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Observations", Proceedings of the 1977 Department of Energy Statistical Symposium,
(D.A. Gardiner and T. Truett, eds.), Oak Ridge National Laboratory (1978), 54-64.

(with C. Hsiao) "Efficient Estimation of a Dynamic Error-Shock Model", International
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(with C.E. Sarndal) "Asymptotic Properties of the Generalized Regression
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Vol. III (D.R. Brillinger and P.R. Krishnaiah, eds.), Elsevier Science Publishers BV
(1983), 343-368.

"Multiple Time Series Analysis of Irregularly Spaced Data", Time Series Analysis of
Irregularly Observed Data (E. Parzen, ed.), Lecture Notes in Statistics, Vol. 25, Springer-
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Forecasting of Economic Structural Change (P. Hackl, ed.), Springer-Verlag (1989), 253-
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"Hypothesis Testing in Semiparametric and Nonparametric Models for Econometric
Time Series", Review of Economic Studies, 56 (1989), 511-534.

"Testing for Strong Serial Correlation and Dynamic Conditional Heteroskedasticity in
Multiple Regression", Journal of Econometrics, 47 (1991), 67-84. Reprinted in Time
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(2003), 175-190.

"Nonparametric Function Estimation for Long-Memory Time Series", Nonparametric
and Semiparametric Methods in Econometrics and Statistics (W. Barnett, J. Powell and
G. Tauchen, eds.), Cambridge University Press (1991), 437-457.

"Applications of Semiparametric Modelling in Economics", Revista Espanola de
Economia, 8 (1991), 53-60.
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Econometrica, 59 (1991), 755-786.

(with Bing Cheng) "Density Estimation in Strongly Dependent Non-Linear Time
Series", Statistica Sinica, 1 (1991), 335-359.

"Consistent Nonparametric Entropy-Based Testing", Review of Economic Studies, 58
(1991), 437-453.

"Automatic Frequency-Domain Inference on Semiparametric and Nonparametric
Models", Econometrica, 59 (1991), 1329-1363.

(with M.A. Delgado) "Nonparametric and Semiparametric Methods for Economic
Research", Journal of Economic Surveys, 6 (1992), 201-249. Reprinted in Surveys in
Econometrics (L. Oxley, D.A.R. George, C.J. Roberts and S. Sayers, eds.), Basil
Blackwell, 1994, 350-396.

"Semiparametric Methods for Time Series", New Directions in Time Series
Analysis, Part [ (D. Brillinger, et al. eds.), Springer-Verlag (1992), 315-326.

"Highly Insignificant F-ratios", Econometrica, 61 (1993), 687-696.

"Continuous-time Models in Econometrics: Closed and Open Systems, Stocks and
Flows", Models, Methods and Applications of Econometrics (P. Phillips ed.), Basil
Blackwell (1993), 71-90.

"Nonparametric Time Series with Long Range Dependence", Invited Paper, 49th Session
of the International Statistical Institute, Bulletin of the International Statistical Institute,
Book 1 (1993), 315-325.

"The Estimation of Transformation Models", International Statistical Review, 61 (1993),
465-475.

"Time Series with Strong Dependence", Invited Paper, 1990 World Congress of The
Econometric Society, Advances in Econometrics: Sixth World Congress, Volume 1 (C.A.
Sims, ed.), Cambridge University Press (1994), 47-96.

"Semiparametric Analysis of Long Memory Time Series", Annals of Statistics, 22
(1994), 515-539.

(with M.A. Delgado) "New Methods for the Analysis of Long Memory Time Series:
Application to Spanish Inflation", Journal of Forecasting, 13 (1994), 97-107.

"Rates of Convergence and Optimal Spectral Bandwidth for Long Range Dependence",
Probability Theory and Related Fields, 99 (1994), 443-473.
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(with Bing Cheng) "Semiparametric Estimation from Time Series with Long Range
Dependence", Journal of Econometrics, 64 (1994), 335-353.

"Memorial Article: E.J. Hannan, 1921-1994", Journal of Time Series Analysis, 15
(1994), 563-576. Reprinted in Athens Conference on Applied Probability and Time
Series Analysis. Volume II: Time Series Analysis. In Memory of E.J. Hannan,
(P.M. Robinson and M. Rosenblatt, eds.), Lecture Notes in Statistics Volume 115,
Springer-Verlag (1996), 1-13. Shortened version in Applications of Time Series in
Astronomy and Meteorology (T. Subba Rao, M.B. Priestley and O. Lessi, eds.),
Chapman-Hall (1997), xvii-xxiii.

"Efficient Tests of Nonstationary Hypotheses", Journal of the American Statistical
Association, 89 (1994), 1420-1437. Reprinted in Time Series With Long Memory (P.M.
Robinson, ed.), Oxford University Press, Oxford (2003), 214-250.

"A Class of Estimators for the Mean of a Finite Population Using Auxiliary
Information", Sankhya, 56 (1994), 389-399.

(with C.A.P. Pinkse) "Pooling Nonparametric Estimates of Regression Functions with
Similar Shape", Statistical Methods of Econometrics and Quantitative Economics: Essays
in Honour of C.R. Rao (G. Maddala, P. Phillips and T. Srinivasan, eds.), Blackwell
(1995), 172-197.

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

"Nearest Neighbour Estimation of Semiparametric Regression Models", Journal
of Nonparametric Statistics, 5 (1995), 33-41.

"The Normal Approximation for Semiparametric Averaged Derivatives", Econometrica,
63 (1995), 667-680.

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

"Log-Periodogram Regression of Time Series with Long Range Dependence", Annals of
Statistics, 23 (1995), 1048-1072.

"Gaussian Semiparametric Estimation of Long Range Dependence", Annals of Statistics,
23 (1995), 1630-1661. Reprinted in Recent Developments in Time Series (R. Newbold
and S.J. Leybourne, eds.). The International Library of Critical Writings in Econometrics,
Edward Elgar, and in Time Series With Long Memory (P.M. Robinson, ed.), Oxford
University Press, Oxford, 2003, 138-174.

(with F.J. Hidalgo) "Testing for Structural Change in a Long Memory Environment",
Journal of Econometrics 70 (1996), 159-174.
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(with M.A. Delgado) "Optimal Spectral Bandwidth for Long Memory", Statistica Sinica
6 (1996), 97-112.

(with D.K.C. Lee) "Semiparametric Exploration of Long Memory in Stock
Prices", Journal of Statistical Planning and Inference, 50 (1996), 155-174.

(with P.J. Thomson) "Estimation of Second-Order Properties from Jittered Time Series",
Annals of the Institute of Statistical Mathematics, 48 (1996), 29-48.

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

(with M. Rosenblatt, ed.) Athens Conference on Applied Probability and Time Series
Analysis. Volume II: Time Series Analysis. In Memory of E.J. Hannan. Lecture Notes
in Statistics Volume 115, Springer-Verlag (1996).

(with M. Henry) "Bandwidth Choice in Gaussian Semiparametric Estimation of Long
Range Dependence", Athens Conference on Applied Probability and Time Series
Analysis. Volume II: Time Series Analysis. In Memory of E.J.Hannan, (P.M. Robinson
and M. Rosenblatt, eds.) Lecture Notes in Statistics Volume 115, Springer-Verlag
(1996), 220-232.

(with M.A. Delgado) "Optimal Spectral Kernel for Long-range Dependent Time
Series", Statistics and Probability Letters, 30 (1996), 37-43.

(with L. Giraitis and A. Samarov) "Rate Optimal Semiparametric Estimation of the
Memory Parameter of Gaussian Time Series with Long Range Dependence", Journal of
Time Series Analysis, 18 (1997), 49-60.

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

(with C. Velasco) "Autocorrelation-Robust Inference", Handbook of Statistics, Volume
15 (G.S. Maddala and C.R. Rao, eds.), Elsevier Science Publishers BV (1997), 267-298.

(with L. Gil-Alana) "Testing of Unit Root and Other Nonstationary Hypotheses in
Macroeconomic Time Series", Journal of Econometrics, 80 (1997), 241-268.

(with F.J. Hidalgo) "Time Series Regression with Long Range Dependence", Annals of
Statistics, 25 (1997), 77-104. Reprinted in Time Series With Long Memory (P.M.
Robinson, ed.), Oxford University Press, Oxford (2003), 305-333.

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

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

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

(117) (with L. Lobato) “A Nonparametric Test for [(0)”, Review of Economic Studies, 65
(1998), 475-495. Reprinted in Recent Developments in Time Series (R. Newbold and S.J.
Leybourne, eds.). The International Library of Critical Writings in Econometrics, Edward
Elgar.

(118) (with J. Arteche) "Seasonal and Cyclic Long Memory", Asymptotics, Nonparametrics
and Time Series: A Tribute to Madan Lal Puri (S. Ghosh, ed.), Marcel Dekker (1999),
115-145.

(119) (with L. Giraitis and D. Surgailis) "Variance-type Estimation of Long Memory",
Stochastic Processes and their Applications, 29 (1999), 1-24.

(120) (with M. Henry) "Long and Short Memory Conditional Heteroskedasticity in Estimating
the Memory Parameter of Levels", Econometric Theory, 15 (1999), 299-336.

(121) (with D. Marinucci) "Alternative Forms of Fractional Brownian Motion", Journal of
Statistical Planning and Inference, 80 (1999). 111-122.

(122) (with J. Arteche) "Semiparametric Inference in Seasonal and Cyclic Long Memory
Processes", Journal of Time Series Analysis, 21 (2000), 1-25.

(123) (with D. Marinucci) “Weak Convergence of Multivariate Fractional Processes",
Stochastic Processes and their Applications, 86 (2000), 103- 120.

(124) (with L. Giraitis and A. Samarov) “Adaptive Rate-Optimal Estimation of the
Memory Parameter”, Journal of Multivariate Analysis, 72 (2000), 183-207.

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

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

(127) (with L. Giraitis and D. Surgailis) “A Model for Long Memory Conditional
Heteroscedasticity”, Annals of Applied Probability, 10 (2000), 1002-1024.

(128) (with D. Marinucci) “The Averaged Periodogram for Nonstationary Vector Time Series”,
Statistical Inference for Stochastic Processes, 3 (2000), 149-160.
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(129) (with Y. Nishiyama) “Studentization in Edgeworth Expansions for Estimates of
Semiparametric Index Models”, Nonlinear Statistical Modeling (Festschrift for Takeshi
Amemiya) (C. Hsiao, K. Morimune and J. Powell, eds.), Cambridge University Press
(2001), 197-240.

(130) “The Memory of Stochastic Volatility Models”, Journal of Econometrics, 101 (2001),
195-218.

(131) (with X. Chen and O. Linton) “The Estimation of Conditional Densities”, Asymptotics in
Statistics and Probability (M.L. Puri, ed.), VSP International Science Publishers, The
Netherlands (2001), 71-84.

(132) (with L. Gil-Alana) “Testing of Seasonal Fractional Integration in UK and Japanese
Consumption and Income”, Journal of Applied Econometrics, 16 (2001), 95-114.

(133) “Long Range Dependence”, Encyclopaedia of Environmetrics (2001).
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