of Long Memory", Journal
of Econometrics, 73 (1996), 303-324.

(with M. Rosenblatt, ed.) Athens Conferensédpplied Probability and Time Series
Analysis. Volume ll: Time Series Analysis. In Mery of E.J. Hannan. Lecture Notes
in Statistics Volume 115, Springer-Verlag (1996).

(with M. Henry) "Bandwidth Choice in Gaussi@emiparametric Estimation of Long
Range Dependence”, Athens Conference on AppliedaPility and Time Series
Analysis. Volume Il: Time Series Analysis. In Memg of E.J.Hannan, (P.M. Robinson
and M. Rosenblatt, eds.) Lecture Notes in Staistfolume 115, Springer-Verlag
(1996), 220-232.

(with M.A. Delgado) "Optimal Spectral Kerrfel Long-range Dependent Time Series”,
Statistics and Probability Letters, 30 (1996), 37-4

(with L. Giraitis and A. Samarov) "Rate O@pél Semiparametric Estimation of the
Memory Parameter of Gaussian Time Series with LRagge Dependence”, Journal of
Time Series Analysis, 18 (1997), 49-60.

(with P. Zaffaroni) "Modelling Nonlinearignd Long Memory in Time Series",
Nonlinear Dynamics and Time Series, (C.D. Cutlaf BiilT. Kaplan, eds.) Fields Institute
Communications, 11 (1997), 161-170.

(with C. Velasco) "Autocorrelation-Robustdrénce”, Handbook of Statistics, Volume
15 (G.S. Maddala and C.R. Rao, eds.), ElseviemSei€ublishers BV (1997), 267-298.

(with L. Gil-Alana) "Testing of Unit Root drOther Nonstationary Hypotheses in
Macroeconomic Time Series", Journal of EconometB86s(1997), 241-268.

(with F.J. Hidalgo) "Time Series Regressith Long Range Dependence”, Annals of
Statistics, 25 (1997), 77-104. Reprinted in TimeeeWith Long Memory (P.M.
Robinson, ed.), Oxford University Press, OxfordQ2)0 305-333.

"Large-sample Inference for Nonparametricri@egjon with Dependent Errors”, Annals
of Statistics, 28 (1997), 2054-2083.
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(114) (with P. Zaffaroni) “Nonlinear Time Seriestiviong Memory: A Model for Stochastic
Volatility”, Journal of Statistical Planning andfémence, 68 (1998), 359-371.

(115) “Inference-Without-Smoothing in the PreseatBlonparametric Autocorrelation”,
Econometrica, 66 (1998), 1163-1182.

(116) Comment on “Real and Spurious Long MemorypBriles of Stock Market Data” by I.G.
Lobato and N.E. Savin, Journal of Business and &won Statistics, 16 (1998), 261-283.

(117) (with I. Lobato) “A Nonparametric Test f@0)”, Review of Economic Studies, 65
(1998), 475-495. Reprinted in Recent Developmeni&me Series (R. Newbold and S.J.
Leybourne, eds.). The International Library of {Cat Writings in Econometrics, Edward
Elgar.

(118) (with J. Arteche) "Seasonal and Cyclic Ldvemory”, Asymptotics, Nonparametrics
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(119) (with L. Giraitis and D. Surgailis) "Variantgpe Estimation of Long Memory",
Stochastic Processes and their Applications, 299 9-24.

(120) (with M. Henry) "Long and Short Memory Conditiortdéteroskedasticity in Estimating
the Memory Parameter of Levels", Econometric ThedBy(1999), 299-336.

(121) (with D. Marinucci) "Alternative Forms of Frt@onal Brownian Motion", Journal of
Statistical Planning and Inference, 80 (1999). 122-
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Processes”, Journal of Time Series Analysis, 20qRa-25.
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Stochastic Processes and their Applications, 86QRA.03- 120.

(124) (with L. Giraitis and A. Samarov) “Adaptive Ratgtinal Estimation of the
Memory Parameter”, Journal of Multivariate Anadysi2 (2000), 183-207.

(125) (with Y. Nishiyama) “Edgeworth Expansions for Sparametric Averaged
Derivatives”, Econometrica, 68 (2000), 931-979.

(126) (with C. Velasco) “Whittle Pseudo-Maximum Likelibd Estimation for Nonstationary
Time Series”, Journal of the American Statisticabéciation, 95 (2000), 1229-1243.

(127) (with L. Giraitis and D. Surgailis) “A Model for g Memory Conditional
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Statistical Inference for Stochastic Processe208(), 149-160.
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