A Complete Bibliograph y of the Journal of

Time Series A nalysis

Nelson H. F. Beeb e

Univ ersit y of Utah

Departmen t of Mathematics, 110 LCB

155 S 1400 E RM 233

Salt Lak e Cit y , UT 84112-0090

USA

T el: +1 801 581 5254

F AX: +1 801 581 4148

E-mail: beebe@math.utah.edu, beebe@acm.org,

beebe@computer.org (In ternet)

WWW URL: https://www.math.utah.edu/~beebe/

28 Ma y 2024

V ersion 1.11

Title w ord cross-reference

(0, 1) [AD23]. (INAR(p)) [JGY91]. (SINAR(p)) [KT11]. 2 [ZM01]. 2 × 2

[ZC19b]. $36.99 [Hal14]. $71.46 [Om b13]. α

[CT06b, GGSW20, GSTW20, LDH19]. AR(1) [AB86, AF91, HW95b, HCH00,

HB05, KLM16, Lim92, Log04, PZC14, P et86, PPS14, SS96b, W ei85, Zie99].

AR(2) [MA93]. AR(p) [KS08a, ZL12b]. AR

CH(1) [Aud05]. AR

CH(∞)

[HP17]. AR

CH(p) [KS08a]. AR

CH(q ) [WSS04, CPR18]. ARIMA(p, 1, q )

[MN95]. ARIMA(p, d, q ) [Rei94]. ARMA(1, 1) [Ok e98]. ARMA(p, q )

[Bar87, Che06, RB13]. b [HV08, HI15, IL

T14]. β [LDH19]. Bl(p, 0, p, 1)

[SR91]. Cogarc h(p, q ) [IMR18]. Ear(p) [BM91]. F [WS20]. I(0) [KLN04b].

I(1) [CL97, KLN04b, WR08]. I(2) [NV96]. INAR(1)

[A O A87, AK10, BS15a, DO04, PK13]. INAR(p)

[D VW08, RN12, SO05, ZWZ11]. ∞ [NN21]. k [Pro03, W

CG98]. L [BCT15].

L p

[LXT20]. l

1

[BCK23]. M

[AD99, A

C18, Ber07, CN86, Giu17, HT86, LPS23, LLG09, SL04b]. NEAR(2)

1

[P er04]. NLAR(p) [ZW08]. p [CWDL97, Hog19, KT11, LPS23, ZBD06]. q

[HK14, NB83]. R [BCT15]. R

2

[Bha93]. S [Sib01]. S αS [CH15]. T

[W es19a, KT16, MMO

V24, SBS23, TCCG19]. U [VP12]. U

p

[Dah85].

V ARMA(p, q ) [WJM11]. X

t

= A

t

X

t−1

+ ϵ

t

[P ou88]. Z [XZ22].

* [A

T86].

’-Approac h [Hog19]. -Conditioned [NB83]. -dep endence [HK14].

-div ergence [CT06b]. -Estimates [CN86]. -Estimation

[Ber07, Giu17, SL04b, Sib01, LLG09]. -estimator [LPS23]. -Estimators

[AD99, A

C18]. -F actor [W

CG98]. -Order [KT11]. -out [Pro03]. -P enalized

[BCK23]. -Smo othing [HT86]. -Stable [GGSW20, GSTW20]. -Statistic

[Dah85]. -Statistics [BCT15, VP12]. -v alued [AD23, XZ22].

/1 [DS91].

0 [Aue22]. 0172 [Cao19]. 0172-7397 [Cao19].

1 [McL17, P ou17, Wil16]. 1-4822-1959-X [P ou17]. 10.1111 [KPT21].

10.1111/jtsa.12460 [KPT21]. 11 [Pfe94].

2 [Lat17, Om b13, Rao16b]. 2007 [Ano07]. 2021 [T a y22a]. 2022 [T a y23c].

2023 [T a y24b]. 24.99£ [Kar16]. 2nd [Bos09, Bos16, Che09, Lu18].

35th [NH19].

4 [Hal14]. 40 [KPT21].

5 [McC15, W an21]. 531 [Rao14]. 5th [Wil16].

6 [Bos16, Cha16a, Kil18, Leo13, P ou16]. 60.00£ [Kar16].

7 [Nea13, T ur18]. 7397 [Cao19].

8 [Rao17].

978 [Aue22, Bos16, Cha16a, Hal14, Kil18, Lat17, Leo13, McC15, McL17,

Nea13, Om b13, P ou16, Rao16b, Rao17, T ur18, W an21, Wil16].

978-0-12-803768-3 [Rao16a]. 978-0-19-968366-6 [Cha16a].

978-0-19-969560-7 [Nea13]. 978-0-367-22109-6 [Nun20].

978-0-4716-8717-7 [T ur18]. 978-0-521-17561-6 [Leo13].

978-0-691-16627-8 [Ne ˇ s16]. 978-1-107-09733-9 [Kar16].

978-1-107-48250-0 [Kar16]. 978-1-107-63002-4 [Hal14].

978-1-118-32655-8 [Rao17]. 978-1-118-67502-1 [Wil16].

978-1-118-74495-6 [Bos16]. 978-1-118-74511-3 [Bos16].

978-1-118-74515-1 [Bos16]. 978-1-119-11518-2 [Rao16b].

978-1-138-30386-7 [Y ao20]. 978-1-4200-9460-2 [Om b13].

978-1-42001-006-0 [Qui15]. 978-1-4398-4940-8 [Zha13].

978-1-4398-7651-0 [Aue22]. 978-1-466-51084-5 [W an21].

978-1-4665-0225-3 [Rao14]. 978-1-4665-7773-2 [Lat17].

978-1-4665-8322-1 [Mcn15]. 978-1-4822-2500-6 [P ou16].

978-1-4822-5383-2 [Lu18]. 978-1-4987-3422-6 [Kil18].

978-1-58488-176-6 [Qui15]. 978-1-58488-650-1 [McL17].

978-3-642-31741-5 [McC15]. 978-3-642-35511-0 [T er14].

978-3-642-35512-7 [T er14].

abrupt [LK98]. Absolute [ZZL20, Li12b, WD10]. absolutely [DS04].

Academic [Rao16a]. Academ y [Ano94]. access [Ano20g]. accoun t

[KH04a]. Accoun ting [HN80, Kil98]. Accum ulated [Kab87, LB11].

Accuracy [Gor81]. Accurate [ZP20b]. Ac kno wledgemen t [HB94a].

Acron yms [Gra82]. Adaptiv e

[A C18, B ¨ uh96, DP10, FL00, Hid92, R

T17c, XHN17, FK99, Ma y22, Sc h98].

Additiv e

[BT06, Kab94, Whi85, mWK96, Zha24, AHT13, PR03, V og99, YHN99].

Adequacy [A

Y96]. Adjacen t [HQ89]. Adjusted [New80, Pfe94].

Adjusting [MO02]. Adjustmen t [Ak a80, Ish84, JS24, MP87, PD02, SS01,

Jan05b, KH04a, Kil11, PR09, Ro d13, SL00, Sol04]. ADL [LL10].

Admissibilit y [Hal94b]. Adv anced [Rao05]. Adv ances [WH19].

adv an tages [PS07]. Affected [MP84]. affine [PF21]. affine-transformed

[PF21]. Against [BK03, HIP87, KS05, LKB15, Mar20, RB92, T a y03, AN08,

AES06, BP12, DK13, Hid07, Kap05, Xia01]. aggregate [TW02].

Aggregated [CZ19, GM15]. Aggregates [PV98]. Aggregating [BC97].

Aggregation [dBCR

T19, Elt94, Eng84, HN93, HV99, K O V94, MW16, O

V04,

SF11, Sou07, SW86b, TC05b, A

VF98, BS02, Has13, PPS14, Sbr11, Zaf07].

Ahead [T on82, K

GY18]. AIC [Fin85, HB90, Qui88, W an93a]. air [LZZ22].

Ak aik e [De 98b, HH93a, HT93, Ioa11, Ma ¨ ı12, WL98]. Ak aik e-T yp e

[HH93a]. Alan [Kil18]. Alarm [BHL90]. Alexander [Ne ˇ s16, Zha13].

Alexandre [P ou17]. Alfredo [P ou17]. algebra [ZM06]. Algorithm

[BC95, FRR17, IJ99, KT94b, KS08b, KT01, LL95, MS07, MB97, PBT00,

Rig92, SS82, CF24, Cra03, FK99, JN14, Kil98, KM04, Mau02, SBS23].

Algorithms

[A C93, De 91, Gae00, Hua90a, Zho92, BP11, CGM08, EMNR09, UT12].

Almost [DM96, DD15, GL21, DH13, Len16, LL06, Kar16]. Alternativ e

[Car85, PF95, ZG88, Kap05, PW05, Xia01]. Alternativ es

[BK03, Mar20, RB92, AN08, DK13]. Am biguities [Fin84]. Amplitude

[Has82, TM93]. Amplitude-Mo dulated [TM93]. Anal [Ano21a, F ei20].

analogue [Hid07, SP12]. Analysis

[BC95, Bos16, Car85, Ca v14a, Cha95, CK22, Dah83, FT85, F ei20, F ra05,

FM04, Gab88, GCK99, Gra82, GSO

+

17, HHP84, HN80, KPT21, KKJ18,

Kil18, Kra16, LL92, Led90, LB11, L

T95, LO16, MT94a, MT94b, MMNT20,

NBQ16, Nun20, Oza82, PZ04, PW89, P os20, P ou88, P ou17, Pri80, Pri96,

Rao10c, Rig92, Rig96, Sto87, Sto90, TK93, T er85, TM93, Tsa88, TW89,

VWR87, W al87b, Wil16, Y ak87, ZT94, Bos09, Bro07, DE07, FL00, HK17,

Jan10, KL09, KFS02, KP13, K O W22, KXS

+

12, Kur11, Li98, Li12b, Mar12,

Mau11, NS03, PR98, P ar13, Rao08, Rao12b, R

T17b, RSW08, SdJ22, Seo24,

SY11, Sp e10, SO12, SR07, SP18, VPWD11, VVD18, Ano07, Cao19, Co x94,

T a y22a, T a y23c, Ano97b, Ano99c, Ano02, Ano03, Ano04, Ano05b]. Analysis

[Ano06a, Ano20g, Che09, HKK23, L

T18, NH19, T a y20, T a y21b, T a y24b].

Analytic [PS99, A

G24]. Analytical [P es07, Sbr11, WNS22]. analyzing

[EP17]. Andrews [HH81]. angle [BEvdW12]. Anniv ersary [NH19].

Announcemen t [A

CN23, Ano86, Ano05e, T a y13b, T a y18a, T a y19, T a y20,

T a y21a, T a y22a, T a y22b, T a y23c, T a y23b, Ano23a, T a y21b, T a y23a, T a y24b].

An tedep endence [F ok10]. An tip ersisten t [BP07]. Application

[BC95, GPH83, GJ02, HHP84, HN21, McL94, McL95, Mil19, PT81b, Rob87,

SS95, SS96a, Tia88, AK10, Cra03, GA16, KL09, KPRN03, LLOS08, Len16,

LL06, LZZ22, Mil10, MR

T07, NSK

+

11, NK24, PC23, PW05, TvV02, VN17,

WW G09, W

CK12, ZPZ21]. Applications

[BCT15, GR81, Hal14, McC15, P ou17, Rao14, Rig96, Tha90, Y u07, BB07a,

BDL08, Bos09, CP17, DdM13, EM08, FP12, GSO

+

17, HKVW22, HST23,

HWBD11, JT11, Kri09, Qia14, RMSF10, Leo13, Kar16, Nea13]. Applied

[CR90, Lu18, Mcn15, MVS87, PZ17, ZC19a, PS99, Kil18]. Approac h

[A TT03, CGN15, CV06, Duo84, Eng84, GT19a, Gra95, Hog19, JC17, KP90,

KJ85, LH83, L

WL93, L

T83, MW05, MP84, Nun20, PW84, Pri80, SS82, TK93,

T ua86, mWK96, WTSL17, ABT18a, CSD12, DC01, DR

Y21, FNV08, GKL11,

GKD21, Jen12, Kim15, KMX17, LZ18, L

V00, LL

T14, Lie12, Lie05, MLS97,

PT23, Rao11, RDB14, Ste05, WS02, WLC12, WNS22, Zho12, Zh u13].

approac hes [ZP20a]. Appro ximate

[Abr87, And93b, Azz82, HR02, HR93, JO06, T ua92, Che06, GS13].

Appro ximating [Ali83, Fin85]. Appro ximation

[IMR18, PT05, P¨ ot90, Str96, AK24, FK99, HV08, YLC21]. Appro ximations

[W ah89]. AR-GAR

CH [LLZZ22, MS08b]. Arc h

[W ei84, ZLSY20, LL97, MY02, BB12, BM03, BM09, CT06b, Cli07, GLP10,

GSS17, IP08, KFS02, Kim15, MO02, NS13, NN21]. AR

CH-M [MO02].

AR CH/GAR

CH [GLP10]. Arctic [ZC19b]. ARFIMA

[DGPHS19, Nan14, STY97]. ARIMA [BM04, KT01, L

W91, PRR04, PP88,

Pic90, PD02, SW86b, TV83, TvV02, W ri95, Y a j85]. ARIMA-Mo del-Based

[PD02]. Arising [Cha15a]. Arma

[LM88, W ei84, A

G95, AB09, AD99, BL01, BC12, Bro95, BB99, BFK12, CG07,

CT87a, DZ18, DdM04, EMNR09, Eng84, FHK20, Fin84, Fin16, F

G04, Gae00,

Gir07, Had04, HS05, HW89, HZZGH83, JWW99, Kab83, Kak96, Kan81, Kar01,

KHS03, KT94c, LM04, LM08, Lou08, LB00, Ma02, MA24, ML83, McL93,

NLL12, NR07, NP90, P e ~ n84, PR

C03, PW84, PS95, RMT90, Sak91b, SL04a,

SL04b, SF05, Str96, ST91, Swi90, T an87, Tig85, TC07, T ua87, T ua88, V er87,

V ol12, W al95, WS02, W an08, Whi85, YB06, Y u07, ZG85, ZPZ21, Zh u13].

ARMA-GAR

CH [AB09, Zh u13]. ARMAX [P os05]. arra y [PPS14].

arra ys [LSSC16]. article [Sza23]. Aruma [HA93]. Arup [Y ao20]. ARX

[Duc05]. Asp ects [BL21, JA81, MS92, PT86]. Assessing

[KH99, MMT05, Psa08, BFK19]. Assessmen t [Zha04]. Asset

[CHS17, SCW19, TY10]. assigned [Efr19]. assisted [CR99]. asso ciate

[Ano22g]. Asso ciated [Cha91, Fin84, W ri95]. Assumptions [Psa08, ADL18].

Asymmetric [A

V05, SLN99, Sol04, TZ22, BM04, HA21, LZ20, MKS22].

asymmetry [SY20]. Asymptotes [CA99]. Asymptotic

[A T87b, A

V93, A

Y96, BB07b, CL06, CT96, Cha87, Cho91, Dah85, Deo97, DS91,

EF06, FRS11, HP17, Kab83, KT94a, Kak96, KLN04b, KS18, KS19, Kur21,

L TT18, LP19, MPR91, MW22, Oc h83, P or87, Ra y88, R

T09, Sai83, Sai86,

SH87, SW21, ST85, ST05, ST91, T an87, T

AM11, T om87, TvV02, V er87, W al95,

WS20, Y a j85, Zha92, ZLP19, ZG85, BGT21, DZ17, D

VW08, Erc11, HV08,

Ioa10, Joh03, Kak99a, KM04, KS23b, LP10a, LP04, PZC14, T ak24, W al00].

Asymptotics [A

G08, HB93, HB94a, HB05, Muk99, Nie15, HI15, XL

T23].

at-most-m [HPW17]. A

TSA [Gra82]. Augmen tation [FS94]. Augmen ted

[L TZ20]. Australian [Ano94]. Authors

[T a y20, T a y21b, T a y22a, T a y23c, T a y24b]. Auto [Mur85]. Auto-Regressiv e

[Mur85]. Auto correlated [USMS83]. Auto correlation

[And92, Cho91, F as00, HT99, Hid92, Kan87, KPS04, Li84, P e ~ n84, SS89,

HK14, L

T17, Mar99, MZ06, RSW08, Sc h98]. Auto correlations

[A C96, BC01, EF06, HR93, LM94a, ML83, PS92, P ap94, SH87, SL04a, SL96b,

Y a j85, BFZ02, Deb11, MJ12, PR

W04]. Auto correlograms [GJ02].

Auto co v ariance [BEvdW12, CS15, Deg87, LL05, MG00, MP18, MIN

+

16,

Y ao20, ZS01, BB14, BLL09, LLS08, LLBM

+

11, MP10, PPS20, WP21].

Auto co v ariances [A

C96, Bat83, Hal95, Kee97, R

G89, Tia88, AK24, BC02,

BKM21, DdM13, LBV09, MJ12, VY16]. auto dep endogram [BPN12].

Autogressiv e [QN81]. Automatic [Cam87, CGM08, Hen01b, HB94b].

autop ersistence [WL11]. autoregessiv e [JP99]. autor ´ egressif [Mok87].

Autoregression

[AM18, CP16b, Da v91, GP06, HH93a, HK86, Hua90a, Ka v89, KP93, McL94,

McL95, MT90, PX06, SP01, Tha90, XA99, BB07b, BM10, FM04, Kak99b,

KLN04b, Lie12, LZ24, MZ06, SR07, TZ22, YHN99, Zho13]. Autoregressions

[BF96, BDD95, CV06, DFR21, HLHT94, Kni87, LH96, LS06, MWM97, PT82,

P ol94, P op90, Qui88, Hil13, Kil98, LR02, LP14, MMM22, PH02, TP03].

Autoregressiv e

[AB99, A

T87a, A

T87b, AD23, A O A87, A

QL89, AH92, And89, AM80, And92,

A V93, AK90b, AHS06, AHP17, Azz81, Bai93, BCCR19, BKS97, BM89,

BMY99, Bha83, Bha86, Bha89, Bha93, BM81, BLL05, Bol88, Bos96, BR06,

BL T92, CT86, CG19, Cha95, CL95a, Che95, Chi91, Cho91, Ch u96, CT87b,

DGJ06, DSW80, DH22, DS91, Duo84, FT85, F ei20, GT93, GS20, Gor18,

GL19, GJ06, HO84, Hal94a, HK90, HK22, H¨ og86, HZF93, Hz92, HR93, HN93,

HHI18, Hua90b, HT93, Huz81, Hyn93, IY03, JL83, Jas03, JGY91, Kab93,

KH99, KMS15, K

OD09, Kan87, KM90, Kni87, KP89, KP90, KP95, KJ85,

KF92, Kun97, LL92, LH83, Li93, Lju88, L ¨ ut85, MP90, MS92, MM93, MT94a,

MA20, MW05, MMT98, MK15, MM91, Mil95, Nas93, NQ80].

Autoregressiv e

[Oc h83, OT98, PS92, P ap05, PF95, P au84, PT81a, P em87, P et89, Pic82,

PP97, P or87, P¨ ot90, QN82, Rai96, Ra y88, RBY92, RA92, RB22, Sai86, SS16,

SS90, SH87, SH88a, SK96, Sc h16, SP

A20, Sha08, SY11, She88, ST04, Shi93,

SS95, SL96b, SS96a, SPM19, SR17, Spa93a, Spa93b, SH88b, SHLL96, TY10,

TP85, T om87, T on82, T ua84a, T ua84b, T ua86, T ua88, T ua92, TT82, Ula93,

V el94, Vil01, W ah89, W an93b, mWK96, XZL20, YL20, YR95, YL91, Zha92,

ZT97, vG99, AN08, ADL18, AAD22, AE06, And97, AMZ13, And08, AS21,

BBC16, BG00, BHL09, BBK23, Bha97, Bla14, BPT02, BKM21, BFZ02,

BMH08, BH08, CS08, CSD12, Cam04, CZ12, CL01, CD09, CD12, CLL14,

CWDL97, CS11, D

A14, DdM13, FF13, FK13, FP18, FR07, FKMN02, FB21].

autoregressiv e [GMR

O11, GH03, GG07, GL20, GJ23, GB98, HLZ23, HP14,

HL11b, Huz07, HS11, Ioa10, Ioa11, JR22, Joh03, JS24, KY09, KT11, KL09,

KK12, KR13, K

GY18, KP21, KR98, Lat98, LL12, LJ23, LB11, LL

Y14, LK21,

Lie05, LP19, Lug06, Mau02, MS23, Mok87, MTW04, NLR16, NS03, PR98,

Psa01, PS03, PS06b, SL00, SO97a, Sc h98, SM13a, SL97, Shi98, SS98, SF98,

SLL97, ST05, Sw e22, TK08, TS14, TC13, T ri12, UD09, UT12, V

ADG04,

Vid09, WL11, WP21, WP14, Wie13, WL98, WD10, Xia01, YP06, ZHHH22,

ZB02, ZM06, ZC12, ZKP22, Zha24, ZJN24, ZBD06, ZX

C22, ZB05].

Autoregressiv e-Mo ving [CT87b, JL83, KM90, Pic82, Mau02]. Av erage

[AH92, AM80, And92, A

V93, AK90b, Bai93, BKS97, BM89, BMY99, BH94,

Bha83, Bha89, Bos96, Bre94, BL

T92, CT96, CG19, Cha95, Chi91, Cho91,

Ch u96, CT87b, DJM86, DSW80, DS91, GZ15, Had95, HR93, HN93, JL83,

KM90, KP89, KP90, KF92, Lju88, MS92, MA20, Nas93, PS92, P ap05, Pic82,

P or87, P¨ ot90, RBY92, Sai86, She88, Shi93, SS95, SS96a, SM06, SHLL96,

T ua84a, T ua84b, T ua86, Ula93, V el94, W ah89, W an93b, YR95, AMZ13,

And08, BFK13, De 98a, D

A14, FF13, GG07, Huz07, KM21, Li12a, LZ20,

Mau02, Mon98, PR98, SS98, SF98, ST05, kTR98, TC13, WD10, XPZL10,

ZL24a, ZX

C22]. Av eraged [Hen01a, Lob97, SH12]. Av erages

[A T86, CH15, BEvdW12, Ch u12, MR18, MS00a, MS01].

B [R

W17]. Bac kdating [Mar07a]. Bac ktesting [DP20, Hog19]. bac kw ard

[SO97a]. Balanced [BW18]. Band [Gor81]. Band-Limited [Gor81].

Banded [MP10]. Bands [BW18, SS90, T om87]. Bandwidth [BB87, FRP99,

Hen01b, HI19, K

C96, Sou07, V el00, A

O09, BB07b, RS17, Sk o01]. barely

[KP08, ZL12a]. Bartlett [BF97, CCY16, Dah85, FZ09, Lar98, PI22]. Based

[BT94, BDH

+

18, DN95, DL15, Dit00, EF06, Hal92, Hal95, Hal94b, HD96,

JLMB20, KLM16, L

TK07, Mar07a, MW16, PD02, Sc h96, ST97, TCCG19,

V el94, VN00, WTSL17, YL20, AS24, And08, A

O09, A

V08, BKM21, Bro07,

BH10, CK13, DHT14, DR11, HKV24, Kur11, LLMR08, L

T03, Lie12, LLL22,

AS21, Bla14, BWH19, CH14, GLP10, Hen01a, HL11a, Hon97, HL11b,

LLOS08, LPS23, Lug06, R

WZ20, VW15, WS02, W es13, WR08].

Conditional-Sum-of-Squares [Nie15]. Conditionally

[KH01, MMNT20, CS11, EM08]. Conditioned [NB83]. Conditioning

[FM85]. Conditions

[AK90a, Kan81, Mar92a, SS96c, Spa93a, Spa93b, CS11, DRS21, FKD10].

Confidence [BM81, BW18, CGN15, HW95b, KJ85, Kur18, SS90, T om87,

HK08, Kak99b, LP19, NSL07]. Connections [HB90]. Consin usoids [Has82].

Consistency

[DS91, FRR17, JvS95, KK20, Lob97, Mas96, P et86, ST97, CNR17].

Consisten t

[BH08, DGH06, EFT16, JP99, Kim91, KR98, MPR91, WW17, WP21, ZG88].

Constancy [Kur17, HM13, Ken12]. Constan t [DC23, IP20]. Constrain ts

[Arb08, BLL05, HT99, Gir07]. Constructing [Mar07b]. Con temp oraneous

[Mil19, PPS14, Zaf07, Bra13, PBSO23, Sun14]. con text [BT13]. Con tin uous

[Cha19, CT20, CT87a, Com96, Fin16, GS20, HW89, Ho y20, Hyn93, IP20,

LM95, Sin93, Str96, TC13, Tho19, YL20, BP03, BFK12, BFK13, Cha99,

DE07, Erc11, FHK20, FF13, GA16, Ho y24, Huz07, KM03, Maz12, SO97b,

SCW19, SR07, TC05a, Vij06, W al00]. con tin uous-discrete [Maz12].

Con tin uous-P arameter [HW89]. Con tin uous-Time

[Fin16, Hyn93, Sin93, TC13, BFK12, BFK13, FHK20, FF13, GA16, Huz07,

KM03, SCW19, SR07, TC05a]. con trast [CF24]. Con tributions [MdS89].

con trol [DdRSK21, FK99, Jan10, Wil16]. Con trolling [PD02]. con v enien t

[W es13]. Con v ergence

[Kni87, KST95b, LDH19, FB13, Hua12, Jir16, O

V04, PS99, RB13, San17].

Con v olution [JT11]. Con v olution-closed [JT11]. Con w a y [MA20].

Copula [BDH

+

18, WTSL17, BS15b, KL13, NLL12]. Copula-Based

[BDH

+

18, WTSL17]. Copulas [Mcn15]. Corrected

[BCK23, HT93, KS19, PR95, WL98]. Correcting [Li24]. Correction

[Ano87, Ano92, Ano21a, A

C18, Dit04, F ei20, GZW94, Spa93a, BDM98,

CCY16, EM02, FL04, GMP15, Ioa11, Kil11, SAZ13, Sk o01, SCW19].

corrections [Lar98]. Correlated

[A CL01, BiS17, DM96, F ra84, KKJ18, LL05, MK93, Tia88, W es19a, BLL09,

GA16, KT16, LLS08, Len16, R

GLA11, SA07]. Correlation

[And93b, BB95, Bat88, Bha83, BHL94, Bol88, HS05, HG91, JLMB20, LS03b,

PM92, BCFFT17, DGP15, Duc05, HST23, JW16, KF08, Li98, PZ04, PR

C03,

PBSO23, Zho12]. Correlational [KTL00]. Correlations

[Cha87, MPR91, NB83, VY90, DHJ12, MY04, MS01]. Correlogram

[Hal94b, PP12]. Correlogram-Based [Hal94b]. Corrigendum [Ano97c,

Ano99d, Ano06b, Ano09b, Ano10, BMH09, JMP16, KPT21, Sza23, T ak24].

Cosin usoids [W an93a]. Cosmological [Leo13]. Coun t

[AF16, BS15a, MA20, SP

A20, FM04, JT11, KL23, SM13b, ZJ06]. Coun ting

[FHW94, RNI13]. Coun ts [MS08a, FKK12, JT03]. Course [Aue22].

Co v ariance [Had95, Hir06, Kro82, LH96, McE18, MPR91, Ott88, RS19,

XL02, Y ao20, ZC19a, DC01, Had04, HI15, Jen12, KL11, Li24, NHCLP08,

R T17a, RS17, T ri11, WJM11]. Co v ariance-Stationary [Ott88].

Co v ariances [KT94a, P or87, W al95, AK24, Kak99a, LR21]. co v ariate

[KXS

+

12]. Co v ariates [DC23, F os13, K

CW22, W es13, ZK

G22]. co v er

[Qui15]. Co v ered [LL95]. Co x [SB19]. Crashes [T a y24a]. CR C

[Aue22, Kil18, Lat17, Lu18, McL17, Mcn15, Om b13, P ou16, P ou17, Qui15,

Rao14, Zha13]. Cressie [Rao16b]. Crisis [WW17]. Criteria

[A Y96, De 01, L ¨ ut85, TV83, HOS15, Ma ¨ ı12, PSSS09]. Criterion

[BC97, Bha86, De 98b, HH93a, HP92, HT93, ST04, Ioa11, TH12, WL98].

Critical [CL95b]. Cross [De 01, Elt94, GGSW20, HB90, Ka v89, Lob97,

RS19, V el00, W es19a, AK24, Ioa22, LR21, Li24, MS01, Sk o01].

Cross-Correlated [W es19a]. cross-correlations [MS01].

Cross-Co v ariance [RS19, Li24]. cross-co v ariances [AK24, LR21].

Cross-Dep endence [GGSW20]. Cross-P erio dogram [Lob97].

Cross-Sectional [Elt94]. cross-sp ectrum [Ioa22]. Cross-V alidation

[Ka v89, De 01, V el00, Sk o01]. Cross-V alidatory [HB90]. Crossing

[GT19b, HK90, CWDL97, Mar12]. Crossings [FHW94, Ked87, Mar99].

Cum ulan t [FP16, Kim91]. Cum ulan ts [DO04, SR88, SR91, SO05].

cum ulated [LLMR08]. cum ulativ e [BFK19]. curv e [SPH18]. curv es

[HKVW22]. CUSUM [L

TK07, Wie13]. CUSUM-t yp e [Wie13]. CV AR

[JN18]. Cycle [Oza82]. Cycles

[GA01, HS98, Jan05a, Bou08, CCGA13, Hid07, LP10b, MTW04, PR10, T ri06].

Cyclical [Kun97, T on82, AR00, Art02].

D [F ei20, JMP16, Mar95, ZM01]. D

AF [Maz12]. D

AF-filters [Maz12].

Daily [TCCG19]. Damien [Nea13]. Data

[ASJLZ19, BCT15, Bha82, BHL94, Bra16, BN92, Cao19, CZ19, Cha19,

CWD00, CP16b, CK22, Dah83, Dun81, F as00, F ok10, FS94, GL21, GT19a,

GM85, GH19b, Ho y20, IJ99, JvS95, JO06, Kim16, LPPS20, L

T95, Lim87,

L ¨ ut82, Ma02, Mar07a, MA20, MW16, Mil19, MS00b, Nun20, Rao12a, SP

A20,

SS96b, Sin93, Tho19, T on82, W es19a, ASM21, AK10, BJR17, BWH19,

CCGA13, CPR15, Cha15b, Che06, Cle01, Efr19, FL00, FM04, HH12, HVS15,

K OD09, KL09, K

C11, KH98a, KLN04b, KH04b, KS23a, Kle08, LLL22, Mar99,

MMO V24, Rao13, R

T17b, R

WZ20, R

GLA11, Roz01, SAZ13, SS98, Sk o01,

SM13b, TK

OP20, T ew18, VN17, W an21, W an24, ZJ06, Rao16b, Om b13].

Data-Dep enden t [BN92]. Data-Driv en [ASJLZ19, K

OD09]. date

[Kur18, KS23b, W ri98]. Da vid [Nea13, Nun20, Rao14]. Da vies [Cra03].

Da vies-Harte [Cra03]. Da vis [Lat17]. DEA [CGN15]. Deca y

[McL98, Cha16b]. deca ying [Deb11]. declining [TT97a]. Decomp osition

[CS84, CS87, OJ03, ZC19a, GB99]. decomp ositions [DP10].

Decon v olution [Li93, PS89, PT02, Com04, GJ23, LSSC16]. decreasing

[Ma y22]. Default [GH03]. defining [Hos01]. Definitions [A

T99, KP15].

Deflation [BS15a]. deformation [Vij06, WW

G09]. Degree [CAP94, Jan82].

Dela y [DF80, HT88, Kur21, L

T83]. Dellap ortas [Nea13]. demand

[RSVM15]. Densities

[Abr87, BDH

+

18, CD86, HH93c, PR88, P¨ ot90, ASK15, Jin18, Kom99, LL18].

Densit y [CMK05, CR90, FRP99, GM85, Kim91, KLN18, Kle08, KST95b,

LQ20, Neu96, NP96, Rob87, Sak91b, T om87, ZP20b, BP03, Dat97, Efr14,

Efr19, Efr20, GPR

V00, HV08, HK22, HT10, Kak06, KM99, Len16, LLS97,

MS00b, MR

T07, PP12, PP16a, SA07, WP14, ZKP22]. densit y-dep enden t

[WP14]. departures [NK24]. Dep endence

[AD04, APH86, Ber07, BSG18, CT92, Co x91, Duf81, Ger18, GRS97, GJ01,

GMR04, GGSW20, GSTW20, HW95a, HIP87, IL19, KLN18, LKB15, SBLS07,

VDO95, WS20, A

VF98, A

G16, BP12, BT13, BCFFT17, CF24, GAHT01, Ger21,

GOP

+

12, HK14, Hid07, JT03, KP20, LRS21, LOS12, LG11, MORS21, MS00b,

NK C15, Nie05, R

T22, Sha11, SM13b, TT97a, VVD18, ZZL14, Zho12, Mcn15].

dep endences [BPN12]. dep endencies [SK09]. Dep enden t

[BG20, BCK23, BN92, CT01, CN86, DLLN15, GO

V19, GH19b, HHP84, Hid97,

LDN19, McL17, PC05, P ou88, Pri80, Pri96, SSW15, TP85, TT82, XX18, Y a j89,

BDL08, Bet16, Bra11, Bra22, CPR15, DHT14, HVS15, KM03, KP15, KH98a,

KW04, KXS

+

12, LLBM

+

11, Li14, MA24, Mar07b, MMM22, NSL07, Psa01,

PV15, Rao08, R

T02, RNI13, Sk o01, Sta20, ST05, T ew18, W an24, WP14].

dep osition [DF11]. Depth [KLM16]. deriv ation [ZM06]. Description

[Hua90b, NSK

+

11]. Design [NHCLP08, W

C10]. Detect [TZ19, T a y05].

Detecting [DQ23, Hog18, HL11b, HPW17, L

T92, T a y24a, ZG88, KYP20,

TD11, WWW12]. Detection [A

Y88, BO05, BT06, IL19, Kab94, Ked87,

La y84, Mar99, SPM19, ADL18, AMS

+

17, AE06, BBC16, BFK19, CF24,

DLR Y08, HH12, Lou08, NLL12, Rao12b, R

T02, SPH18]. Determination

[CR T15, LX96, P au84, Qui88, Sak93, Tia88, TP85, DH13, LL

Y14, PS03,

PS06b]. determine [KP10, Sme15]. Determining

[BB87, Ca v14b, HG91, Jan82, KH94, KR13, KP93, LK21]. Determinism

[Bat83]. Deterministic [BHL90, CR

T15, CT20, DN95, HS98, SH90, BGT21,

HLX10, Iac10, McC13, YLC12]. Detrending [Aok91, Cha15a, W es13].

Dev elopmen ts [Kar16, T a y24a, CPR15, Co x94]. Deviation

[ZZL20, WD10, Y ab12]. Deviations [Dun81, Li12b, Sto19]. device [BPN12].

Diagnosing [TT99]. Diagnostic

[APH86, HP92, Hok83, LL97, ML83, McL94, McL95, MV03, PT86, UD09].

Diagnostics [GCK99, Led90, DZQ10, Pro03]. Diagonal [KBB90, MW22].

Dic k ey [F

A03, AN92, CHL

T15, Ioa10, KLN04a, LKN05, OT98]. Difference

[ANW93, AN94, AP95, DO04, HP92, L

T83, Rei94, SR88, SR91, SO05, CK13,

CF98, JN14, Tsa07, WH11]. difference-based [Tsa07]. Difference-Dela y

[L T83]. Differenced [PP88]. Differences [Hog18]. Differencing

[CAP94, GJ80, Jan82, KPT19, KPT21, L ¨ ut82, SL96a]. Differen t

[Gue87, dBCCO22, GB99, RMSF10]. Differen tial

[RMT90, Zha13, Cle01, HLM03, Sim08]. Diffuse

[AK90a, Mar92a, SS96c, FKD10, KD03]. Diffusion [JO06, CW99, SHL22].

Dimension [FHW94, LK21, PS06b]. Dimensional

[BCK23, GT19a, GJ01, LHR82, XX18, BB14, CL

Y17, Cle01, GP02, HNT23,

KP21, L

TT18, MMM22, P

A23, R CLM

+

11, TNH23, X

CG24]. dimensions

[KM09]. Dimitris [Aue22]. direct [LNVK02]. Directed [BBK23].

Direction [BG20, ZT97]. disaggregate [GAP09]. Disaggregation

[HV99, SW86a]. discon tin uous [Arv14]. discoun t [Ch u12]. Discrete

[A CL01, Bro95, CT20, CT87a, Dic82, GS20, HW89, IMR18, JL83, JO06, Lat17,

MMT05, ST85, Sto87, Tho19, T on81, TC05b, VDO95, ASK15, Cle01, DR11,

Huz07, JM04, Kei03, Maz12, NHCLP08, Sim08, SA07, TC13, W al00, McC15].

Discrete-P arameter [HW89]. Discrete-Time

[A CL01, Bro95, Dic82, IMR18, TC05b, Huz07, NHCLP08, SA07, W al00].

Discrete-V alued [Lat17, Sto87]. Discriminan t [DN99, Kra16, ZT94].

Discriminan ts [DNL81]. Discriminating [PR88, YD12]. Discrimination

[Ala89, GQ17, Ger21]. Disp ersed [SP

A20]. Disp ersion [SF05].

displacemen t [DZ17]. Distance [JLMB20, Pic90, AK24, DFF23, Zho12].

distances [DKV11]. Distinguished

[Ano94, T a y20, T a y21b, T a y22a, T a y23c, T a y24b]. distortion [KA08, KT10].

distortions [LS03a]. distributed [AR10, Kle08]. Distribution

[Ali83, Ber01, Cho91, Dah85, Del96, F as00, GLML16, GGSW20, KST95a,

KS19, LC03, Log04, Mar92b, Mic20, Oc h83, SL96b, SRHZT83, Spa93a,

Spa93b, TCCG19, T ua92, V el94, ZGH80, BF10, BWH19, CH14, DZ17,

EFT16, HL17, HK22, HKV24, Jir16, K

GY18, MMO

V24, Nag03, Shi98,

W al00, WJM11, Y ab12]. Distributional [LM94b, PS01]. Distributions

[A T87a, A

Y96, AES06, CL06, Cha15a, Cha87, DG20, DdM13, Fin16,

GMLS15, MT90, PT81a, P et89, V er87, KS18, LD04]. disturbance [Che06].

Disturbances [CT01, USMS83, W ri98]. Disturb ed [Shi93]. div ergence

[CT06b]. Divisible [GMLS15]. Do [A

T86]. DOI [KPT21]. Domain

[Cha19, Cub95, Pra82, SR92, T ua86, W on97, BJR17, CR99, FP12, Has13,

Jen12, Jin18, Kak13, KM03, Lev02, RDB14, R

T17b, T au23, W an16, Y ua00a].

Domenico [Leo13]. dominan t [LZZ22]. dominating [BG00]. Double

[CGN15, SHL22, CLL14, GL20, HL02, LZ24, TZ22]. Doubly

[MG93, P ou86, Tjø86]. Douc [Rao14]. Douglas [Bos16]. Doukhan [P ap22].

Drift [CHS17, Ste05]. Driv en [ASJLZ19, Azz82, DH17, FR97, Gor18,

DRS21, FRZ01, K

OD09, MS00b, Sim08, W

C14, WHY22]. DSGE

[Ano21a, P et19]. Dual [GO

V19]. Dual-F requency [GO

V19]. Duration

[GG08, AAD22, HL11b]. Durations [GJ02]. Durbin [Ali83, KT01].

Durbin-W atson [Ali83]. during [GOP

+

12]. Dynamic [AD84, Bra16, DF11,

FM85, FS94, GJ23, Guo03, HN21, NBQ16, OJ03, Ott88, PW89, SBLS07,

FZ23, GBY17, KM09, LOS12, PS21, TJL23, ZP20a, Cao19, Hal14].

Dynamical [BLL05, Sin93, GH11]. Dynamics

[GS20, GJ06, IP08, KWPV12, San18, WLC12].

e-b o ok [Bos16, Qui15]. Early [Ano05e]. Ecology [L

T83]. Econometric

[CZ19, F ra05]. Econometrics [Kok12, Mil06, Cha16a]. Economic

[Hal12, Hal13, Hal14, Jan05a, MT94b, W al87b, Pro23]. ED

A [Bri12].

Edgew orth [Kak99b, T an84]. Edited [Zha13, Cha16a, Lat17]. Edition

[Bos16, Kil18, Lu18, Rao16b, T ur18, Wil16, Ne ˇ s16, Bos09, Che09]. Editor

[Co x94]. Editorial [Ano23a, CH11, LPR18, R

W17, SO12, T a y13a, T a y13b,

T a y18a, T a y18b, T a y18c, T a y19, T a y20, T a y21a, T a y21b, T a y22a, T a y22b,

T a y23c, T a y23a, T a y23b, T a y24b]. editors [Ano22g, L

T18, NH19]. eds

[Bos16, Kil18, Nea13]. Edw ard [Pri94, Rob94]. Effect

[Has01, Has13, HN93, Mar20, F an05, Hos01, W

CK12, YP06]. Effects

[BiS17, CPR07, EV19, Kar01, W es19b, CT10, GBY17, Sel10]. efficacy

[HLM03]. Efficiency

[CS87, EF06, Kab83, KT94a, Pra82, Sai83, ST88, W al95, ZG85, Kak99a, LL12].

Efficien t [BFZ02, Efr14, EMNR09, GLL06, GS21, HR88, Ish84, K

OZ12,

KA07, Lee16, LL06, MTJ14, NN21, PC05, Sc h22, TS14, ZP20a, D

VW08,

HC00, K

GY18, SH09, W es13]. EGAR

CH [AA20, HL18, KS05].

EGAR

CH-M [HL18]. EGB2 [CH14]. Elasticit y [IP20]. electrical [CT10].

Elemen ts [Whi85]. Elimination [Hos01]. Elliott [Kil18]. elliptical [LP10b].

Elsevier [Rao16a]. EM-algorithm [SBS23]. em b eddabilit y [TC13].

Em b eddable [BB99]. Em b edding [Bro95, BL19, CT87a, HW89, Huz07].

em b eddings [TJL23]. Em brec h ts [Ne ˇ s16]. emissions [W

CK12]. Empirical

[AN92, BBC16, CR90, DH13, DLLN15, GLP10, JLMB20, LDN19, LH83,

NSL07, TP82, Y au12, ZWZ11, ZPZ21, AK24, Bra05, CP17, CCY16, CH21,

DdRSK21, HKV24, Jir16, Kak13, LLOS08, T ew18, YL22]. end

[GKD21, HKV24, Kur18]. endogeneit y [Sun14]. Endogenous

[Kur17, Kil98]. Energy [LHR82, DFF23]. engineering [Rao11, T er11].

En trop y [P ol94, SSX18, BLL09, BI12, Bra05, Gir07]. En v elop e [Mar20].

En v eloping [KXS

+

12]. en vironmen t [NLR16]. en vironmen tal

[CH11, HWBD11, Rao12b]. ep o c hs [RMSF10]. Equalit y

[BG95, CF98, HR15, JW16, Jin18, LL18, LBV09, PPS20]. Equation

[Gor18, IP08, L

T83, BDM98, Cle01, WH11]. Equations [DO04, Qui82, SR88,

SR91, SO05, T

A88, BM03, CADF11, R

Y23, Sim08, TP03, V ol12, Zha13].

Equations* [HLM03]. Equidisp ersed [MA20]. equiv alence [Ioa10].

Ergo dic [sC88]. ergo dicit ´ e [Mok87]. Ergo dicit y

[ARS86, CG19, MG93, AF22, Kri09, LPS23, Lie05, Mok87, SFK10]. Eric

[Rao14]. Erratum [Ano05c, Ano05d]. Error

[AES06, BDM98, Bha93, Dit04, HH93a, IY03, Kab87, KH99, KS19, LR88,

Li20, LP04, NP96, PS06a, Ra y88, Sib01, T ak24, UH95, AD23, BGT21, BM04,

EFT16, EM02, FL04, HDB98, Kil11, KLN04b, QS00, SAZ13, X

CG24, YLC12].

Error-correction [BDM98]. Errors [AD84, ADD19, APH86, BCK23,

Cha95, CN86, DH98, FR83, HH05, HZF93, JWW99, KK20, LPS99, R

T17c,

Sin93, TZ02, W ei84, XX18, CL97, CP16a, Deo97, FB13, FLL13, FR07, Ing01,

KH04a, KT16, Kat12, KS18, KP08, LL12, LB11, LPS23, LLZZ22, LL97,

Lub99, MA24, Psa01, Sc h98, SL04b, Sta20, TD11, ZX

C22, ZB05].

Errors-In-V ariables [AD84, ADD19]. Escobar [T ur18]. Established

[DN95]. Establishes [Ano94]. EST

AR [HMS13]. Estimabilit y [Sel10].

Estimate [AF91, BB87, HH93a, HB90, Kul85, PV98, SS90, T ua87, ZW94,

BDL08, Bha97, Gao97, KM03, Sk o01]. Estimated [A

T86, CD86, FR83,

PT05, SH88a, W at85, DGP15, DP20, HOS15, Joh03, LC03, QS00].

Estimates [AH92, A

V05, BL01, Bha83, BM81, CN86, DS91, Gor81, Hyn93,

Kni87, MP90, ST97, TP85, Cle01, DG98, DH22, Duc05, FF13, F

G04, HD99,

MP10, MY02, TvV02, WP21]. Estimating

[BG20, BM03, CMK05, CT86, CL95b, HH93c, IY03, JC17, KM21, LPPS20,

LHR82, L ¨ ut85, MP18, NP96, Pfe94, Qui89, SH90, T

A88, mWK96, Y am11,

ZC19b, BFZ02, DKV11, FZ23, HLM03, Kom99, Sou07]. Estimation

[A C93, A

G95, AM05, Ano21a, AHS06, Bai94, BC01, BKS97, BM13, Bat88,

BO05, BW00, BMY99, BT94, BG00, Ber07, Ber01, BHL09, Bha83, Bha89,

Bha93, BB14, BM91, BLL05, Bri80, B ¨ uh96, BN92, CJ82, Cha19, CR90,

CAP94, CWD00, Che91, Chi91, CT87b, Com96, DZ18, Deg87, DM96, Dun81,

DH17, FRR17, FM96, F er90, FHW94, FRS11, GR81, GL21, GBY17, Ger18,

GPH83, GM85, GRS97, GM23, Giu17, GLML16, Gra95, Gri91, HT88,

HH93b, HR88, HLZ23, HD96, Hid92, Hid97, HS04, HLHT94, HZZGH83,

HZF93, HKK15, HHI18, HA93, Hua96, HB94b, HR95, Huz81, HB05, IMR18,

IP20, JLMB20, JO06, KE88, Ka v89, Ka v93, KT94b, KBB90, Kim91, KLN18,

KST95a, KST95b, KP89, KP90, KH98b, LH83, Li93, Li20, Lii85, LM95].

Estimation

[L W19, LOS12, MG00, Ma02, MK93, Ma y22, McC13, MM93, MPR91,

MMT98, MS07, Mil95, MB97, MW97, Mur85, Neu96, NQ80, OM17, PC05,

PS89, P et19, PW84, PR95, PS95, P os05, P¨ ot90, P ou89, QN81, R

G89, RA92,

Rei94, Rob87, R

T17c, SSX18, SM13a, Sc h22, SAZ13, SR92, Sha08, She87,

Shi93, SS95, SS96a, SL04b, Sib01, SF93, SF05, SHL22, TNH23, T

A88, T ua84a,

T ua88, USMS83, UH95, VN17, W ah89, WSS04, W es19b, Whi05, Wil17, YL22,

YB06, YR95, ZM01, ZLSY20, ZL24a, ZG85, Zho92, ZW08, ZZL20, ZP20b,

vS94, A

G16, A

G24, AB09, And08, AS21, BBC16, BDS12, BP03, BB12,

BFK13, BMH08, BH08, CSD12, CPR07, CT06b, CL01, CLL14, DB03,

DGH06, DC01, Dat97, D

VW08, Efr14, Efr19, Efr20, EFT16, EK13, F an05].

estimation [FHK20, FL04, FNV08, GAHT01, GLL06, GL20, GP02, HPY02,

Hen01a, HL11a, HP14, HCT04, HI15, HB01, Hur01, Iac10, Iri02, JP99,

KH04a, Kak06, KM09, K

C11, KHS03, KL11, KL13, Kle08, K

GY18, KP21,

KR98, KW12, K

OZ12, KA07, LM00, LJ23, LL06, LLMR08, LLBM

+

11, L

T03,

LRS21, LLG09, Lug06, MMM22, Mon98, MR

T07, NM11, Nie05, Nie11,

OJHO00, PP12, PD12, PK13, P er04, PY22, PF21, Rao11, RDB14, RZ10,

RS17, RB13, SY11, SF98, SO97b, SCW19, ST05, Sun14, TS14, T ri11, TC05a,

V el99, V el03, VY16, W al03, W an05, W

C10, Whi02, WD10, YFL

+

14, ZC12,

ZZL14, ZW12, ZB05, ZT06, Zh u13]. Estimator [ANW93, Cam87, GT19b,

Hir06, KK20, KJ85, LH96, MM91, MVS87, Nie15, Oc h83, Qui00, SK96, ST91,

W an93a, XL02, Zie99, Arv14, Bar24, BM09, CF98, Erc11, HDB98, HS11,

Ioa11, Ioa22, LR21, LPS23, Li24, MS00b, Sc h98, SH12, TT97a]. Estimators

[A T87a, AD99, A

C18, BiS17, FRP99, Hal92, Hal95, Has93b, Kab83, Kak96,

KS19, LDH19, PF95, P et86, Pfe94, P op90, RBY92, Rob83, Sai86, T ua92,

W ri95, Zha92, BB07b, BM10, Bra11, Cha05a, HV08, Kak99b, KL10, KS18,

KS23b, LL12, MTJ14, NHCLP08, Olm23, PP16a, Rao18, R

T09, WHY22,

XL T23, ZM06]. etext [Bos16]. Euler [Vij06]. Ev aluating [Cli07, Smi08].

Ev aluation [LB00, MT90, GB06]. Ev en t [A

TT03]. ev en ts [GKL11].

Evidence [AN92]. Ev olutionary [M ´ el85, MdS89]. ex [MW22]. Exact

[And93b, Fin85, Ma02, Mil95, MA93, NP96, P em87, Shi88, Tho19, T ua87,

vG99, GdSF13, JS24, Lug06, Mau02, Sim08, TP03, ZS17]. Exactly [VY16].

Exactly/ [VY16]. Examination [LKN05]. example [Arv14]. Examples

[M ´ el85, Rao14]. Excel(R) [Mil06]. exc hange [LG11]. exciting [CS08].

exhaustion [TY10]. Existence

[BL T92, sC88, Cli07, Lat98, Liu89a, Liu89b, Qui82, RR

W83]. Exogenous

[Bau05, ZK

G22]. Expansions

[Cha87, Oc h83, T an84, Kak99b, LP04, Olm23, T ak24]. Exp ectation [A

C93].

Exp ectation-Maximization [A

C93]. exp ectations [JS24]. Exp eriences

[MVS87]. exp erimen ts [BEvdW12, Bri12, DZ17]. Explicit [AF91].

Exploring [GOP

+

12]. Explosion [KLM16]. Explosiv e

[AM18, AHL

+

18, HB05, Mar20, Rai96, AN08, HLZ23]. Explosivit y

[FF GM15]. Exp onen t [Cli07, HS04]. Exp onen tial [A

QL89, Che91, F er90,

LH96, Mil84, SF05, AE06, HB01, NM11, NS03, ZB05, Zh u13]. exp onen tially

[LZ20]. exp onen ts [LC03]. Extended [Arb08, PI22]. Extending

[FP18, Hog19]. Extension [A

CL01, LL05]. Extensions

[BGT21, PF21, PSU08]. Extracting [EP17, MMNT20, R CLM

+

11].

extraction [BM04, MT15]. Extrap olation [LXT20]. Extreme

[BT06, IC05, Mar12, MW22]. Extreme-V alue [BT06]. Extremes

[ST A03, TT97b].

F [W

CK12]. F actor [CL

Y17, GT19a, HNT23, HN21, HA93, L

TZ20, TNH23,

W CG98, ZC19a, BPT02, CS11, HKVW22, HST23, KM09, WNS22, ZS17].

F actor-Augmen ted [L

TZ20]. F actorization [MP18]. factorizing [HT10].

F actors [EP94, DGP15]. facts [KS23a]. F amily

[AD04, Liu12, APS20, GdSF13]. F an [W an21]. F ast

[KD00, KP89, Maz12, JN14, Rig92]. F a v ouring [PS06a]. feasible [Erc11].

features [Bra21, TD11]. feedbac k [Li12a]. F ´ elix [Rao16a]. F eng [T er14].

F errous [FF

GM15]. F estiv als [MP84]. Fields [Leo13, FPS21, Y ua00a].

Filling [GS20]. Filter

[BH91, Kit81, MB97, MP84, SS96c, W at85, K

OZ12, Nag03, SdJ22, WW

G09].

Filtering

[AK90a, AK90b, Azz82, GJ16, KT94b, KD03, G´ om07, KD00, PT04]. filters

[BM04, Maz12]. Finance [McC15, McC15]. Financial [AiL15, AHL

+

18,

CK22, Hal14, Kim16, Rao10a, SBLS07, CCGA13, KS23a, T er11]. Finite

[CL95b, DJM86, GJ01, Har81, IP08, Sto85, VY90, L

V00]. Finiteness

[FT85, F ei20]. First [A O A87, Aue22, BM81, CG19, Ho y20, HHI18, Jas03,

JJL12, KY09, KBB90, MM91, Mur85, Oc h83, SH88b, T ua92, GH03, Ho y24,

Kak99b, Lug06, NS03, RSW08, ZB05]. First- [Ho y20]. First-Order

[A O A87, CG19, HHI18, Jas03, KBB90, MM91, Oc h83, SH88b, T ua92, JJL12,

KY09, GH03, Kak99b, Lug06, NS03, RSW08, ZB05]. Fisher

MW97, NP90, PS92, PW84, Tig85, TP82, W al87a, CPR07, CGP22, CGM08,

GJ23, HMS13, LLRR

+

21, MS23, UT12]. Iden tify [GL94]. Iden tifying

[CW82, Tsa89, T ua84b, GKL11]. idiosyncratic [ZS17]. ignored [DH22]. I I

[QN81, TNH23]. illustrations [MT15]. Impact [ZT06, HL

T10, SPH18].

Implemen tation [Ish84]. Implemen ting [MW16]. Implicit [MFM05].

improp er [WS11]. Impro v ed [Bra11, BDD95, GV10, KS08a, MM12, MP16,

RSW08, Vid04, HW09, MTW04, Vid09, WE07]. Impro v emen t

[CG07, De 98b, Kat08, LM04]. Impro ving [CS87]. Impulse

[BW18, MR19, Wil17]. Inadequacy [HP92]. INAR

CH [EF14]. inciden tal

[KT16]. Income [L ¨ ut82]. Incomplete [Ma02, NP90]. incremen ts [Bar00].

Indep endence

[BR06, BD92, Del96, KL98, GS13, L

T17, MGRM10, MW22, SP12, WR08].

Indep enden t

[A C96, Bar87, LLRR

+

21, MMNT20, R

T17c, She88, AR10, BC12, GJ23].

Indeterministic [HS98]. Index

[Ano97b, Ano98b, Ano00b, Ano01d, Ano03, BC97, FHW94, PV98, XHN17,

Ano99c, Ano02, Ano04, Ano05b, Ano06a, Ano07, BDS12]. indicators [BH10].

Indirect [DdRSK21, Arv14, FHK20]. Individual [Aok91, GBY17, Sme15].

infection [WLC12]. Inference [A

T87b, ABT18b, A

C18, BL19, CT96,

CP16a, CL95a, DHJ12, DGPHS19, FK04, FP16, GKY18, GH19b, HR02,

HKVW22, HI19, JMP16, JFML13, Jen04, JC17, Kab93, Kim16, LZ20, LPZ15,

MFM05, PX06, PR

W04, RS19, Vil01, W es19b, X

CG24, YL20, ZBD06, Zho13,

ZZL20, AR00, BKM21, CL

Y17, CK13, CF14, DdRSK21, DGP15, FHK20,

GB98, HOS15, HW99, JMP12, KA07, LZ18, Lug06, Ma y22, MJ12, PRR04,

QR98, RSW08, SB19, T er11, Tsa07, VN17, W an09, YD12, ZWZ11].

Inferences [MS08a, PZC14]. Infinite [BR06, Kni87, KT94c, KT01, Nas93,

P¨ ot90, Bha97, BB14, CZ12, Hil13, KS18, KP08, L

V00, LM08, MR12, ZL12a].

Infinite-Order [BR06]. Infinitely [GMLS15]. infinit y [NN21]. inflated

[JJL12]. Inflation [BS15a, MT15]. Influence

[Bon05, DZQ10, JWW99, Zha04]. Info

[Ano16a, Ano16b, Ano16c, Ano16d, Ano16e, Ano16f]. Information

[Ano17a, Ano17b, Ano17c, Ano17d, Ano17e, Ano17f, Ano18a, Ano18b, Ano18c,

Ano18d, Ano18e, Ano18f, Ano19a, Ano19b, Ano19c, Ano19d, Ano19e, Ano19f,

Ano20a, Ano20b, Ano20c, Ano20d, Ano20e, Ano20f, Ano21b, Ano21c, Ano21d,

Ano21e, Ano21f, Ano22a, Ano22b, Ano22c, Ano22d, Ano22e, Ano22f, Ano23b,

Ano23c, Ano23d, Ano23e, Ano23f, Ano24a, Ano24b, Ano24c, Bra16, DNL81,

GL94, HT93, KM90, LX96, L

W19, P on06, W an93b, Ano16a, Ano16b, Ano16c,

Ano16d, Ano16e, Ano16f, Ano16g, Ano16h, Cha16b, GB06, GG07, HOS15,

Ioa11, KM04, Li06, Ma ¨ ı12, NHCLP08, PS00, PSSS09, TH12, THN24, WL98].

INGAR

CH [FF10, PBSO23, SBS19]. Inhomogeneous [GL21]. Initial

[AK90a, HL06, Mar92a, SS96c, Swi90, DCCL03, FKD10, HL

T10, Sel10].

Initialization [SS96c]. Initializing [BH91]. INLA [Rao17]. Inno v ation

[FP16, JO06, L

WL93, K

GY18, Sen07]. Inno v ations

[AB86, BD92, GR

T17, LM88, Mar00, MB97, BM13, BH08, DdM04, JJL12,

Kri22, MMM22, NS13, NS03, QR98, ST05, TP03, TWVB00]. Input [OM17].

Inputs [Bau05, Li93, Tig85]. Insensitiv e [vS94]. instabilities [MP16].

Instabilit y [Lee16]. Instan taneous [La y84, BS02]. Instrumen tal

[Hal92, Hal95]. In teger [ABT18b, A O A87, DK17, FLO06, GMLS15, Gor18,

HA21, JGY91, Mic20, NR07, Sc h16, AS24, BMH08, EMNR09, JJL12, KY09,

KT11, KL09, Lat98, LJ23, MTJ14, NLR16, ZBD06, Zh u11]. In teger-V alued

[ABT18b, A O A87, DK17, FLO06, GMLS15, Gor18, JGY91, NR07, Sc h16,

HA21, AS24, BMH08, EMNR09, KY09, KT11, KL09, Lat98, LJ23, NLR16,

ZBD06, Zh u11]. in tegrals [San17]. In tegrated [dBCR

T19, Cha15a, CAP94,

Che09, Ch u96, Cor95, DC23, DH98, GH19a, GH91, Has93b, HN93, HR95,

KH98b, LX01, BDL08, dBCO12, dBCCO22, Cha15b, CP16a, GMP15, JPP15,

KP10, Nie11, PR98, P os08, SH09, SL04b, ST05, Sw e03, T ro13, Tsa07, W an16].

In tegration [BL13, CR

T15, Che93, A

T99, CT06a, GA04, GA08, HLX10,

IL T14, Kil11, Sme15]. in tegro [WH11]. in tegro-difference [WH11].

In tensit y [GL19]. In ter [GJ02]. In ter-T rade [GJ02]. In teraction [T er85].

In teractions [ASJLZ19, HL18]. In teractiv e [EV19, W es19b]. In tercepts

[Lim92]. in tercorrelated [HCT04]. in termittency [GAHT01].

In terp olation [F ra84, Kas82, LXT20, Mar07a, P ou89, T an81].

In terp olators [BB95]. In terquartile [Y ua00b]. In terv al

[ADSS18, HHI18, HP14, K

GY18]. In terv als

[BM81, BDD95, CGN15, HR93, Kab99, KH01, SLL

+

20, T ur18, ZC19a, AMZ13,

GLP10, HK08, KH04a, Kak99b, K

CW22, MO02, NSL07, RR09, Vid04, Vid09].

In terv en tions [FF10]. In tro duction

[GJ80, K

OC15, Lu18, NH19, Rao16a, L

T18, Bos16, T ur11]. In tro ductory

[Mil06, Bos10]. In v ariance [Hos05, AS00, Gir07, PF21]. in v arian t [ZT18].

In v erse [AB99, BB95, Bat83, Bat88, Bha83, EF06, Had95, Kan87, R

G89,

Had04, MR18]. In v ertibilit y [BH94, NR93, Pic82]. In v ertible

[Bar87, CT96, BL21, P os08, RB13]. in v estigate [BPN12]. In v estigation

[BM89, Che93, HH81]. Irregular [KS08b, Mil19]. Irregularly

[MVS87, SS96b]. Irrev ersibilit y [Co x91]. ISBN

[Aue22, Bos16, Cha16a, Hal14, Kar16, Kil18, Lat17, Leo13, Lu18, McC15,

McL17, Mcn15, Nea13, Ne ˇ s16, Nun20, Om b13, P ou16, P ou17, Qui15, Rao14,

Rao16a, Rao16b, Rao17, T er14, T ur18, W an21, Wil16, Y ao20, Zha13].

ISBN-13 [P ou16]. Isotropic [LHR82]. ISSN [Cao19]. Issue

[A CN23, Ano16a, Ano16b, Ano16c, Ano16d, Ano16e, Ano16f, Ano16g,

Ano16h, Ano17a, Ano17b, Ano17c, Ano17d, Ano17e, Ano17f, Ano18a,

Ano18b, Ano18c, Ano18d, Ano18e, Ano18f, Ano19a, Ano19b, Ano19c, Ano19d,

Ano19e, Ano19f, Ano20a, Ano20b, Ano20c, Ano20d, Ano20e, Ano20f, Ano21b,

Ano21c, Ano21d, Ano21e, Ano21f, Ano22a, Ano22b, Ano22c, Ano22d,

Ano22e, Ano22f, Ano23b, Ano23c, Ano23d, Ano23e, Ano23f, Ano24a, Ano24b,

Ano24c, HKK23, NH19, R

W17, T a y24a, BDP21, CH11, L

T18, SO12, K

OC15].

Issues [HN80, PS99]. It^ o [Kim16, YSX

+

22]. Iterativ e

[Gri91, KT94b, MW97, CGM08]. IV [DHT14]. IV-based [DHT14].

J [A

CN23, Ano21a, F ei20, Ne ˇ s16, Rob94, T ur18]. Jac kknife [ZL24b]. James

[Cao19, Pri94]. Jan [Cha16a, T er14]. Jan uary [T a y18b]. Jenkins [Wil16].

Jennings [Bos16]. Jerez [P ou17]. Jersey [Wil16]. Jianqing [W an21]. Jo e

[Mcn15]. Johansen [PLNL22]. Johansen-t yp e [PLNL22]. John

[Bos16, K

OC15, McL17, Rao16b, Rao17, T ur18, Wil16, RSVM15, Sa v15].

Join t [BW18, Hal92, PY22, PS06b, Sen07, ST04, WW15, GA04, VW15].

Join tly [LK21]. Jose [P ou17]. Journal

[KPT21, Ano97b, Ano99c, Ano02, Ano03, Ano04, Ano05b, Ano06a, Ano07,

Ano20g, HKK23, L

T18, NH19, T a y20, T a y21b, T a y22a, T a y23c, T a y24b].

JTSA [K

OC15, BDP21]. jtsa.12460 [KPT21]. Julio [Rao16a]. Jump

[L W19, Mar92b, SHL22, V

ADG04]. Jump-diffusion [SHL22]. jumps

[LLL22, SCW19, YFL

+

14]. just [KP08, ZL12a].

Kalman [BH91, MP84, SS96c, WW

G09, W at85]. Katerina [Ano21a]. Ka y

[Qui00]. Kernel [BB87, Com04, FRP99, HV92, K

C96, KH04b, SSX18,

BFK13, PS21, Sk o01, W an24]. Kessler [Zha13]. kno wn [GA04].

Kolmogoro v [G´ om07]. Ko opman [Cha16a]. KPSS [Has01, KT10, MW16].

kriging [R

T17a]. Kronec k er [Liu92]. Kulahci [Bos16]. Kulik [T er14].

Kullbac k [MR18].

L [Bos16, Dat97, F ei20, Kil18, Lu18]. Lad [YL20]. Lad-Based [YL20]. Lag

[ASJLZ19, And93b, B ¨ uh96, CAP94, DF80, GP02, TY00, Vil01, BI12, BFZ02,

Kil98, LK21]. Lag-Windo w [B ¨ uh96]. Lagged

[HKK15, Mar07b, RS19, RP20]. Lagrange

[AN94, Lju88, OT98, T ua86, T ua87, ZS17]. Lags [GL94]. Langro c k [Lu18].

Laplace [DGJ06]. LAR

CH [Bar24]. Large [BL01, Cha95, Cha05a, F

G04,

KP93, Zaf08, BBK23, GBY17, GP02, KM09, WJM11, WP21, Y ao20].

Large-scale [Zaf08]. laser [LL06]. Lasso [A

C18, SM13a, XX18]. la w [SH12].

la ws [TvV02]. leaf [VPWD11]. Learning [AiL15, GOP

+

12, Ma y22]. Least

[A T87a, Bai94, BB12, Bri80, FRS11, Gra95, Hil13, Hua90a, HB05, KP90,

KS19, LM00, LH96, LDH19, MW97, P em87, P et86, PS95, RBY92, Sto19,

TP85, WD10, ZZL20, F

G04, HOS15, HL11a, Ing01, Ioa11, KHS03, KF08,

LL12, Li12b, TvV02, W al03]. Least-Squares

[Hua90a, HB05, KP90, LM00, Ioa11]. Lea v e [Pro03]. Lea v e- [Pro03].

Lecture [Leo13]. Leibler [MR18]. Length

[Hua90b, Vil01, DG98, GP02, KP13, ZK

G22]. lengths [DL15, Jin18, LL18].

Lev el

[CHS17, FHW94, SH90, TSL08, IL

T14, LLS02, LZZ22, Mar12, McC13, T ri11].

lev el-crossing [Mar12]. Levinson [Hua90a, KT01]. Levinson-T yp e

[Hua90a]. L ´ evy [Fin16, EK13, WHY22]. L ´ evy-driv en [WHY22]. Li

[Qui15, W an21]. Library [Rao16b]. ligh t [EM08]. ligh t-tailed [EM08].

Lik eliho o d [ABT18b, AM80, Aud05, Bau05, Bro07, Deg87, FM96, FK04,

FKD10, Huz88, IP20, JWW99, JC17, LM04, LDN19, Li20, LB00, Ma02,

MS07, MM91, Mil95, MA93, NS03, RBY92, SK96, Shi93, ST99, T ua87, V er87,

YB06, YD12, ZL12b, AB09, AS21, BBC16, BMH08, CG07, Ca v14a, Che06,

CD09, CD12, CLL14, CCY16, CH21, CF14, Cle01, DB03, GdSF13, GLP10,

GL20, HLM03, Kak13, Kur11, LD04, Mau02, NSL07, OJHO00, PS21, PK13,

P er04, PF21, PW05, RSW08, SF98, SBS23, TP03, TC05a, Y au12, ZWZ11,

ZC12, ZB05, ZPZ21, Zh u13, RA92]. Lik eliho o d-based [Bro07, Kur11].

Limit

[BT94, Cha91, Ch u12, GP06, Kee97, Leo13, Mor83, Oza82, Sto85, Y a j89,

ZL12a, Arv14, AA20, BT13, BDL08, BP18, FPS21, KL10, LP14, RB13, Sta20].

Limited [Gor81]. Limiting

[Cha15a, LD04, Mic20, Tia88, Y ab12, GPR

V00, Shi98, WJM11]. Limits

[Hog19, KS08a, GV10]. Lindner [Zha13]. Line [CJ82, HH93b, D

A14].

lin ´ eaire [Mok87]. Linear

[And87, ADD19, Bai94, BB95, Bat83, BSS17, CR90, Chi91, DN99, DH98,

Fin85, FK04, FP16, FS94, Gor81, HHP84, HIP87, Has00, Has01, H¨ og86, JvS95,

K O V94, KP89, KS19, LM94a, LLG09, LXT20, LM94b, MB97, MT90, NR93,

OJ03, PS89, PT81a, PW89, Pri80, Rao05, SS89, SSX18, Sib01, ST85, T

A88,

Tho19, Tig85, TV83, Tsa88, TW89, USMS83, XX18, ZG85, BDS12, BF97,

Bha97, BB14, BB07b, BM03, BM09, DGK14, Dat97, FK99, FPS21, FM98,

GH11, HL

T10, HP23, HMV08, HPW17, Jen12, KPRN03, KLN04b, KR98,

Kri22, LL12, LL

Y14, LZ24, Mar12, MJ12, MP10, MZW09, Mok87, MWM97,

NHCLP08, R

T09, Sel10, Sim08, Sun14, kTR98, TZ22, VN17, X

CG24, ZM06].

Linearit y [Co x91, Hin82, Kil16, O’B87, PP97, R

G80, Sak91a, TLG93, W on97,

Y ua00b, TM98, Y ua00a]. Lines [HQ89]. Link [HK90, EDD17]. Ljung

[Wil16]. LLC [Nun20, Y ao20]. LM [Kil16, NR11]. LM-t yp e [NR11, Kil16].

LME [FF

GM15]. load [CT10]. Lo cal [A

G24, Aud05, BSG18, Bra16, CL06,

D VW08, Iac10, KT16, Kur11, L

T17, LRS21, LLG09, Mas96, Nie11, PP99,

SP08, SH90, V el00, Zha04, BCFFT17, BP18, DK13, FPS21, NK24, T ri11].

Lo cally [B ¨ uh96, CN17, HC20, JLMB20, PP16b, ST03, SP08, T a y03, WS11,

DG98, GS13, HK17, Kle08, MKN22, T am09, X

CG24]. Lo cation

[Ger18, Li20, MM93, FZ23, HS04, Rao08]. lo cation-dep enden t [Rao08].

lo cation-scale [FZ23]. Log [Jan82, SP02, A

O09, Ioa10, MR

T07, PC23].

log-p erio dogram [A

O09]. log-regression [MR

T07]. log-stable [PC23].

logit [BWH19, W

C14]. logit-b eta [BWH19]. Lognormal [SF11]. Logspline

[KST95a, KST95b]. Lom b [LLMR08]. Lom b-Scargle [LLMR08]. London

[Leo13, Nun20, T er14, Y ao20, Zha13]. Long

[A VF98, A

V05, AM07, BCCR19, BT94, Ber07, BK19, Com96, Co x91, Fin16,

GPH83, GRS97, GJ80, GSS17, GH19b, Has94, Hen01b, HH05, HB93, HB94a,

HB94b, IL19, JMP16, Jen04, KPT19, KPT21, KPS04, K

CW22, KE88, KLN18,

KS19, LDN19, LKB15, LPPS20, LDH19, Lob97, Lub99, MORS21, Mar00,

PC05, Ra y93, ST88, Sib01, TZ19, VDO95, W

CG98, YK06, A

G16, AR00, Art02,

BP12, BT13, BDS12, BC02, Bet16, Bou08, Bro07, CCGA13, CL97, Cra03,

Deo97, DHJ12, Erc11, GAHT01, Ger21, Hen01a, HS04, HDB98, HD99, HC00,

HB01, Hur01, JMP12, KP15, KP20, KP13, KS18, KW12, L

V00, LLBM

+

11,

LRS21, LG11, McC13, MJ12, MS00b, MR

T07, NM11, Nie05, NSL07, R

T02,

RMSF10, RS17, Sha11, SK09, Sou07, ST05, T au23, TT97a, T ew18]. long

[TC05a, W

C10, W ri98, Y am11, Y au12, YD12, T er14]. Long-Memory

[BT94, BK19, GJ80, HB93, HB94a, HB94b, JMP16, Jen04, KPS04, KE88,

LDH19, Lub99, Mar00, Ra y93, ST88, HH05, Sib01, W

CG98, BDS12, BC02,

Bou08, Bro07, Hen01a, HDB98, HD99, HC00, HB01, JMP12, KP13, L

V00,

McC13, MJ12, MR

T07, NM11, RMSF10, TC05a, W ri98, Y au12, YD12, T er14].

Long-Range [Ber07, Co x91, GRS97, KLN18, LKB15, Ra y93, VDO95,

A VF98, A

G16, BP12, BT13, Bet16, GAHT01, Ger21, KP15, KP20,

LLBM

+

11, LRS21, Nie05, NSL07, R

T02, Sha11, SK09, ST05, TT97a, T ew18].

Long-Range-Dep enden t [PC05]. Long-Run

[YK06, CCGA13, RS17, T au23]. Long-term [K

CW22]. Longitudinal

[F ok10, IJ99]. Lo ok [L ¨ ut82]. Lo op [Che95]. Louis [T ur18]. Lo w

[And93b, Azz81, Hua96, HB93, HB94a, FM04, MTW04]. Lo w-F requency

[HB93, HB94a, MTW04]. Lo w-Lag [And93b]. Lo w er [Kab87, W an05]. LSE

[T an87]. lstr [DE07]. Ltd [Rao16a]. Lund [Lat17]. Ly ap ouno v [Cli07].

Ly apuno v [LC03]. Lydia [Bha82]. Lying [FM96]. Lynx [Lim87].

M [AH92, P ou16, Wil16, HPW17, Kap05, Kee97, HL18, MO02]. MA

[R TW14, Arv14, MP18, W an08, Y ab12]. MA-Siev e [MP18]. Macdonald

[Lu18]. mac hina} [MW22]. Macro economic [GA01]. Magnitude [W ri95].

mail [RSVM15]. Managemen t [Ne ˇ s16]. Mandelbrot [Fin16]. Mann

[Mau11]. Mann-Whitney [Mau11]. man y [K

CW22]. Map [HW95a]. maps

[R CLM

+

11]. Marco [McL17]. Margin [ZJN24]. Margin-closed [ZJN24].

Marginal [DG20, DH17, LQ20, Log04, Cha16b, GdSF13]. Marginals

[SH88b]. Marin ucci [Leo13]. Mark et [Pra82, WW17]. Mark o v

[F ei20, Lu18, AF22, BF10, BBKL17, BS15b, Bra21, Ca v14a, Ca v14b, FT85,

FRR17, FR97, FRZ01, HLHT94, KR98, LK21, Liu12, MT94b, PS03, PS06b,

Smi08, Sp e10, T on81, V

ADG04, ZK

G22, ZS01, ZJ06]. Mark o v-Switc hing

[Liu12, Smi08, Ca v14a, LK21, PS03]. Mark o vian [BCT15]. Marta [Rao17].

Mart ´ ınez [Rao16a]. Martingale [HP92]. Masanobu [HKK23]. massiv e

[K C11]. matc hing [KH04b]. Mathematical [Ano94, Leo13]. Mathieu

[Zha13]. MA

TLAB [Rao11]. Matrices [Deg87, McE18, MIN

+

16, BB14,

HST23, KM21, MP10, SA07, WJM11, WP21, Y ao20]. Matrix

[CMK05, Had95, KM90, MP18, Sak91b, GB06, GG07, Had04, HT10, KL11,

KM04, Len16, Zha24]. Matteo [P ou16]. Maurice [R

TW14, R

W17]. max

[K OZ12]. max-stable [K

OZ12]. Maxima [Kri22]. maximisation [CF24].

Maximization [A

C93]. Maxim um [Bau05, BLL09, BI12, BMH08, Cle01,

DB03, Deg87, FM96, IP20, Li20, Ma02, MS07, MM91, Mil95, P er04, P ol94,

RBY92, SK96, Shi93, TC05a, T ua87, YB06, ZC12, ZB05, AB09, AS21,

CLL14, GL20, HLM03, LD04, PS21, PF21, SF98, ZB02, Zh u13]. Maxw ell

[MA20]. McAleer [T a y22b]. McElro y [Aue22]. MCMC [NR07]. McNeil

[Ne ˇ s16]. Mean [AD04, BG20, IP08, IY03, JMP16, Kab87, Kak96, Kar01,

Ra y88, R

GLA11, ST88, SS01, AF22, BP12, BM04, Bla14, DH22, DQ23,

DZ17, Ger21, HDB98, Ing01, JMP12, KH98a, KLN04b, KW04, NSL07, QS00,

Sha11, VW15, VY16, YHN99, YL22, YLC12, CK15]. Mean-Square [Kab87].

Mean-Squared [IY03, Ing01, KLN04b]. Means

[Dun81, W es19a, Bet16, CGM08, HR15, TT97a]. Measure

[Bat83, Bha93, Pic90, W an16]. Measured [GJ06]. Measuremen t

[BCK23, KK20, KS19, Sin93, WTSL17]. Measuremen ts [AF91, GSO

+

17].

Measures

[GGSW20, GSTW20, BCFFT17, GMP15, Hos01, R CLM

+

11, VVD18, Wyl08].

Measuring [PS07, Zho12, Jan05a]. mec hanism [BDM98]. Medal [Ano94].

Median [Lug06, Zie99]. Median-Un biased [Zie99, Lug06]. Meek er [T ur18].

Memorial [K

OC15, BDP21]. Memory

[A V05, AM07, BCCR19, BT94, BK19, Com96, CK15, Fin16, GPH83, GRS97,

GJ80, GSS17, GH19b, Has94, Hen01b, HB93, HB94a, HB94b, HR95, JMP16,

Jen04, KPT19, KPT21, KPS04, KE88, KS19, LPPS20, LDH19, Lob97, Lub99,

Mar00, R

W17, Ra y93, ST88, TZ19, AR00, Art02, BDS12, BC02, Bou08,

Bro07, CL97, CCY16, Cra03, DGH06, Deo97, Erc11, Hen01a, HS04, HH05,

HDB98, HD99, HC00, HB01, Hur01, Iac10, JMP12, KP13, KS18, KW12,

L V00, LLL13, McC13, MJ12, MR

T07, NM11, RMSF10, R

T09, Sib01, Sou07,

TC05a, W

C10, W

CG98, W ri98, Y am11, Y au12, YD12, T er14]. messy [Mil10].

Metals [FF

GM15]. Metho d

[Aok91, Bar87, Bau05, HH93c, Hok83, JO06, OM17, Pfe94, XY89, Bra11, HT10,

Kak13, KM09, Kom99, MTJ14, MR18, PW05, R CLM

+

11, ZW12, Jan05b].

Metho dological [SW86a]. Metho dology

[MS92, WH19, YL91, A

V08, GAP09]. Metho ds [Bau05, Bra16, Hal94b,

HG91, KS08b, KP89, Neu96, PZ17, PT81b, P ou17, Rao14, T a y24a, Y ak87,

Zha13, CG07, CPR15, DR

Y21, GH11, GJ16, LL18, Lug06, P ar13, PY22,

Rao10b, Rao12b, R

T17b, R

T02, SH09, SO97b, Tsa07, T er14]. Metric

[GMR04]. Mic hael [T a y22b, Zha13]. Mic hela [Rao17]. microrheology

[DMHF12]. Microsoft [Mil06]. Miguel [P ou17]. Mild [FF

GM15]. Mildly

[AM18]. Minimal [Psa08, DKV11]. minimax [XL

T23]. Minim um

[CT06b, DZ18, Hua90b, CHL

T15]. Mink [T er85]. Mis [Has94, LR88].

Mis-Sp ecified [LR88]. Missing

[Efr20, Nas94, P ou89, AK10, Bon05, BB12, Efr14, Efr19, SS98].

missp ecification [STY97, KLN04a]. missp ecifications [HL11b].

Missp ecified [Bra22, Hal94a, EFT16, SL97]. Mixed [CZ19, Cha19, CH15,

GH19a, Ho y20, KST95a, MP90, MW16, Qui15, SBS19, Tho19, WL05, Che06,

GM15, Mil10, RN12, SAZ13, Sta20, W

CK12, WWW12, Zh u13].

Mixed-F requency [GH19a, GM15, Mil10, SAZ13]. Mixed-Norm [CH15].

Mixing [Arb08, VDO95, Lie05]. Mixture

[Ber01, KMS15, AR10, BF10, CT10, HK22, LLL13, RB22, ZL

Y06]. Mixtures

[DFR21, JL83]. Mo de [CR90, W an24]. mo de-based [W an24]. Mo del

[ASJLZ19, AB86, And93a, A

VW16, Ber01, Bha83, Bha89, Bha93, CJ82,

CN17, CT87a, sC88, CT01, DO04, DB98, De 01, De 91, DS91, Elt94, F er90,

Gae00, GJ06, GSS17, GGSW20, HW95b, HCH00, HW89, HH81, HP92, HK20,

HT93, Hur01, Huz88, IMR18, IP20, JGY91, JN18, JN19, KMS15, Kap01,

KE88, KBB90, Kit81, L

W91, LX96, Lii85, LS06, Ma02, MP87, McL93, MV03,

MA20, MG93, MN95, MW97, Mur85, NBQ16, P ap05, PS89, P et86, PW84,

PD02, PW89, P ou86, Pra82, Ra y88, RBY92, Rei94, SS89, SK96, SP

A20,

SR91, SH90, Shi88, Sib01, SO05, SHL22, TCCG19, T an87, T ua84b, USMS83,

WTSL17, W

CG98, XHN17, YR95, ZW08, AR10, AD23, AS24, Arv14, AA20,

BHLS11, Bra22, CSD12, Cha15b, CL

Y17, Che06]. mo del

[CLL14, DE07, EFT16, EM08, HMS13, HC04, HS11, Joh03, KT11, Kil11,

K C10, KR13, Kri09, LPS23, LPZ15, LP19, MKS22, Mau02, McC13, MW22,

Mok87, NS03, Olm23, PZC14, PK13, P er04, PH02, PW05, Qia14, Rao08,

RN12, RNI13, RB13, Sim08, SW21, SCW19, SY20, SBS23, T ri11, Unn04,

UT12, V

ADG04, WLC12, Wie13, W

C14, XZ22, YLC21, YL22, YP06, YLC12,

YSX

+

22, ZS01, ZS17, ZPZ21, Zh u11, ZL12b, ZL

Y06]. Mo del-Adaptiv e

[XHN17]. mo d ´ ele [Mok87]. Mo deling [Ak a80, BS98, DN95, F ok11, GT19a,

GZF86, HL18, KP20, LZZ22, Mcn15, Ra y93, SLL

+

20, ASM21, EDD17, Hal13,

HL17, HK22, HA21, Om b13, ZP20a, T ur11]. Mo delling

[Aok91, BS15a, CCGA13, CS15, CZ19, CV06, JA81, KWPV12, L

V00, LM88,

L T83, LM94b, Nan14, Ott88, P ou16, SBLS07, ZJ06, A

V08, BPT02, BL13,

Cha99, CL

Y17, CG11, LR02, SLL97, T ri12, UD09, Rao05]. Mo dels

[A C93, AB99, A

G95, AF16, A

T87b, ARS86, ABT18b, A

QL89, AD99, AH92,

AM80, AD84, And92, Ano21a, AK90a, AK90b, Arb08, AD04, AHS06, Bai93,

BC01, BCCR19, BKS97, BL01, BM89, BBKL17, BH91, BMY99, BH94, BH92,

BLL05, BI09, Bra16, CHS17, Car85, CR

T15, CPR18, Cha15a, Cha19, CT20,

CT86, Cha91, Cha95, CAP94, CL95a, Che95, Che91, CT87b, CG82, Cli07,

Com96, CK15, CW82, CN86, DC23, DGJ06, Da v91, DZ18, Dit04, DH17,

Duo84, DGPHS19, FK87, Fin84, Fin85, Fin16, FM85, FK04, F ok10, FRS11,

FS94, GR81, GPH83, GT93, GKY18, Giu17, GMLS15, GS21, Gor18, GJ01,

GJ80, Gra88, GL94, GSTW20, Gue87, HP17, HHP84, HO84, Hal94a, Hal95,

Hal14, HK86, Hok83, HZF93, Hz92, HN21, HR93, Hot89]. Mo dels

[HN93, HV99, Ho y20, Hua90b, HA93, Hyn93, IP08, IY03, JS90, Jen04, KH99,

Kan81, Kap01, Kar01, Kil16, KS08b, Kim16, KM90, KS05, KP89, KP90,

KP95, KS19, KF92, Kum86, KLM16, LM04, LR88, LS03b, Li20, L

TZ20,

Lim87, LPS99, Lju88, Lu18, LB00, MS92, Mar92a, Mar92b, MMH88, MMT05,

MT94b, ML83, McL94, McL95, MW05, MMT98, MS07, Mil84, MWM97,

NLL12, NV96, NQ80, Nie15, OJ03, OM17, Oza82, PS92, P ap22, PP88,

PT81a, P em87, P e ~ n84, PPT93, P et19, PT05, Pic90, PP97, PT86, PS95,

P¨ ot90, Pre98, Pri80, QN81, RR

W83, Rao17, RMT90, RA92, Sai83, Sai86,

SS16, SH88a, SR88, SR92, SL04a, SBS19, Smi08, SF05, SH88b, ST87, Stu01,

Swi90, TK

OP20, T

A88, Tho19, Tjø86, T on82, Tsa89, TT99]. Mo dels

[T ua84a, T ua86, T ua87, T ua88, T ua92, V el94, VWR87, W ah89, W al87a, W ei84,

Whi85, mWK96, WL05, XHN17, XZL20, YL20, YB06, YL91, Y u07, ZC19a,

ZT97, ZLSY20, ZG85, ZZL20, dJ86, dJCCL94, vG99, AN08, ADL18, AF22,

APS20, AE06, AMZ13, AK10, And08, AR06, AS21, Aud05, BF10, BP11,

BM04, BG00, BHL09, BBK23, Bla14, BB12, BI12, BWH19, Bra13, BS02,

Bro07, CS08, CH14, Cam04, CG07, CPR07, CT08, Ca v14a, Ca v14b, CGP22,

Nonstationary [BH91, GZ88, HR88, HH93c, HR95, JN19, Kit81, Li93,

MMT05, SP01, SL96b, Spa93a, Spa93b, TC05b, UH95, YR95, Zho92, BG00,

BHL09, BH08, Li98, PR03, RZ10, SL97, Shi98, SP18, WW

G09]. Norm

[CH15]. Normal

[Bar87, DSW80, JS90, MA93, P et89, XY89, AK24, TWVB00]. normalcy

[LZZ22]. normalcy-dominan t [LZZ22]. Normalit y

[DS91, GHHK18, D

VW08, DdM04, R

T09]. Normalization

[ZLP19, HVS15, LZ18]. Normalized [TZ19, ABT18a, Bet16]. Norming

[LP14]. Note [A

T87b, Ali83, AD99, AB86, AK90b, Bro95, CT87a, CL95b,

CS84, Cub95, GS21, HZZGH83, Kak99a, La y84, McL93, Mor83, New80,

PT81a, P os05, Qui82, Qui88, She88, SW86a, T on81, T on82, TC07, TT99,

T ua84b, VWR87, W at85, BF10, BC02, Cha99, Dat97, GG07, HM03, Ing01,

Li12a, NS13, PP16a, PT04, W al03, WL98, YLC12, ZB02]. Notes

[Leo13, Li06]. Nuisance [HH16, PW05]. n ull

[CT06a, KA08, MLS97, P es07, Xia01]. Num b er

[FHW94, Hal14, KH94, KP93, KS94, Leo13, McC15, Nea13, P¨ ot90, Qui89,

Sak93, T er14, VY90, W an93a, BEL06, Bos16, Cao19, Ca v14b, Cha16a, HD99,

Kar16, KP10, Kil18, Lat17, LM00, Lu18, McL17, Mcn15, Ne ˇ s16, Om b13,

P ou17, PS03, Qui15, Rao16a, Rao16b, Rao17, Sp e10, T ur18, W an21].

Numerical [JWW99, MS92, MT90, HT10].

Obituary [R

TW14, T a y22b]. observ ation [DRS21]. observ ation-driv en

[DRS21]. Observ ational [JWW99]. Observ ations

[Azz81, HT99, Mur85, Nas94, PR88, BB12, Bra11, Bra22, Efr14, HKV24,

HR15, KW04, MMO

V24, P en07, PS00, RP20, YP06]. Observ ed

[GM85, KK20, MVS87, SS96b, LSSC16]. Obtaining [CN86]. Occur [A

T86].

o ceanographic [GSO

+

17]. On-Line [CJ82, HH93b, D

A14]. One

[DG20, Hon97, KT01, SH87, Cle01, ZB02]. one-dimensional [Cle01].

One-sided [Hon97]. Online [Ano05e, T er14]. only [PW05]. Onset

[Gil99, Ano99d]. Op en [Che95, Ano20g, GKD21, HKV24]. op en-end

[GKD21, HKV24]. Op en-Lo op [Che95]. Op erator [RS19]. op erators

[PPS20]. Optimal [AE06, BP03, FB13, FZ23, GRS97, Jir16, Mar07b, Ra y93,

SHLL96, T a y03, T er11, ZLP19, Bra13, DG98, Mar12, TD11]. Optimalit y

[BC97, Kul85, MM91]. Option [MFM05]. oracally [K

GY18]. Oracle

[A C18, Giu17, Sc h22]. Order

[A O A87, A

QL89, A

C96, Azz81, BS07, Bha83, BM81, BR06, Bri80, CG19,

CL00, DO04, DG20, Duo84, FP16, Gab88, GH19b, Had95, HH93a, Hal94a,

Ho y20, HHI18, Hua90b, Huz81, Jas03, KT11, Kak96, Ka v89, Ked87, KBB90,

Kim91, KP93, LX96, Lii85, L ¨ ut85, MM91, Mur85, Oc h83, PS92, P ap94,

P au84, P¨ ot90, Qui88, SL96a, SS89, SR88, SR91, ST04, SO05, SH88b, ST91,

T an87, TP85, T ua84b, T ua88, T ua92, W ah89, YR92, ZP20b, BMH08, BH08,

CWDL97, DR11, EMNR09, GH03, HLX10, HT99, Ho y24, JJL12, KY09,

Kak99b, Kil98, KR13, LL

Y14, LK21, Lug06, MTW04, MS00b, NS03, PH02,

PS06b, RSW08, Sme15, T am09, TK08, T ri06, XL

T23, ZB02, ZBD06, ZB05].

Ordered [F ok11, WSS04]. Orders [Swi90, W ri95, ZW94, IC05, Rao16a].

ordinal [LZZ22]. Ordinary [EF06, LDH19, LL12]. Ordinates

[HB93, HB94a, ZGH80]. Origin [NP96]. Ornstein [O

V04, WHY22].

Orthan t [KS94]. Orthogonal [Rao18]. Other [Eng84, BCFFT17].

otoacoustic [W

CK12]. Outlier

[BO05, BT06, Kab94, Led90, Lou08, Sc h96, SPM19, BBC16]. Outliers

[A Y88, A

C93, AES06, AHT13, CPR07, PR03, V og99]. Output [OM17].

Ov erdifferenced [CD94, SP01, HC00]. Ov erdifferencing [Har81].

Ov erdisp ersed [MA20]. Ov erdisp ersion [MS08a]. Ov erfitting [GJ06].

Ov erlapp ed [WWW12]. o v erlapping [TNZ04]. Ov erparametrized

[V er87]. Oxford [Cha16a, Hal12, Nea13]. Ozaki [Om b13]. Ozone [BHL94].

P [Wil16, sC88]. P ac k et [CN17]. P age

[Ano16a, Ano16b, Ano16c, Ano16d, Ano16e, Ano16f]. P ages

[Hal14, Leo13, McC15, Nea13, T er14, Bos16, Cao19, Cha16a, Kar16, Kil18,

Lat17, Lu18, McL17, Mcn15, Ne ˇ s16, Om b13, P ou16, P ou17, Qui15, Rao14,

Rao16a, Rao16b, Rao17, T ur18, W an21, Zha13]. pair [LNVK02]. P aired

[BG95, CF98]. P aleo climate [Mil19]. P anel [BiS17, Bra16, LPPS20, Sta20,

W es19a, W es19b, Che06, GBY17, HH12, KT16, Sme15]. P anels

[EV19, HMW19, DHT14, HCT04, WNS22]. pap er [Ano20g]. P ap erbac k

[Rao16a, Kar16]. P ap ers [A

CN23, RSVM15, Sa v15, T a y24a, Ano09a].

P arameter [A

G95, ANW93, AM05, AD04, Azz82, AF91, BL01, BW00, BT94,

BM81, CT20, CT87a, Che91, DK17, DH17, GAHT01, GRS97, GZF86, HW89,

HT99, HB94b, HR95, KL09, Kul85, Kur17, Lee16, LJ23, Lii85, MM93, McL93,

Mur85, NP90, Rei94, SS95, SS96a, SF05, TZ19, T ua92, W an05, CNR17,

DG98, DGH06, Erc11, F

G04, HM13, HDB98, HD99, HB01, Iac10, KH04a,

KPY22, Ken12, KL13, KK12, MR

T07, Rao11, R

T09, RB13, W

C14, Y am11].

parameter-driv en [W

C14]. parameterization [MZ06, PS99]. P arameters

[A T87a, And93a, BM91, Bos96, Chi91, DC23, FR83, HW95b, HH81, HH16,

Kab83, Kni87, L

W91, MP18, PT05, SH88a, T ua84a, T ua88, W at85, ZW08,

BM03, BM09, HL11a, HLM03, LOS12, McC13, Mon98, O

V04, PW05, QS00,

Rao08, RDB14, WSS04, Wie13, WHY22, ZT06]. P arametric

[A V05, Cam87, DC23, DZ18, FRR17, GQ17, Hid97, KLN18, Kok12, Lee16,

MLS97, NBQ16, Pre98, TK93, TZ19, XHN17, vS94, Aud05, BB07b, dBCO12,

DKV11, DPT12, Efr14, FB13, HS11, Ioa22, KM09, KM03, Kom99, LS03a,

LLG09, NM11, NS13, Sun14, T au23, V el03, W

C10, YFL

+

14, ZSW22, ZZL14].

P AR COR [ZP20a]. P aretian [TZ02]. P

ARMA [FRS11, T

AM11, Wyl08].

P arsimonious [ASM21, DdM13]. P artial [And92, And93b, Bai93, Cho91,

FK04, MZ06, NB83, SL04a, Y a j85, Y u07, Hos01, KPY22, Kur11]. P artially

[AK90a, SS96c, LL

Y14]. P article [KS08b, DZ17, K

OZ12]. particular [LL06].

partitioning [Olm23]. partly [BB07b]. P arzen [Bha86]. P ast

[LX96, PM92, VY90, Li06]. patc hes [P en07]. path wise [DZ17]. P atterns

[BS07, BI12]. P aul [L

T18, Nea13, Ne ˇ s16, P ap22]. P eak [vS94].

P eak-Insensitiv e [vS94]. P eaks [KS94, Pro23]. P earson [Nag03, ZT18].

P eccati [Leo13]. P elagatti [P ou16]. P e ~ na [HC04]. P enalised [SR17].

P enalized [ASJLZ19, BCK23, PW05]. P ercen tage [PS06a]. P erformance

[BM89, PT86]. P erio d [LL95, MK93, Tia88, GA04]. P erio dic

[A G95, AAD22, A

V93, BL01, BH94, BHL94, Bos96, BF96, DD15, GGSW20,

HG91, LB00, McL94, McL95, Mur85, Sak91b, SL04a, Sha08, Ula93, UT12,

AB09, AMZ13, DH13, DdM13, GLL06, GKL11, Jen12, LL06, LR02, MA24,

Mar99, PD12, SO97a, TS14, UD09]. P erio dically

[A CL01, AM05, DM96, Dun81, KKJ18, LL05, MK93, Tia88, BLL09, dBCO12,

GA16, LLS08, Len16, SA07]. P erio dicities [Ked87, FL00, HW99, WWW12].

P erio dicit y [CT87b, GL21]. P erio dogram

[Bri80, Has93a, HD96, HB93, HB94a, JvS95, Kro82, LO16, Lob97, PP99,

Rei94, SP08, SP02, ZGH80, A

O09, BDL08, DR

Y21, FMS02, Hen01a,

LLMR08, Li14, RMSF10, SH12, V el07, WWW12]. p erio dograms [W al00].

p erio ds [GLL06, GA08]. P erm utation [R

T22]. P erron [LN99].

P ersistence

[EV19, Jas03, L

TK07, MMT05, Ra v89, GMP15, KYP20, SK09, T a y05].

p ersisten t [Bou08]. p ersp ectiv e [GB99, R

Y23]. P erturb ed [Oza82].

P etros [Nea13]. P etro v a [Ano21a]. Phase [DZ18, LL95, KP20, PD12]. PhD

[R TW14]. Phillips [LN99]. Pinkham [Bha82]. Pitman [Hal94b]. plane

[GB98]. Plots [HH81]. Plug [HD99, RS17]. Plug-in [HD99, RS17]. P oin t

[ADL18, GL21, Ger18, KH98b, Rig92, Rig96, BFK19, CF24, GKD21, HH12,

HK08, LJ23, NLL12, NSK

+

11, PZC14, R

T02, SP12, W

C10, Y am11, YD12].

P oin t-Pro cess [GL21]. P oin ts

[Rai96, AMS

+

17, Bet16, BH03, JFML13, NAJ12, PP16a, Roz01]. P oisson

[AF16, DD15, DFR21, FM04, JJL12, MA20, SBS19]. P oisson-Sampled

[DD15]. p olio [KL09]. P olitis [Aue22, JMP16]. p ollution [D

A14]. P olson

[Nea13]. P olynomial [AM07, HH05, Mas96, WH11, Kak06]. p olynomials

[Bla14]. P olyv ariograms [CA99]. P o oled [SP02]. P o oling [Mar07a].

P o oling-Based [Mar07a]. P opulation [Tsa88]. P orat [W al95]. P orter

[HDB98, NH19]. P orter-Hudak [HDB98, NH19]. P ortfolio

[LDH19, WTSL17, DP20]. P ortman teau

[Arb08, BR06, HK14, Kat08, LM08, MKS22, MA24, WL05, XZL20, FR07,

GF15, Kat09, Kat12, MM12, VW15, Zh u13]. P osition [Kab94]. P ositiv e

[HHI18, AF22]. p ossible [CHL

T15, PR

W04, Sha11]. P ossibly

[GH19a, GMR04, KST95a, Zho92]. P ostmo del [BM10]. P oten tially

[SHL22, HC00]. P o w er [CG82, GLML16, GL96, HL06, Mar20, TLG93,

DK13, KT16, Kur11, MKS22, San17, SH12]. P o w erful

[HH16, Duc05, LKN05, WX18]. pp [Aue22, Wil16]. practice [Zaf08].

Practitioners [T ur18]. Pre [Ok e98]. Pre-testing [Ok e98]. Predictabilit y

[AiL15]. Prediction [A

TT03, Bha93, BDD95, BN92, CH15, FR83, F ra84,

GR81, HPY02, Har81, HN21, HN93, IY03, Kab87, KH99, Kab99, KH01,

KS08a, Kar01, K

GY18, LR88, LB00, O’B87, PP88, P em87, PT05, PS00,

Ra v89, Ra y88, Ra y93, SLL

+

20, SHLL96, T on82, TV83, WW15, AMZ13,

BGT21, Bon01, Bon05, DPT12, GV10, GKL11, GJ16, Ing01, KH04a, K

CW22,

Mar12, MZW09, QS00, R

T17a, R

Y23, RR09, TP03, Vid04, Vid09, YLC12].

prediction-residual [GKL11]. Predictions [Stu01]. Predictiv e

[BM89, Kab93, L

TZ20, Olm23, PRR04]. Predictor [Sc h96]. Predictors

[SH88a, SP01, Ing01]. Preface [BDP21]. Preliminary [PW84, Sai86].

Prescott [SdJ22]. prescrib ed [SA07]. Presence

[A C93, F ra84, Hid92, HG91, KS08b, Kra16, NP90, WS20, AMS

+

17, Bar00,

BEL06, BH01, CT06a, Efr14, Efr19, HL02, HMV08, Iac10, MP16, NK

C15,

NR11, PR

W04, Psa01, Sha11, kTR98, TT97a]. Presen t [dBC07, PW05].

Press [Aue22, Cha16a, Hal14, Kar16, Kil18, Leo13, Lu18, McL17, Mcn15,

Nea13, Ne ˇ s16, Om b13, P ou16, P ou17, Qui15, Rao14, Rao16a, Zha13].

Prewhitened [Hir06, XL02]. Price

[CHS17, Hal14, Leo13, Om b13, Kar16, TY10]. Prices

[FF GM15, MFM05, KPRN03]. Priestley [R

TW14, R

W17]. primary

[KPRN03]. Primer [F ok11]. Princeton [Ne ˇ s16]. Principal

[Cub95, Jo y92, KKJ18, Seo24]. Principle [Hos05]. prin t [T er14]. prior

[SL00, TK08]. Priorit y [HB94a]. Priors [SR17, GH03]. Probabilistic

[T er14]. Probabilities [BBKL17, KS94]. Probabilit y

[Bos16, Gor18, HH93a, Lu18, Rob87, SH90, T ur18, Mcn15]. probit [GBY17].

Problem [A

CL01]. Problems [Rig96]. Pro cedure

[dBC07, Chi91, CN86, Ish84, ZG85, ZG88, KP10, KPY22, RS17, Vid09].

Pro cedures [AiL15, Bri80, TP85, HKV24, KYP20, KP21, V og99]. Pro cess

[A T87a, A O A87, BC01, Bar87, BS15a, Bat83, Bha89, BM91, Bol88, CR90,

Ch u96, DLLN15, FLO06, FRR17, FHW94, FR83, GL21, GL19, GZF86,

Had95, HHI18, Huz81, Kab83, KT94a, Kan87, LDN19, LH83, LQ20, Log04,

L ¨ ut85, Mic20, Oc h83, Ok e98, PF95, Pic82, Rig96, SS89, Sak91b, SH87, She88,

SRHZT83, SW86b, SC97, T on81, TSL08, UH95, W ei86, W ei85, Y a j85, BB14,

BFK12, EK13, Had04, HK22, HS04, Huz07, KY09, KLN04b, Lat98, MP10,

NLR16, NSL07, PBSO23, R

T17a, RMSF10, SL00, SLL97, SP12, TK08,

T ew18, Vid04, W al00, ZWZ11, ZB05]. pro cesse [LL18]. Pro cesses

[A CL01, And87, And89, A

V93, AM07, Azz82, Bai94, BSS17, BF97, BP07,

Bos96, BL

T92, Bro95, BB99, BL19, CN17, dBCR

T19, CG19, CR90, CL95b,

Chi91, Cho91, CL00, DJM86, DG20, DSW80, DF80, DM96, DD15, Dic82,

Eng84, FT85, F ei20, Fin16, GS20, GLML16, GL96, GH19a, GZ15, GMR04,

GZ88, GZW89, GZW94, HH20, HK90, HT99, H¨ og86, HR95, HB05, Jas03,

JLMB20, JO06, Jo y87, Kab93, KH01, KS08a, K O V94, Kak96, KPT19,

KPT21, KPS04, KT94c, KH98b, Kun97, LL05, LX01, LM95, Liu12, MP90,

Mar95, Mar92b, McC15, MM93, MM91, Mil95, MVS87, Mor83, Nas93, NP90,

NR93, Ott88, Oza82, PC05, PS06a, PS01, PI22, P et89, P or87, PP16b, Rai96,

Ra y93, Rig92, SS90, ST03, SSX18, Sc h16, SP08, Shi93, SL96b]. Pro cesses

[SM06, SR17, Spa93a, Spa93b, ST85, Str96, SHLL96, ST91, T a y03, T er14,

Tia88, TP85, TV83, TC05b, TC07, TT82, Ula93, VY90, V er87, VDO95, Vil01,

W al95, W an93b, WT88, XY89, Y a j89, Y u07, ZM01, Zha04, AB09, AMS

+

17,

And97, A

G08, AR00, ASK15, Bar24, BDS12, BC02, Bha97, BLL09, BC12,

BFK13, BL13, BL21, BFZ02, BMH08, BH08, CL97, dBCO12, dBCCO22,

Cha99, CZ12, Cha05a, CP17, CADF11, CD12, CWDL97, Cra03, DGK14,

DZQ10, Dat97, Deb11, DS04, DKV11, EDD17, EMNR09, FF13, FF10, FZ09,

GAHT01, GA16, GJ16, GS13, GB98, HK17, HL11b, JJL12, Jen12, JPP15,

JR22, JP99, JM04, Kak99a, K

OD09, KL09, KM03, KP13, KM21, Kri22,

K OZ12, LLOS08, LLBM

+

11, LB11, Lie05, MORS21, Mar12, MKN22, MZW09].

pro cesses

[MY02, Nan14, NR07, NSK

+

11, Nie11, O

V04, PR98, PRR04, PPS14, P os08,

PV15, RDB14, R

T02, R

T09, SO97a, SF11, Shi98, SB19, SO97b, SA07, SP18,

Sw e03, T am09, TC13, T ri12, T ro13, TC05a, Tsa07, V el07, V

ADG04, Vij06,

WS11, W an09, WP14, WHY22, X

CG24, Zaf07, ZB02, ZC12, ZBD06, ZJ06].

pro duct [LP04, T ak24]. Pro ducts [Eng84, Liu92]. professional [Zaf08].

Professor [HKK23, L

T18, Pri94, T a y22b]. Profile [L

W91]. Pro jection

[XA99, ZT97, MS00b]. Prop erties

[And92, A

C18, BL01, BI09, Da v91, FRS11, FKMN02, HT99, Huz88, Kak96,

KPS04, KTL00, MP90, Mar20, PS01, P or87, P os08, Sai86, SH87, SH88a,

SP01, SK96, ST91, T an87, T er14, T ri06, Y a j85, BCFFT17, Cha05a, Erc11,

F G04, Gir07, LN99, Lie05, RMSF10, T am09, WR08, Zaf08]. Prop ert y

[CR90, Fin85, Had95, Kab99, Kul85, P ol94, Tia88, PF21]. prop ortion

[AD23]. prop ortional [GG08]. prop osal [Mon98]. protot yp e [NSK

+

11].

Protot ypical [MP87]. pro ving [Lie05]. Pseudo [Bau05, IP20].

Pseudo-Maxim um [IP20]. Publication [NH19]. Publish [Ano20g].

Published [Aue22, Bos16, Cao19, Cha16a, Hal14, Kar16, Kil18, Lat17,

Leo13, Lu18, McC15, McL17, Mcn15, Nea13, Ne ˇ s16, Nun20, P ou16, P ou17,

Qui15, Rao16b, Rao17, T er14, T ur18, W an21, Wil16, Y ao20, Om b13].

Publishers [Zha13]. Pure [BK03, CL95b]. Purifying [R

T92]. purp ose

[HKV24]. Pursuit [XA99].

Q [T ur18]. QMLE [AF16, GSS17, IP08, SW21]. Quadratic

[Abr87, GSS17, HIP87, SF93, NHCLP08]. qualit y [LZZ22]. Quan tifying

[NAJ12]. Quan tile [BCK23, CS08, CP16b, KMX17, Li14, LO16, MR19,

BH10, CSD12, GMR

O11, Kim15, K O W22, PV15]. quan tile-based [PV15].

quan tiles [Jir16, Muk99]. Quan titativ e [Ne ˇ s16]. Quarterly [P on06, ZC19a].

Quasi [AB09, ABT18b, AS21, CF14, Huz88, Li20, PS21, P et19, TC05a,

A G24, CG07, CLL14, GL20, PD12, P er04, VP12, Zh u13, Ano21a]. quasi-

[A G24]. Quasi-Ba y esian [P et19, Ano21a]. Quasi-Lik eliho o d

[ABT18b, Huz88, CF14, CG07, P er04]. Quasi-Maxim um

[TC05a, AB09, AS21, PS21, CLL14, GL20, Zh u13].

R [Bos09, Lat17, Rao14, Che09, Kil18, Lu18, Nun20, Rao17, Bos10]. R-INLA

[Rao17]. radial [BEvdW12]. radioactivit y [DF11]. Radius [Liu92]. Rafal

[T er14]. rainfall [R CLM

+

11]. Ramsa y [Cao19]. Randall [Rao14]. Random

[Abr87, AHS06, CL95b, CT10, DM96, Dic82, Elt94, FT85, GKY18, GZF86,

Hal92, HB05, K O V94, LPPS20, LH83, LM95, NLR16, NQ80, P ou88, QN81,

Ra y88, SSW15, Ste05, XY89, BHL09, BH01, Efr20, FK13, FL04, FPS21, HP14,

Ho y24, Ing01, KL09, KL10, Kri22, LJ23, MORS21, MS00a, O

V04, PPS14,

RDB14, R

T17a, SLL97, TY10, W

C10, Y ua00a, ZWZ11, ZBD06, F ei20, Leo13].

Random-Co efficien t [HB05, LPPS20, PPS14]. Randomly [L

T95].

Randomness [HIP87, QN82]. Range

[AES06, Ber07, Co x91, Ger18, GRS97, IL19, KLN18, LDN19, LKB15, PC05,

Ra y93, VDO95, Y ua00b, A

VF98, A

G16, BP12, BT13, Bet16, FP18, GAHT01,

Ger21, KP15, KP20, LLBM

+

11, LRS21, LG11, MORS21, MS00b, Nie05,

NSL07, PBSO23, R

T02, Sha11, SK09, ST05, TT97a, T ew18]. ranges

[KMX17]. Rank [And08, CMK05, CR

T15, Duf81, F

A03, HIP87, LLZZ22,

RA92, TSL08, Kur11, Muk99, SL00]. Rank-based [And08]. Ranking

[Duo84]. Rao [Co x94, Wil18]. rare [GKL11]. Rate [Ev a80, GRS97, HK90,

Kni87, KST95b, RB13, AMS

+

17, CWDL97, Jir16, LL12, ZT06]. Rates

[Mas96, FB13, LP14, PS99]. Ratio [DNL81, FM96, LM04, MN95, RA92,

ST99, TZ02, CG07, CD09, CD12, NK

C15, TNZ04, ZL12b]. rational

[HT10, JS24]. Ratios [V er87, VN17]. Raton [Lat17, Nun20, Y ao20].

Ra vishank er [Lat17]. ra y [BEvdW12]. Real

[AHL

+

18, T ri11, ZC19a, ASK15, KL10, SW21, SA07]. Real-Time

[AHL

+

18, T ri11, KL10, SW21]. real-v alued [SA07]. Reale [McL17].

Realizations [Bar87, She88]. Realized [BCCR19, L

W19, K O W22].

Recognizing [CD94]. Reconsideration [Cor95]. Reconstruction [P os20].

Records [DN95]. Recurrence [Gor18]. Recursiv e

[AH92, Bon01, Bos96, Gri91, Had95, HLHT94, Hua90a, Ka v89, Kit81, LH96,

LB00, McE18, OM17, PT82, PPT93, Ro d13, SS01]. Reduce [De 98b].

Reduced [RA92, KA08, THN24]. Reducing [KT10, LS03a]. Reduction

[Zha92]. Redundancy [McL93]. Reference [PW89]. refined [LL12].

Regenerativ e [BCT15]. Regime

[BBKL17, HP23, HLHT94, BP11, K

OD09, K

C10, KR98, PS06b, ZS01].

regime-switc hing [K

C10]. regimes [Ca v14b, PS03, Sp e10]. Region

[Pic82, LP19]. Regions [HW95b, WW15]. Regression

[BSG18, BCK23, CT01, CN86, FK87, Hal95, HK86, HV92, HR88, Has82,

Has93a, Has93b, HH05, HKK15, Kas82, KH94, KS19, L

TZ20, LPS99, Mar00,

Mas96, NVS06, Qui89, SL96a, Sak93, ST04, SP02, Shi88, Sib01, Stu01, T an81,

T an87, TS94, USMS83, UH95, W al87a, ABT18a, A

O09, BP18, Deo97, FB13,

FLL13, GH03, HPW17, HD99, KPY22, KMX17, KW12, LLG09, LOS12,

MR T07, Nie05, Olm23, PW05, RP20, Sc h98, Tsa07, W an24, W

C14].

Regressions [Has00, LX01, Mar95, Sc h22, W es19b, Bra05, CL97, DGP15,

Kim15, KF08, KA07, Lub99, Mil10, SL04b]. Regressiv e [HZF93, Mur85].

Regressors [Kur17, Mil10, SL04b]. Regular [NP90, Sza22, Sza23, DS04].

Regularit y [TV83]. Regularit y/Singularit y [TV83]. Regularized

[MMM22]. regularly [MS00a, MS01]. Regulated [T ro13]. Reinsel [Wil16].

Related [HB05]. Relation [Sak91a, YL22]. Relations [New80, Bon01].

Relationship [DF80, PI22, PS95]. Relationships [Mil19, WW17].

Relationships* [BK07]. Relativ e [EF06, Gir07, GL96, Sai83, KPRN03].

Relev ance [Kab99]. relev an t [DQ23]. remainder [Che06]. Remo delled

[Bha82]. remote [K

C11]. remote-sensing [K

C11]. renew al [AMS

+

17].

Reparametrization [MS92]. Rep eated [AF91]. Replicated

[Azz81, Deg87, PR88]. Represen tation

[Bha89, HNT23, Leo13, BC12, TC13]. Represen tations

[GZ15, Gue87, SM06, Tho19, KP15]. resampling [ABT18a, Len16]. rescaled

[FLL13]. Researc h [Ano94]. Researc hers [T ur18]. Residual

[CP17, Dit00, F as00, Hal95, HZF93, HR93, LM94a, ML83, MMT98, MW16,

SL96b, T an87, DdM13, GKL11, LLOS08, Shi98]. Residual-Based

[Dit00, MW16]. Residuals

[Bai93, DSW80, Ka v89, LL92, P es07, Rob87, V el94, Y u07, GH03, TS14].

Residuals-based [P es07]. Resolution [HQ89, MTW04]. Resp onse

[BW18, MR19, Wil17]. restricted [CD09, CD12]. restriction [WSS04].

Restrictions [SS95, SS96a]. Results

[A V93, IP20, Ok e98, W al95, YR95, BGT21, CG07, FL04, GB99, GB98,

HNT23, LP10a, O

V04, Sbr11, T

AM11, W al00]. Return

[SLL

+

20, SCW19, YL22]. Returns [AiL15, HL18, Wie13]. rev erse [L

T03].

Rev ersed [LL92]. Rev ersibilit y [BD92, Psa08, Pro23]. Rev ersible

[V ADG04, Bra21]. Review

[Ano95, Ano98a, Ano99a, Ano99b, Ano00a, Ano01a, Ano01b, Ano05d, Aue22,

Bas98, Bos09, Bos10, Bos16, Cao19, Cha16a, Che09, Co x94, Erc08, F ea05,

Hal12, Hal14, Kar16, Kil18, Kok13, Lat17, La y98, Leo13, Lu18, McC15,

McL17, Mcn15, Nea13, Ne ˇ s16, Nun20, Om b13, P ap22, P ou16, P ou17, Qui15,

Rao05, Rao10a, Rao14, Rao16a, Rao16b, Rao17, T er14, T ur98, T ur11, T ur12,

T ur18, W an21, Wil16, Y ao20, Zha13, Jan05a, Jan05b, Mil04, Whi05].

Reviews [Ano82, Ano01c, Ano05a, Cha05b, Do d05, Mil05, P ou05, Pri04,

Qui05, Rao04a, Rao04b, Sh u05, T er05, Ano97a]. Revised [Ne ˇ s16, Rao16b].

Revisions [PD02]. revisiting [A

VF98]. Ric hard [F ei20]. RINAR [KY09].

Risk [GLP10, Hog18, Ne ˇ s16, WTSL17, DP20, Efr19, EFT16, TY10, YL22].

risk-return [YL22]. Rissanen [Kab87]. riv er [EM08]. Robbins [FRR17].

Rob ert [Nun20]. Robust [ABT18a, AES06, BKS97, BMY99, BCT15,

BB07b, BM81, CH21, Duc05, EF14, FHK20, F ra84, Ger18, Ger21, Hen01b,

HMW19, Kas82, KL11, KL13, LLBM

+

11, LXT20, MG00, MY02, PBT00,

Sha08, SBS19, T an81, Art02, BDS12, HL

T10, Li12b, McC13]. Robustness

[Bha97, GT19b, HD96, HL02]. Roland [Lu18]. role [OJHO00]. Ro ot

[AK90b, AES06, Bea18, BK03, Bre94, CISG16, CP03, CL95b, GR

T17, GL96,

Hal95, HR02, HL06, HCH00, HR04, HMW19, HH16, KLN04a, OT98, PF95,

SS16, SH87, SS96b, SS01, XX18, YR95, A

G08, CT08, Cha15b, DK13, F os13,

GPR V00, HL02, Ioa10, Kap05, KT16, KP08, LLS02, Lar98, LD04, L

T03,

LL T14, LLZZ22, Lub99, MR12, NK24, Ott21, PSU08, PR

W04, Psa01, Ro d13,

San18, Sen07, SL97, SS98, SF98, Sol04, Sto19, Sw e03, kTR98, T a y05, V og99,

W es13, WNS22, Xia01, Y ab12, YLC12]. Ro ots [A

T87a, A

T87b, BF96, dBC07,

GJ06, HK90, Kar16, P au84, P on06, RA92, ST99, SLN99, T a y98, T a y03,

CHL T15, FM98, HL02, Joh03, LNV98, LG11, NR11, ZS17]. Rosen blatt

[BGT21, BDP21]. Rotational [SS95, SS96a]. rounded [KY09]. rounding

Bra21, Bri12, CG07, Gir07, Kak99b, KS18, LKN05, LP14, O

V04, PT04,

Sbr11, Sol04, LP10a]. Sonia [P ou17]. Sons [Bos16, Rao17, T ur18, Wil16].

Sørensen [Zha13]. Soto ca [P ou17]. sound [Iri02]. sources [GJ23]. Space

[AK90a, Aok91, BSS17, CG11, DB98, De 91, GT19a, IJ99, L

WL93, Mar92a,

MS07, PT05, dJ86, dJCCL94, CNR17, DB03, FKD10, GdSF13, G´ om07,

GAP09, GJ01, Guo03, KD00, KD03, P en07, PS99, PF21, Pro03, Qia14, QS00,

RR09, Sel10, SB19, WS02, WLC12, P ou17]. Space-Time

[DB98, GT19a, CG11]. spaced [GM23]. Spaces [CH15, Ott88]. Sparse

[XX18, P

A23, RP20]. Sparsely [LL95]. Sparsit y [KP21]. Spatial

[Rao13, Rao16b, ZC19b, DF11, LLG09, Rao08, Wie13, Rao17]. Spatio

[ASJLZ19, BWH19, GSTW20, HK20, K

C11, Rao12a, Rao17, TCCG19, WH19,

AR06, BJR17, Rao08, Rao13, RDB14, R

T17b, R

T17a, VPWD11, WH11].

Spatio-T emp oral

[ASJLZ19, GSTW20, HK20, Rao12a, Rao17, TCCG19, WH19, BWH19, K

C11,

AR06, BJR17, Rao08, Rao13, RDB14, R

T17b, R

T17a, VPWD11, WH11].

spatiotemp oral [DQ23]. Sp ecial

[A CN23, CH11, HKK23, L

T18, NH19, R

W17, SO12, T a y24a, BDP21, LPZ15].

Sp ecification [CW99, Has94, MN95, Ok e98, P os05, Smi08, dJ86, DS04].

sp ecifications [BS15b]. Sp ecified [LR88]. Sp ectra [BDH

+

18, MP90, YR92,

IC05, LP04, ME98, T ak24, TK

OP20, WWW12, ZT18, Qui15]. Sp ectral

[Ala89, A

Y96, BDH

+

18, BI09, B ¨ uh96, CMK05, CD86, Dah83, DNL81,

DR Y21, FF13, FM96, FRP99, GM85, Gor81, GQ17, HQ89, Has93b, Kim91,

KLN18, KST95a, KST95b, KJ85, Kra16, LM95, LO16, Liu92, Mar00, MdS89,

MVS87, Neu96, NP96, PS89, PR95, PR88, P¨ ot90, Pri96, RB92, Rig92, Rig96,

SS90, Sak91b, TM93, T om87, V el94, W

CK12, Wil17, Wyl08, Zha92, ZP20b,

ASK15, BJR17, Bha97, Cha05a, DH22, Efr14, Efr19, Efr20, Gir07, HV08,

Hen01a, HS04, HT10, HW99, Ioa11, Jin18, Kak06, KM99, Kom99, KXS

+

12,

Len16, Li12b, LL18, LLS97, MS00b, MR

T07, PP12, PP16a, R CLM

+

11,

SdJ22, SA07, WJM11, WP21]. Sp ectral-based [W

CK12]. Sp ectrum

[BB87, Cam87, Dro07, HB90, Jan82, Kul85, M ´ el85, P os20, R

G89, V el00, vS94,

FNV08, Gao97, Ioa10, Ioa22, KP13, W al00]. Sp eeds [TCCG19]. Sphere

[Leo13]. spherical [LP10b]. sphericit y [L

TT18]. sp ot [BL13, YFL

+

14].

spread [VPWD11]. Springer [Bos09, Cao19, McC15, T er14]. Spurious

[CL97, Mar95, NVS06, BS02]. SQMLE [AA20]. Square

[AK90b, Kab87, Ra y88, XX18, PZ04]. Square-Ro ot [XX18]. Squared

[HT99, IY03, LM94a, ML83, BM04, DZ17, HDB98, Ing01, Kat12, KLN04b,

QS00, YLC12]. Squared-Residual [ML83]. Squares

[A T87a, Bai94, BC01, Bri80, FRS11, Gra95, Hua90a, HB05, KP90, KS19,

L TK07, LH96, LDH19, MW97, Nie15, P em87, P et86, PS95, RBY92, TP85,

BB12, F

G04, HOS15, HL11a, Hil13, Ing01, Ioa11, KHS03, KF08, LM00, LL12,

Sto19, TvV02, W al03]. Squares-Based [L

TK07]. SRE [MW22]. Stabilit y

[CS11, Lim92, MS08b, W ei86, W ei85, KPY22, KK12]. Stable

[De 91, GGSW20, GSTW20, KT94c, Nas94, TZ02, BH08, K

OZ12, MORS21,

PC23, QR98, ST05, ZC12]. Stage [CGN15, W ri95, Efr19, HOS15]. Standard

[Dun81]. Standardized [V el94]. Star [Kil16]. Starter [Aue22]. State

[AK90a, Aok91, CJ82, CK22, De 91, GJ01, HHP84, IJ99, L

WL93, Mar92a,

MS07, P en07, PT05, Pri80, dJ86, dJCCL94, FKD10, GdSF13, G´ om07,

GAP09, Guo03, KD00, KD03, LK21, PS99, PF21, Pro03, PS06b, Qia14,

QS00, Rao11, RR09, Sel10, WS02, WLC12, P ou17]. State-Dep enden t

[HHP84, Pri80]. State-Space [IJ99, MS07, PT05, dJ86, GJ01, GdSF13,

G´ om07, GAP09, Guo03, KD03, PF21, Pro03, RR09, P ou17]. static [GBY17].

Stationarit y

[AF22, AP95, CL06, Cha91, FT85, F ei20, Kun97, LP10a, Liu92, NVS06,

Pic82, P ou86, P ou88, PP16b, VWR87, VN00, AK24, BJR17, BEL06, BFK19,

BH03, BH10, CLL14, DR11, HM03, Jen12, Kri09, LS03a, Rao08, Xia01].

Stationary [Abr87, And92, AM05, A

VW16, AM18, AM07, BB95, Bar87,

Bat83, Bha89, BD92, BL

T92, CN17, sC88, DG20, Dic82, FK87, FR83, GP06,

GL96, GO

V19, GZ15, Hin82, HK20, HA93, HC20, HS11, JL83, JLMB20,

KT94a, Kei03, KF92, KS94, Liu89b, LXT20, Log04, MS08a, Mar20, MW05,

Mic20, MIN

+

16, Mil84, Mor83, Nas93, Neu96, Ott88, PS92, PS06a, P et89,

P ou89, PP16b, Qui82, R

G80, R

G89, Rig92, Rig96, SS89, ST03, SP08,

SRHZT83, SM06, SR17, Sto85, SC97, SP18, Swi90, TC05b, TW89, VY90,

WT88, Y a j89, Y ua00b, ZT94, ZM01, ZL24b, dJCCL94, AN08, ABT18a,

A G08, AHT13, ASK15, BGT21, Bar00, BS15b, BG00, Bon01, Bon05, Bra21,

CT08, CHL

T15, CZ12, Cha05a, Cra03, DG98, DKV11, DP10]. stationary

[FHK20, F os13, GSO

+

17, GS13, HK17, HLZ23, Kak99a, KM03, KP10, Kle08,

Lie12, LOS12, LBV09, Mau02, MT15, MKN22, PZC14, RDB14, R

T17a,

RMSF10, RS17, SM13a, SHL22, Sza22, Sza23, T am09, V el99, V ol12, WS11,

W al00, X

CG24, ZC12, Zho13]. Statistic

[Ali83, Dah85, Kat08, LM04, T ua87, L

TT18, Y ab12, ZT18]. Statistical

[AiL15, BP12, DMHF12, Kim16, L

T83, MT94b, Oza82, PT81b, Rao08, Rao12b,

Rao14, T er14, GLN15, NK

C15, P ar13, T er11, TD11, T ur18, W an21, Zha13].

Statistics [BCT15, Bos16, Dic82, Lu18, Mcn15, PS92, PP99, Rao12a, SF93,

T an84, T ua84b, T ur18, Bos09, CHL

T15, GPR

V00, Lar98, LD04, Rao13,

SM13b, VP12, F

A03, Mau11, Rao16b]. Steady [CJ82]. Step

[P em87, T on82, ZLSY20, EK13, GL20, HW09, KPY22, K

GY18]. Stephen

[A CN23]. Stephens [Nea13]. steps [PY22]. Step wise [P os20, CGM08].

Sto c hastic [A

CL01, BK19, CT01, DN95, DF80, Fin85, GA01, GS21, Gor18,

GL19, Jen04, KS08b, KS05, LDH19, MG93, NK24, Ott88, PT81a, P ou86,

Rao16a, SS89, Shi88, Tjø86, T on81, W ri95, Zha13, Cle01, Com04, FK99,

GAHT01, HWBD11, HLM03, Lat98, LP10b, McC13, NHCLP08, P

A23,

San17, SO97b, Sim08, SBS23, T ri12, T ri06, Vid04, WS11, P ap22]. Sto c k

[Ho y20, Wie13]. Stoffer [Nun20, Rao14]. strategies [V

ADG04].

Stratospheric [BHL94]. Strength [HW95a]. strict [BH10]. Strictly

[Qui82, V ol12, Bra21]. Strong [DS91, Mas96, Hid07, TD11, ZZL14].

Strongly [BG20, Hid97, Y a j89, KM03]. Structural

[AES06, AH13, BW18, DGJ06, GT19a, HOS15, HR04, HV99, Ott88, PY22,

Ra v89, Sbr11, Sc h22, T er85, WT19, BHLS11, BH01, BH03, CGP22, CP16a,

F os13, FB21, GA04, GA08, HM03, HLZ23, Kap05, Kat12, KA07, Kur18,

Ro d13, WE07, WR08, W ri98, ZL12b]. Structural-F actor [GT19a].

Structure [AM80, Bol88, Gab88, Li84, MPR91, RZ10, RA92, SBLS07,

G´ om07, HW99, Lat98, PZ04, TD11, ZS01]. structures [BEvdW12, JW16].

Studen t [MMO

V24, SBS23]. Studen t- [MMO

V24, SBS23]. Studen tizing

[DGK14]. Studies [CG82, L

T83]. Study

[Eng84, HHP84, Lim87, Dit00, SL97, SO97b]. st ylized [KS23a]. Sub

[ST A03, T a y05]. sub-sample [T a y05]. Sub-Sampled [ST

A03]. Subba

[Co x94, Wil18]. Sub classes [DG20]. Sub ject [MW16]. Sub ordinated

[LDN19]. Sub ordination [WT88]. Subprime [WW17]. Subsampling

[ADD19, JMP12, KW04, LLS08, MJ12, JMP16]. Subset

[GR81, Gae00, HO84, PT82, PPT93, PBT00, Tha90, YL91, ZT97, BPT02,

MZ06, Unn04, W an05]. Subspace [Bau05, GH11, SP18]. successiv e [TvV02].

Suc harita [T er14]. Suddenly [And93a]. Sufficien t [Dic82, Kan81, DRS21].

sugarcane [VPWD11]. Sum [DJM86, Nie15, Y u07, BFK19]. Summaries

[L W91]. summary [NSK

+

11]. Sums [Bai93, Eng84, CP17, Ch u12, DGK14].

sup erharmonic [TK08]. sup erp osition [GLL06]. supp ort [PP16a].

Sup w ald [Kil16]. surface [GSO

+

17]. surfaces [KXS

+

12]. surv eillance

[AK10]. Surv ey [HN80]. Surviv al [Gor18]. Switc hing

[BBKL17, FRR17, HLHT94, Liu12, MT94b, SK96, Smi08, AF22, Ca v14a,

Ca v14b, HP23, K

OD09, KFS02, K

C10, LK21, PW05, PS03, PS06b, ZS01].

SW QMELE [ZPZ21]. sym b olic [MGRM10]. Symmetric

[Nas94, HST23, LZ18, TWVB00]. symmetry [LLOS08, PV15]. syndromic

[AK10]. System [BHL90, MS23, Nag03, Sim08]. Systems

[Li93, PBT00, P os05, Sin93, Tig85, W ri95, XX18, YK06, GH11, GP02,

KWPV12, Kur11, NHCLP08].

T [Co x94, JMP16, GL96, HL17, TP03]. T a-Hsin [Qui15]. T ables [ZC19b].

T ail [Hog18, BM13, BDS12, Hil13]. tail-trimmed [Hil13]. T ailed [GR

T17,

JMP16, YL20, EM08, GL20, GZ15, JMP12, KW04, Kri22, LPS23, MJ12].

T ails [Hal14, HPY02, MS00a, MS01]. tangen t [Kei03]. T aniguc hi [HKK23].

tap er [HC00]. T ap ered [Dah83, JvS95, MP10, Roz01]. T ap ering

[A V05, Zha92]. T ap ers [CWD00]. T

AR [WTSL17]. T ata [Wil18]. T a ylor

[Nun20, W an21, Y ao20, Zha13, A

CN23, Olm23]. tec hnique [GPR

V00].

T ec hniques [Ne ˇ s16]. temp erature [CG11, VN17]. temp eratures [EP17].

T emp ered [SK23]. T emp oral

[ASJLZ19, BS02, dBCR

T19, GSTW20, HK20, MW16, Rao12a, Rao17, SF11,

Sou07, SW86b, TCCG19, TC05b, WH19, AR06, BJR17, BWH19, Has13,

K C11, Rao08, Rao13, RDB14, R

T17b, R

T17a, VPWD11, WH11].

T emp orally [BCK23, CZ19, GM15]. term [K

CW22]. T erms

[KH94, Qui89, Sak93, Sib01, GJ06]. T est

[A Y88, Arb08, APH86, BH92, BR06, CP03, Dro07, Ev a80, FN97, F

A03, HL06,

HCH00, Has01, HP92, KA08, LM04, Lju88, MN95, O’B87, PP97, Pre98,

R G80, RA92, Sc h96, Sc h16, Shi88, TZ19, TLG93, TZ02, T ua86, T ua87, V el94,

VN00, WS20, XHN17, XZL20, AHT13, BCD18, BJR17, BEL06, Bet16, CG07,

CD09, CD12, DR11, FR07, GA04, GPR

V00, HW09, Hid07, IL

T14, JW16,

Jin18, KL09, KT10, Lar98, LD04, LJ23, LNVK02, LKN05, LLZZ22, L

TT18,

MM12, MKS22, MGRM10, Nis09, PV15, Rao08, Sha11, SP12, TM98, TNZ04,

VW15, WWW12, W es13, WX18, XPZL10, ZSW22, ZS17, ZPZ21, Zh u13].

T esting [AP95, AiL15, BiS17, Bar00, Bea18, BG95, BHLS11, Bet16, BK19,

BK07, BH01, CT06a, CHL

T15, Cha15b, CKR18, Cub95, DC23, Del96,

DKV11, DK17, EV19, F er90, FF

GM15, FM98, GM15, GA01, Gil99, GHHK18,

GH19a, HS05, HM13, HLX10, HMW19, Hin82, HR15, HST23, IP20, JN18,

JT03, Kan81, Kas82, Ken12, Kil11, KPRN03, KK12, KS05, KP08, Kun97,

LS03b, L

W19, LLL22, LG11, LBV09, MMH88, Mil19, P ap05, PPS20, PR10,

P on06, PP16b, QN82, Rai96, RB92, SL96a, SS16, ST03, SS96b, SS98, SK09,

T a y98, TT97a, TSL08, W ri98, Xia01, YR95, Y ua00a, Y ua00b, Ano99d, AR06,

dBCO12, CNR17, CP17, CF98, DHT14, FL04, F os13, HCT04, Hon97, Ioa10,

Jen12, Kap05, KPY22, Kim15, LP10a, LLS08, MGRM10, MY04]. testing

[MLS97, NS13, NK24, Ok e98, Ott21, PT23, R

GLA11, R

T22, SL00, San18,

SM13b, T au23, TW02, V og99, WSS04, Wie13, ZL24a]. T ests

[AN92, AN94, AN08, AES06, BK03, Bre94, BH10, CL06, CISG16, CT92,

Che93, CL95b, CG82, CD86, Duf81, EF06, GR

T17, GL96, Hal92, Hal95,

HIP87, HS98, HR04, HH16, Jo y92, Kil16, KH98a, KLN04a, KL98, Kur21,

KLM16, LKB15, Lee16, L

TK07, LL18, Mar20, ME98, MW16, OT98, PF95,

PR C03, PT81b, R

WZ20, Sai83, SS01, ST99, Smi08, T a y03, W on97, WL05,

YK06, ZT18, And97, AS00, Art02, BP12, BDM98, BH13, Bra13, Bra05,

BFK19, BH03, CT08, CR99, CL01, CW99, DL15, DK13, DS04, Dit00,

DdM04, Duc05, F an05, GF15, HL02, HK14, HM03, HL

T10, KT16, Kat12,

KP13, Kur11, L

T17, LLOS08, LLS02, LS03a, LN99, L

T03, LL10, LL

T14,

LM08, MA24, Mar07b, MP16, MMO

V24, MR12, NK

C15, NR11, PSU08].

tests [PLNL22, PY22, P es07, Psa01, Ro d13, Roz01, Sen07, SF98, Sme15,

Sol04, Sw e03, kTR98, T a y05, THN24, WE07, ZL12b]. tests* [Kat09]. T exts

[Rao14, Bos09]. T extures [YR92]. th [CWDL97, ZBD06]. th-order

[CWDL97, ZBD06]. their [BDL08, CA99, PP16a, PC23, Y u07]. Theorem

[BT94, Cha91, Kee97, Mor83, Y a j89, FPS21, RB13]. Theorems

[Leo13, Sto85, BT13, BDL08, Ch u12, KL10]. Theoretic [Bra16]. theoretical

[Zaf08]. Theory [A

Y96, BT06, DNL81, GP06, HP17, HT86, IP08, M ´ el85,

MdS89, Nea13, P ou17, Rao14, W al87a, Arv14, AA20, BP18, Deo97, JPP15,

LP14, L

TT18, LP19, MW22, SW21, Sta20, ZL12a]. there [Sen07, V og99].

thinning [AS24, WP14, ZJ06]. thinning-based [AS24]. Third

[Bri80, Gab88, Kak96, SS89, T an87, Hos01]. Third-Order

[Bri80, Gab88, Kak96, SS89]. third-series [Hos01]. Three

[BM89, LHR82, GL20]. Three-Dimensional [LHR82]. three-step [GL20].

Threshold [AB86, BL

T92, CG19, CL95a, Che95, Cli07, GMR

O11, GT93,

GLML16, Kap01, Lim92, Log04, Mar92b, P et86, Str96, Tha90, T on82,

WTSL17, YL20, YLC21, ZL12b, BHLS11, CS08, Cam04, De 98a, KMX17,

LR02, LL10, SY20, WL98, XPZL10]. thresholding [PP12]. Thresholds

[CT86, Gao97]. Time [A

Y88, A

C93, AF16, ARS86, ABT18b, Ala89, A

CL01,

And93a, A

C96, AM05, Ano97b, Ano99c, Ano02, Ano03, Ano04, Ano05b,

Ano06a, Ano07, Ano20g, Ano21a, A

VW16, Aok91, A

V05, AD04, APH86,

AHL

+

18, A

C18, Azz81, BS07, BB95, BC97, BC95, BS15a, BO05, BP11,

BBKL17, BW00, BH91, BH92, BG95, BG20, BK19, BDH

+

18, BLL05, BI09,

Bos10, Bos16, BD92, Bro95, BS98, CH14, CS15, Car85, CT08, Cha16a,

Cha19, CT20, CT96, Cha91, CD94, CAP94, Che09, CG82, Com96, CKR18,

CW82, CS84, CS87, Cor95, Co x91, Co x94, DB98, DN99, DF80, Deg87, Dic82,

DK17, Dit04, Dun81, DH17, Elt94, Eng84, Ev a80, FK87, F ei20, Fin84, Fin85,

Fin16, FK04, FP16, F ra84, F ra05, GR81, Gab88, GT19a, GCK99]. Time

[GPH83, GT93, GA01, GRS97, GKY18, GS20, Giu17, GHHK18, GO

V19,

Gra95, GJ80, Gra82, GH91, GZF86, HHP84, HO84, Hal94a, Hal95, HW95a,

Hal14, HS05, HKK23, HT88, HT86, HV92, HR88, Has82, Has00, Has93b,

Has94, Has01, HH81, Hid97, Hin82, HH93c, Hog18, Hok83, HN80, HR93, HV99,

Ho y20, HC20, HB93, HB94a, HB94b, Huz88, Hyn93, IMR18, IP20, JMP16,

JL83, Jan82, JS90, Jan05a, Jan10, JA81, JM04, KMS15, KPT21, KE88, Kas82,

KKJ18, Kil18, KBB90, K

C96, KK20, Kit81, KT01, Kra16, Kul85, KL98,

Kum86, L

W91, Lat17, LL92, Led90, LL95, LR88, L

T18, Li84, LM94a, LX96,

Li98, LX01, LS03b, L

WL93, LM95, Lim87, LPS99, Liu89a, Liu89b, LXT20,

Lu18, L ¨ ut82, LM94b, MS08a, Mar00, Mar92b, Mas96, Mau11, MMH88].

Time [MMT05, McC15, MT94a, MT94b, ML83, McL98, McL17, MV03,

MG93, Mil84, MP84, Neu96, Nie15, NH19, NBQ16, O’B87, OJ03, OT98,

Oza82, P ap94, P ap22, P au84, PS89, PBT00, PZ17, P et19, PT81b, PT86,

P os20, P ou89, PM92, P ou17, PH02, Pre98, Pri80, Pri96, Psa08, R

G80,

RR W83, R

G89, Rao10a, Rao10c, Rao14, RS19, Rob83, Rob87, R

T17c, Sai83,

Sai86, SL96a, Sc h96, ST

A03, SP

A20, SBLS07, SR88, SR91, SR92, Sha08,

She87, SS96b, Shi88, SS82, SPM19, Sin93, Smi08, SH88b, ST87, Sto85, Sto87,

SW86a, Str96, T an81, T an84, TK93, T a y98, T a y03, T a y20, T a y21b, T a y22a,

T a y23c, T a y24a, T a y24b, T

A88, Tho19, TWVB00, TP82, TP85, Tjø86, TM93,

T on81, TS94, TC05b, Tsa88, Tsa89, TY00, TW89, T ur11]. Time

[TT82, UH95, VP12, VWR87, VDO95, Vij06, W al87b, WT19, WS20, WL05,

WTSL17, XA99, XHN17, Y ak87, YL91, Y ua00b, ZT94, ZW94, ZL

Y06, ZLP19,

ZC19b, ZLSY20, Zho92, ZP20b, ABT18a, AR10, AD23, APS20, AS00, ASM21,

And08, Art02, AHT13, AH13, ASK15, BCD18, BBC16, Bar00, BDL08, BM13,

Bet16, BP03, Bon01, Bon05, Bou08, Bra05, BS02, Bro07, BFK12, BFK13,

BFK19, CS08, Cai11, CSD12, CCGA13, Cha99, CL

Y17, CGP22, CP17,

Cha16b, CCY16, CH21, CF14, CF98, CG11, CH11, DG98, DB03, DGH06,

DC01, DR

Y21, DE07, DLR

Y08, DdRSK21, DFF23, DL15, DH13, DHT14,

DPT12, DP10, D

A14, DLPP14, DR11, Erc11, F an05, FHK20, FF13, FB13,

FLL13, FK99, FP12, FL00, F

G04, FM04, GG08, GF15, GA16, GM15, GA04].

time [GA08, GM23, GB06, GAP09, GKL11, GLN15, GSO

+

17, HPY02,

Hal13, HNT23, HM13, HP23, Has13, HCT04, Hon97, HL11b, HR15, Ho y24,

HW99, HDB98, HD99, HC00, HB01, Hur01, HK08, Huz07, IL

T14, JMP12,

JFML13, JW16, Jin18, Jir16, JT03, JT11, KM03, KP15, KWPV12, KYP20,

Ken12, KH04b, K

C10, KL10, KL11, Kom99, K

GY18, KL23, KXS

+

12, LC03,

LLS02, LM00, LZ18, LD04, L

V00, LLS08, Len16, LLRR

+

21, LNVK02, Li14,

LL Y14, LRS21, Lie12, LP14, LL97, LPZ15, L

TT18, LZZ22, LLS97, LOS12,

Lub99, Mar99, MTJ14, MGRM10, MY04, MJ12, MT15, ME98, MIN

+

16,

MS00b, MR

T07, Muk99, NHCLP08, NM11, Nie05, Nis09, PZ04, PD12, P ar13,

PT04, PT23, P en07, PR03, PR

C03, PPS20, PR10, PS00, Pro23, PSSS09,

QR98, R CLM

+

11, Rao10b]. time [Rao18, R

Y23, RB22, RS17, RNI13, R

T22,

SK23, Sbr11, Seo24, SL97, SB19, SO97b, Sme15, SW21, SA07, SCW19, ST05,

SO12, Sto19, SR07, Stu01, Sw e22, Sza22, Sza23, TK

OP20, TNH23, TW02,

TM98, T

AM11, TC13, TJL23, T ri11, TC05a, TT97b, Unn04, UD09, V el99,

VW15, VY16, W al00, WW

G09, WL11, WP21, WD10, W

C14, WX18, XZ22,

XL T23, YLC21, Y au12, ZT18, ZKP22, Zha24, ZJN24, ZP20a, Zho12, Zho13,

ZJ06, YB06, Aue22, Bos09, Nun20, Om b13, P ou16, Qui15, Wil16].

Time-Aggregation [Eng84]. Time-correlation [Li98]. Time-Dep enden t

[GO V19, Pri96, Li14]. time-domain [KM03]. time-in v arian t [ZT18].

Time-Lag [DF80]. Time-Rev ersibilit y [BD92, Psa08, Pro23]. Time-scale

[JM04]. Time-Series [Ev a80, MMT05, Nie15, SP

A20, Smi08, WL05, ZL

Y06,

CH14, VP12, AR10, Cai11, DE07, GG08, GF15, GB06, HL11b, Ken12, K

C10,

LD04, LL

Y14, LPZ15, Nie05, VW15, WD10, Zho12, Zho13].

time-symmetric [LZ18]. Time-T ransformed [CT08]. Time-V arying

[Ano21a, AD04, BBKL17, BDH

+

18, P et19, BP11, PH02, CGP22, CP17,

DHT14, F

G04, Lie12, LP14, R CLM

+

11, YLC21, ZT18]. Times

[Kur21, FKK12]. TMA [LQ20]. TOC [Ano16g, Ano16h]. T o eplitz

[LP04, T ak24]. T ohru [Om b13]. T o ols [Ne ˇ s16]. T otal [Bos16, Cao19,

Cha16a, Hal14, Kar16, Kil18, Lat17, Lu18, McC15, McL17, Mcn15, Nea13,

Ne ˇ s16, Om b13, P ou17, Qui15, Rao16a, Rao16b, Rao17, T er14, T ur18, W an21].

T otals [SW86a]. T rac king [BW00, LK98, Whi05, DZ17, Whi02]. T ractable

[JC17]. T rade [GJ02]. T ransaction [CHS17]. T ransaction-Lev el [CHS17].

T ransfer [Bha86, Gri91, Ka v93, LHR82, Lii85, MW97, CGM08]. T ransform

[DGJ06, HC20, ST97, DR11, KM99, Rig92]. T ransformation [GS13].

T ransformations [ADD19, Cor95, GH91, PR09, FM98, JM04].

T ransformed [Bla14, CT08, PF21]. T ransforms [Sto85, Y a j89, W al00].

T ransition [BBKL17, Ber01, LS06, XZL20, dJ86, BF10, HK22, Kil11, ZL24a].

T ransitions [SLN99, LNV98, Sol04]. T ransmission [CK15]. T reating

[AK10]. T rend

[AP95, DH98, Gil99, HH05, KLN04a, MKN22, NVS06, SL00, Sib01, TSL08,

Ano99d, CHL

T15, CP16a, EP17, F os13, HL

T10, KP10, KPRN03, KLN04b,

LL12, MT15, NR11, Rao12b, kTR98, TT97a, VN17, YLC12, ZSW22].

T rending [HMW19, TY10, WNS22]. T rends

[Gra88, Has00, Has01, HD96, Mar20, NV96, CCGA13, CG11, HMV08, KT16,

McC13, Ott21, TJL23, WX18]. triangular [PPS14, W an05]. T rigonometric

[BSG18, KH94]. trimmed [Hil13]. T rimming [A

V05]. T rindade [P ou17].

TSMARS [LR02]. T uc k er [Aue22]. T unnicliffe [McL17]. T urbulence*

[LHR82]. Tw eedie [F ei20]. Tw o [Ala89, BR06, CGN15, CD86, EK13, HT99,

L T83, PR88, SS90, Sc h96, V og99, W ri95, ZLSY20, DL15, Efr19, HOS15,

JW16, KPY22, LL18, PY22, PR

C03, R CLM

+

11, SH09]. Tw o-Channel

[SS90]. t w o-dimensional [R CLM

+

11]. Tw o-Sided [Sc h96]. Tw o-Stage

[CGN15, W ri95, Efr19, HOS15]. Tw o-Step [ZLSY20, EK13, KPY22].

t w o-steps [PY22]. T yp e [AN92, Fin16, Ger18, GL96, HH93a, Hua90a, Kil16,

NV96, SR88, W an93a, PLNL22, TT97a, ZS17, NR11, Wie13].

U.S. [ZC19a]. Uhlen b ec k [O

V04, WHY22]. Uhlig [PI22]. UK

[Rao14, Rao17]. Un biased [AF91, Zie99, LR21, Lug06, VY16, W an16].

Un biasedness [Fin85]. un b ounded [LP04, T ak24]. Uncertain t y

[LS06, Kil98, NAJ12, PH02]. unconditional [LD04, SF98]. Uncorrelated

[MIN

+

16, FR07, Kat12]. Uncorrelatedness [WS20]. Underdisp ersed

[MA20]. unequal [DL15, Jin18, LL18]. unev enly [GM23]. Unified

[Eng84, HP14, Kim16, KJ85, PW84, Lie05, LP19]. Uniform

[BDL08, GP06, Mas96]. unifying [GPR

V00]. Unimo dalit y [MA93].

Uniqueness [BDH

+

18, GZ15]. Unit

[A T87a, A

T87b, AES06, Bea18, BK03, BF96, Bre94, CISG16, CP03, CL95b,

F os13, GR

T17, GL96, Hal95, HR02, HL06, HCH00, HR04, HK90, HMW19,

HH16, Ioa10, Kap05, Kar16, KLN04a, LNV98, MR12, Ott21, OT98, PF95,

P au84, P on06, RA92, SS16, SH87, San18, SS96b, SF98, SS01, ST99, SLN99,

T a y98, T a y03, YR95, A

G08, CT08, CHL

T15, Cha15b, DK13, FM98, GPR

V00,

HL02, KT16, KP08, LLS02, Lar98, LD04, L

T03, LL

T14, LLZZ22, LG11, Lub99,

NK24, NR11, PSU08, PR

W04, Psa01, Ro d13, Sen07, SL97, SS98, Sol04, Sto19,

Sw e03, kTR98, T a y05, V og99, W es13, WNS22, Xia01, Y ab12, YLC12, ZS17].

Unit-Ro ot [AES06, HL06, KLN04a, Ioa10, Kap05, LLZZ22, PSU08]. units

[Sme15]. unit y [BP18, Sta20]. Univ ariate

[FN97, HH93c, K O V94, KMS15, Lim87, SP

A20, BFK19, PS07, VY16].

Univ ersit y [Cha16a, Hal14, Kar16, Leo13, Nea13, Ne ˇ s16]. Unkno wn

[Hid92, Kab94, Kak96, MM93, BEL06, BH03, DCCL03, GLL06, GA08,

HLX10, IL

T14, LM00, Lug06, Sel10, Sp e10, VY16, W ri98]. Unobserv able

[Ott88]. Unobserv ed [Hot89, P ou16, Sin93, Cha16a]. Unrestricted

[CR T15]. Unstable [Bea18]. un usual [P en07]. US$39.99 [Kar16].

US$95.00 [Kar16]. USA [Bos16, Cao19, Hal14]. Use

[KT01, PT81b, BFZ02, T a y05, TW02]. Useful [T ua84b]. Uses [HP92].

Using [AiL15, BiS17, dBC07, CL95b, CT87b, Cub95, Del96, Gae00, Gil99,

GL94, HH93a, Huz81, JC17, Jo y92, Ka v89, KF08, Lu18, MFM05, ML83,

MS07, Mil19, MB97, Nun20, Oza82, PBT00, PV98, PW05, Rei94, Rig92,

SS96b, SS82, Stu01, T

A88, T on82, Tsa07, YR92, Y ua00b, Ano99d, BWH19,

CHL T15, CK22, Cra03, DdRSK21, DFF23, GH11, HOS15, HL18, HB01,

LR02, LL18, MS23, MIN

+

16, MMNT20, Mil06, NHCLP08, Olm23, PSSS09,

Rao11, RSW08, TT97a, T ri12, UT12, ZC19b].

V alid [Kak99b]. V alidation [F as00, Ka v89, De 01, Sk o01, V el00].

V alidatory [HB90]. V alidit y [T an84, FP18]. V alue

Abraham:1993:EMA

[A C93] Bo v as Abraham and Alice Ch uang. Exp ectation-maximization al-

gorithms and the estimation of time series mo dels in the presence

of outliers. Journal of Time Series A nalysis, 14(3):221–234, Ma y

1993. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Anderson:1996:HOM

[A C96] Oliv er D. Anderson and Zhao-Guo Chen. Higher order momen ts

of sample auto co v ariances and sample auto correlations from an

indep enden t time series. Journal of Time Series A nalysis, 17(4):

323–331, July 1996. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Audrino:2018:OPB

[A C18] F rancesco Audrino and Lorenzo Camp ono v o. Oracle prop erties,

bias correction, and b o otstrap inference for adaptiv e lasso for time

series M -estimators. Journal of Time Series A nalysis, 39(2):111–

128, Marc h 2018. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Alpa y:2001:EPD

[A CL01] D. Alpa y , A. Chevreuil, and Ph. Loubaton. An extension problem

for discrete-time p erio dically correlated sto c hastic pro cesses. Jour-

nal of Time Series A nalysis, 22(1):1–11, Jan uary 2001. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Andersen:2023:A CP

[A CN23] T orb en Andersen, Kim Christensen, and Ingmar Nolte. Announce-

men t: Call for pap ers for sp ecial issue in honour of Stephen J. T a y-

lor. Journal of Time Series A nalysis, 44(4):336, July 2023. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anderson:1984:IDE

[AD84] B. D. O. Anderson and M. Deistler. Iden tifiabilit y in dynamic

errors-in-v ariables mo dels. Journal of Time Series A nalysis, 5(1):

1–13, Jan uary 1984. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Allen:1999:NBE

[AD99] Mic hael Allen and Somnath Datta. A note on b o otstrapping M -

estimators in ARMA mo dels. Journal of Time Series A nalysis, 20

(4):365–379, July 1999. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Arv anitis:2004:TDM

[AD04] Stelios Arv anitis and An tonis Demos. Time dep endence and mo-

men ts of a family of time-v arying parameter GAR

CH in mean mo d-

els. Journal of Time Series A nalysis, 25(1):1–25, Jan uary 2004.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Aknouc he:2023:A CP

[AD23] Ab delhakim Aknouc he and Stefanos Dimitrak op oulos. Autoregres-

siv e conditional prop ortion: a m ultiplicativ e-error mo del for (0, 1)-

v alued time series. Journal of Time Series A nalysis, 44(4):393–417,

July 2023. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Anderson:2019:SGC

[ADD19] Brian D. O. Anderson, Manfred Deistler, and Jean-Marie Dufour.

On the sensitivit y of Granger causalit y to errors-in-v ariables, linear

transformations and subsampling. Journal of Time Series A naly-

sis, 40(1):102–123, Jan uary 2019. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Ak ashi:2018:CPD

[ADL18] F umiy a Ak ashi, Holger Dette, and Y an Liu. Change-p oin t detec-

tion in autoregressiv e mo dels with no momen t assumptions. Jour-

nal of Time Series A nalysis, 39(5):763–786, Septem b er 2018. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ask anazi:2018:CIF

[ADSS18] Ross Ask anazi, F rancis X. Dieb old, F rank Sc horfheide, and

Minc h ul Shin. On the comparison of in terv al forecasts. Journal

of Time Series A nalysis, 39(6):953–965, No v em b er 2018. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Allal:2006:ODE

[AE06] Jelloul Allal and Sa ¨ ıd El Melhaoui. Optimal detection of exp onen-

tial comp onen t in autoregressiv e mo dels. Journal of Time Series

A nalysis, 27(6):793–810, No v em b er 2006. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Aparicio:2006:R UR

[AES06] F elip e Aparicio, Alv aro Escribano, and Ana E. Sip ols. Range unit-

ro ot (R

UR) tests: Robust against nonlinearities, error distribu-

tions, structural breaks and outliers. Journal of Time Series A nal-

ysis, 27(4):545–576, July 2006. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Azzalini:1991:ENU

[AF91] A. Azzalini and A. C. F rigo. An explicit nearly un biased esti-

mate of the AR(1) parameter for rep eated measuremen ts. Journal

of Time Series A nalysis, 12(4):273–281, July 1991. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ahmad:2016:PQC

[AF16] Ali Ahmad and Christian F rancq. P oisson QMLE of coun t time

series mo dels. Journal of Time Series A nalysis, 37(3):291–314,

Ma y 2016. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Aknouc he:2022:SEM

[AF22] Ab delhakim Aknouc he and Christian F rancq. Stationarit y and er-

go dicit y of Mark o v switc hing p ositiv e conditional mean mo dels.

Journal of Time Series A nalysis, 43(3):436–459, Ma y 2022. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Adams:1995:PEP

[A G95] G. J. Adams and G. C. Go o dwin. P arameter estimation for p e-

rio dic ARMA mo dels. Journal of Time Series A nalysis, 16(2):

127–145, Marc h 1995. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Andrews:2008:ASV

[A G08] Donald W. K. Andrews and P atrik Guggen b erger. Asymptotics for

stationary v ery nearly unit ro ot pro cesses. Journal of Time Series

A nalysis, 29(1):203–212, Jan uary 2008. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Ac hard:2016:MWW

[A G16] Sophie Ac hard and Ir ` ene Gannaz. Multiv ariate w a v elet Whittle es-

timation in long-range dep endence. Journal of Time Series A naly-

sis, 37(4):476–512, July 2016. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Ac hard:2024:L WE

[A G24] Sophie Ac hard and Ir ` ene Gannaz. Lo cal Whittle estimation with

(quasi-)analytic w a v elets. Journal of Time Series A nalysis, 45(3):

421–443, Ma y 2024. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Allende:1992:R GM

[AH92] Hector Allende and Siegfried Heiler. Recursiv e generalized m esti-

mates for autoregressiv e mo ving-a v erage mo dels. Journal of Time

Series A nalysis, 13(1):1–18, Jan uary 1992. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Aue:2013:SBT

[AH13] Alexander Aue and La jos Horv´ ath. Structural breaks in time se-

ries. Journal of Time Series A nalysis, 34(1):1–16, Jan uary 2013.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Astill:2018:R TM

[AHL

+

18] Sam Astill, Da vid I. Harv ey , Stephen J. Leyb ourne, Rob ert Sollis,

and A. M. Rob ert T a ylor. Real-time monitoring for explosiv e fi-

nancial bubbles. Journal of Time Series A nalysis, 39(6):863–891,

No v em b er 2018. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Aue:2017:F GA

[AHP17] Alexander Aue, La jos Horv´ ath, and Daniel F. P ellatt. F unctional

generalized autoregressiv e conditional heterosk edasticit y . Journal

of Time Series A nalysis, 38(1):3–21, Jan uary 2017. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Aue:2006:ER C

[AHS06] Alexander Aue, La jos Horv´ ath, and Josef Steinebac h. Estimation

in random co efficien t autoregressiv e mo dels. Journal of Time Se-

ries A nalysis, 27(1):61–76, Jan uary 2006. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Astill:2013:BT A

[AHT13] Sam Astill, Da vid I. Harv ey , and A. M. Rob ert T a ylor. A b o ot-

strap test for additiv e outliers in non-stationary time series. Jour-

nal of Time Series A nalysis, 34(4):454–465, July 2013. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Arrieta-ibarra:2015:TPF

[AiL15] Imanol Arrieta-ibarra and Ignacio N. Lobato. T esting for pre-

dictabilit y in financial returns using statistical learning pro cedures.

Journal of Time Series A nalysis, 36(5):672–686, Septem b er 2015.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ansley:1990:FSS

[AK90a] Craig F. Ansley and Rob ert Kohn. Filtering and smo othing in

state space mo dels with partially diffuse initial conditions. Jour-

nal of Time Series A nalysis, 11(4):275–293, July 1990. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ansley:1990:NSR

[AK90b] Craig F. Ansley and Rob ert Kohn. A note on square ro ot fil-

tering for v ector autoregressiv e mo ving-a v erage mo dels. Journal

of Time Series A nalysis, 11(3):181–183, Ma y 1990. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Andersson:2010:TMV

[AK10] Jonas Andersson and Dimitris Karlis. T reating missing v alues in

INAR(1) mo dels: an application to syndromic surv eillance data.

Journal of Time Series A nalysis, 31(1):12–19, Jan uary 2010. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anastasiou:2024:WDB

[AK24] Andreas Anastasiou and T obias Kley . W asserstein distance b ounds

on the normal appro ximation of empirical auto co v ariances and

cross-co v ariances under non-stationarit y and stationarit y . Jour-

nal of Time Series A nalysis, 45(3):361–375, Ma y 2024. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ak aik e:1980:SAB

[Ak a80] Hirotugu Ak aik e. Seasonal adjustmen t b y a Ba y esian mo deling.

Journal of Time Series A nalysis, 1(1):1–13, Jan uary 1980. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Alagon:1989:SDT

[Ala89] Ja vier Alag´ on. Sp ectral discrimination for t w o groups of time se-

ries. Journal of Time Series A nalysis, 10(3):203–214, Ma y 1989.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ali:1983:NAD

[Ali83] Mukh tar M. Ali. A note on appro ximating the distribution of the

Durbin-W atson statistic. Journal of Time Series A nalysis, 4(4):

217–220, July 1983. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Anderson:1980:SLF

[AM80] T. W. Anderson and Ra ´ ul P

. Men tz. On the structure of the

lik eliho o d function of autoregressiv e and mo ving a v erage mo dels.

Journal of Time Series A nalysis, 1(2):83–94, Marc h 1980. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anderson:2005:PEP

[AM05] P aul L. Anderson and Mark M. Meersc haert. P arameter estimation

for p erio dically stationary time series. Journal of Time Series

A nalysis, 26(4):489–518, July 2005. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Av arucci:2007:PCB

[AM07] Marco Av arucci and Domenico Marin ucci. P olynomial coin tegra-

tion b et w een stationary pro cesses with long memory

. Journal of

Time Series A nalysis, 28(6):923–942, No v em b er 2007. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Arv anitis:2018:MEA

[AM18] Stelios Arv anitis and T assos Magdalinos. Mildly explosiv e autore-

gression under stationary conditional heterosk edasticit y . Journal

of Time Series A nalysis, 39(6):892–908, No v em b er 2018. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Alb ert:2017:MSD

[AMS

+

17] Stefan Alb ert, Mic hael Messer, Julia Sc hiemann, Jo c hen Ro ep er,

and Gab y Sc hneider. Multi-scale detection of v ariance c hanges in

renew al pro cesses in the presence of rate c hange p oin ts. Journal of

Time Series A nalysis, 38(6):1028–1052, No v em b er 2017. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anderson:2013:FPI

[AMZ13] P aul L. Anderson, Mark M. Meersc haert, and Kai Zhang. F ore-

casting with prediction in terv als for p erio dic autoregressiv e mo ving

a v erage mo dels. Journal of Time Series A nalysis, 34(2):187–193,

Marc h 2013. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Agiakloglou:1992:EED

[AN92] C. Agiakloglou and P

. Newb old. Empirical evidence on Dic k ey–

F uller-t yp e tests. Journal of Time Series A nalysis, 13(6):471–483,

No v em b er 1992. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Agiakloglou:1994:LMT

[AN94] Christos Agiakloglou and P aul Newb old. Lagrange m ultiplier tests

for fractional difference. Journal of Time Series A nalysis, 15(3):

253–262, Ma y 1994. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Ahlgren:2008:T AS

[AN08] Niklas Ahlgren and Jukk a Nyblom. T ests against stationary and

explosiv e alternativ es in v ector autoregressiv e mo dels. Journal of

Time Series A nalysis, 29(3):421–443, Ma y 2008. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Andel:1987:LPG

[And87] Jir ´ ı Andel. On linear pro cesses with giv en momen ts. Journal of

Time Series A nalysis, 8(4):373–378, July 1987. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Andel:1989:NNA

[And89] Jir ´ ı Andel. Non-negativ e autoregressiv e pro cesses. Journal of Time

Series A nalysis, 10(1):1–11, Jan uary 1989. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anderson:1992:P AP

[And92] O. D. Anderson. P artial auto correlation prop erties for non-

stationary autoregressiv e mo ving-a v erage mo dels. Journal of Time

Series A nalysis, 13(6):485–500, No v em b er 1992. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Andel:1993:TSM

[And93a] Jir ´ ı Andel. A time series mo del with suddenly c hanging parame-

ters. Journal of Time Series A nalysis, 14(2):111–123, Marc h 1993.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anon ymous:2001:IV

[Ano01d] Anon ymous. Index to v olume: 22 2001. Journal of Time Series

A nalysis, 22(6):755–756, No v em b er 2001. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Anon ymous:2002:JTS

[Ano02] Anon ymous. Journal of Time Series A nalysis: index to v olume

23 2002. Journal of Time Series A nalysis, 23(6):753–754, No v em-

b er 2002. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Anon ymous:2003:JTS

[Ano03] Anon ymous. Journal of Time Series A nalysis index to v olume 24

2003. Journal of Time Series A nalysis, 24(6):755–756, No v em b er

2003. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Anon ymous:2004:JTS

[Ano04] Anon ymous. Journal of Time Series A nalysis: index to v olume

25 2004. Journal of Time Series A nalysis, 25(6):943–945, No v em-

b er 2004. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Anon ymous:2005:BR

[Ano05a] Anon ymous. Bo ok reviews 2. Journal of Time Series A nalysis, 26

(1):152–153, Jan uary 2005. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2005:JTS

[Ano05b] Anon ymous. Journal of Time Series A nalysis: index to v olume

26 2005. Journal of Time Series A nalysis, 26(6):945–946, No v em-

b er 2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Anon ymous:2005:E

[Ano05c] Anon ymous. Erratum. Journal of Time Series A nalysis, 26(1):155–

156, Jan uary 2005. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Anon ymous:2005:EBR

[Ano05d] Anon ymous. Erratum: Bo ok review. Journal of Time Series A nal-

ysis, 26(5):787, Septem b er 2005. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2005:OEA

[Ano05e] Anon ymous. Online early announcemen t. Journal of Time Series

A nalysis, 26(6):943, No v em b er 2005. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Anon ymous:2006:JTS

[Ano06a] Anon ymous. Journal of Time Series A nalysis: index to v olume

27 2006. Journal of Time Series A nalysis, 27(6):945–946, No v em-

b er 2006. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Anon ymous:2006:C

[Ano06b] Anon ymous. Corrigendum. Journal of Time Series A nalysis, 27(6):

i–ii, No v em b er 2006. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Anon ymous:2007:JTS

[Ano07] Anon ymous. Journal of Time Series A nalysis index to V olume

28 2007. Journal of Time Series A nalysis, 28(6):943–944, No v em-

b er 2007. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Anon ymous:2009:CP

[Ano09a] Anon ymous. Call for pap ers. Journal of Time Series A nalysis, 30

(4):466, July 2009. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Anon ymous:2009:C

[Ano09b] Anon ymous. Corrigendum. Journal of Time Series A nalysis, 30

(2):259, Marc h 2009. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Anon ymous:2010:C

[Ano10] Anon ymous. Corrigendum. Journal of Time Series A nalysis, 31

(3):227, Ma y 2010. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Anon ymous:2016:I I Ia

[Ano16a] Anon ymous. Issue information — info page. Journal of Time

Series A nalysis, 37(1):2, Jan uary 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Anon ymous:2016:I I Ib

[Ano16b] Anon ymous. Issue information — info page. Journal of Time

Series A nalysis, 37(2):146, Marc h 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Anon ymous:2016:I I Ic

[Ano16c] Anon ymous. Issue information — info page. Journal of Time Se-

ries A nalysis, 37(3):289–290, Ma y 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Anon ymous:2016:I I Id

[Ano16d] Anon ymous. Issue information — info page. Journal of Time Se-

ries A nalysis, 37(4):433–434, July 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Anon ymous:2016:I I Ie

[Ano16e] Anon ymous. Issue information — info page. Journal of Time Se-

ries A nalysis, 37(5):577–578, Septem b er 2016. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anon ymous:2016:I I If

[Ano16f ] Anon ymous. Issue information — info page. Journal of Time Se-

ries A nalysis, 37(6):721–722, No v em b er 2016. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anon ymous:2016:I IT a

[Ano16g] Anon ymous. Issue information — TOC. Journal of Time Series

A nalysis, 37(1):1, Jan uary 2016. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2016:I ITb

[Ano16h] Anon ymous. Issue information — TOC. Journal of Time Series

A nalysis, 37(2):145, Marc h 2016. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2017:I Ia

[Ano17a] Anon ymous. Issue information. Journal of Time Series A naly-

sis, 38(1):1–2, Jan uary 2017. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2017:I Ib

[Ano17b] Anon ymous. Issue information. Journal of Time Series A nalysis,

38(2):147–148, Marc h 2017. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2017:I Ic

[Ano17c] Anon ymous. Issue information. Journal of Time Series A nalysis,

38(3):393–394, Ma y 2017. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2017:I Id

[Ano17d] Anon ymous. Issue information. Journal of Time Series A nalysis,

38(4):511–512, July 2017. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2017:I Ie

[Ano17e] Anon ymous. Issue information. Journal of Time Series A nalysis,

38(5):637–638, Septem b er 2017. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2017:I If

[Ano17f ] Anon ymous. Issue information. Journal of Time Series A nalysis,

38(6):807–808, No v em b er 2017. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2018:I Ia

[Ano18a] Anon ymous. Issue information. Journal of Time Series A naly-

sis, 39(1):1–2, Jan uary 2018. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2018:I Ib

[Ano18b] Anon ymous. Issue information. Journal of Time Series A nalysis,

39(2):109–110, Marc h 2018. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2018:I Ic

[Ano18c] Anon ymous. Issue information. Journal of Time Series A nalysis,

39(3):239–240, Ma y 2018. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2018:I Id

[Ano18d] Anon ymous. Issue information. Journal of Time Series A nalysis,

39(4):469–470, July 2018. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2018:I Ie

[Ano18e] Anon ymous. Issue information. Journal of Time Series A nalysis,

39(5):637–638, Septem b er 2018. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2018:I If

[Ano18f ] Anon ymous. Issue information. Journal of Time Series A nalysis,

39(6):811–812, No v em b er 2018. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2019:I Ia

[Ano19a] Anon ymous. Issue information. Journal of Time Series A naly-

sis, 40(1):1–2, Jan uary 2019. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2019:I Ib

[Ano19b] Anon ymous. Issue information. Journal of Time Series A nalysis,

40(2):161–162, Marc h 2019. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2019:I Ic

[Ano19c] Anon ymous. Issue information. Journal of Time Series A nalysis,

40(3):265–266, Ma y 2019. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2019:I Id

[Ano19d] Anon ymous. Issue information. Journal of Time Series A nalysis,

40(4):383–384, July 2019. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2019:I Ie

[Ano19e] Anon ymous. Issue information. Journal of Time Series A nalysis,

40(5):629–630, Septem b er 2019. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2019:I If

[Ano19f ] Anon ymous. Issue information. Journal of Time Series A nalysis,

40(6):867–868, No v em b er 2019. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2020:I Ia

[Ano20a] Anon ymous. Issue information. Journal of Time Series A naly-

sis, 41(1):1–2, Jan uary 2020. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2020:I Ib

[Ano20b] Anon ymous. Issue information. Journal of Time Series A nalysis,

41(2):175–176, Marc h 2020. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2020:I Ic

[Ano20c] Anon ymous. Issue information. Journal of Time Series A nalysis,

41(3):365–366, Ma y 2020. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2020:I Id

[Ano20d] Anon ymous. Issue information. Journal of Time Series A nalysis,

41(4):487–488, July 2020. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2020:I Ie

[Ano20e] Anon ymous. Issue information. Journal of Time Series A nalysis,

41(5):603–604, Septem b er 2020. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2020:I If

[Ano20f ] Anon ymous. Issue information. Journal of Time Series A nalysis,

41(6):731–732, No v em b er 2020. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2020:PYN

[Ano20g] Anon ymous. Publish y our next pap er op en access in Journal of

Time Series A nalysis. Journal of Time Series A nalysis, 41(4):491,

July 2020. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Anon ymous:2021:CQB

[Ano21a] Anon ymous. Correction to: Quasi-Ba y esian Estimation of Time-

V arying V olatilit y in DSGE Mo dels b y Katerina P etro v a J. Time

Series Anal, V ol. 40, No. 1 (2019). Journal of Time Series A nalysis,

42(2):267, Marc h 2021. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic). See [P et19 ].

Anon ymous:2021:I Ia

[Ano21b] Anon ymous. Issue information. Journal of Time Series A naly-

sis, 42(1):1–2, Jan uary 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2021:I Ib

[Ano21c] Anon ymous. Issue information. Journal of Time Series A nalysis,

42(2):137–138, Marc h 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2021:I Ic

[Ano21d] Anon ymous. Issue information. Journal of Time Series A nalysis,

42(3):269–270, Ma y 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2021:I Id

[Ano21e] Anon ymous. Issue information. Journal of Time Series A nalysis,

42(4):375–376, July 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anon ymous:2021:I Ie

[Ano21f ] Anon ymous. Issue information. Journal of Time Series A nalysis,

42(5-6):493–494, Septem b er 2021. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Anon ymous:2022:I Ia

[Ano22a] Anon ymous. Issue information. Journal of Time Series A naly-

sis, 43(1):1–2, Jan uary 2022. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Artec he:2000:SIS

[AR00] Josu Artec he and P eter M. Robinson. Semiparametric inference in

seasonal and cyclical long memory pro cesses. Journal of Time Se-

ries A nalysis, 21(1):1–25, Jan uary 2000. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

An tunes:2006:HTS

[AR06] Ana M´ onica C. An tunes and T ata Subba Rao. On h yp otheses

testing for the selection of spatio-temp oral mo dels. Journal of

Time Series A nalysis, 27(5):767–791, Septem b er 2006. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Aknouc he:2010:I ID

[AR10] Ab delhakim Aknouc he and Nadia Rab ehi. On an indep enden t and

iden tically distributed mixture bilinear time-series mo del. Journal

of Time Series A nalysis, 31(2):113–131, Marc h 2010. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Arbues:2008:EPT

[Arb08] Ignacio Arbu ´ es. An extended p ortman teau test for V

ARMA mo dels

with mixing nonlinear constrain ts. Journal of Time Series A nal-

ysis, 29(5):741–761, Septem b er 2008. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Ak amanam:1986:EBT

[ARS86] S. I. Ak amanam, M. Bhask ara Rao, and K. Subraman y am. On the

ergo dicit y of bilinear time series mo dels. Journal of Time Series

A nalysis, 7(3):157–163, Ma y 1986. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Artec he:2002:SR T

[Art02] Josu Artec he. Semiparametric robust tests on seasonal or cyclical

long memory time series. Journal of Time Series A nalysis, 23(3):

251–285, Ma y 2002. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Arv anitis:2014:SEI

[Arv14] Stelios Arv anitis. A simple example of an indirect estimator with

discon tin uous limit theory in the MA(1) mo del. Journal of Time

Series A nalysis, 35(6):536–557, No v em b er 2014. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anderson:2000:SIG

[AS00] T. W. Anderson and M. A. Stephens. Sign in v ariance in go o dness-

of-fit tests for time series. Journal of Time Series A nalysis, 21

(5):489–496, Septem b er 2000. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Asai:2021:QML

[AS21] Manabu Asai and Mik e K. P

. So. Quasi-maxim um lik eliho o d es-

timation of conditional autoregressiv e Wishart mo dels. Journal

of Time Series A nalysis, 42(3):271–294, Ma y 2021. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Aknouc he:2024:MTB

[AS24] Ab delhakim Aknouc he and Man uel G. Scotto. A m ultiplicativ e

thinning-based in teger-v alued GAR

CH mo del. Journal of Time Se-

ries A nalysis, 45(1):4–26, Jan uary 2024. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Al-Sulami:2019:SDD

[ASJLZ19] Da wlah Al-Sulami, Zhen yu Jiang, Zudi Lu, and Jun Zh u. On a

semiparametric data-driv en nonlinear mo del with p enalized spatio-

temp oral lag in teractions. Journal of Time Series A nalysis, 40(3):

327–342, Ma y 2019. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Azimmohseni:2015:SRD

[ASK15] M. Azimmohseni, A. R. Soltani, and M. Khalafi. Sim ulation of

real discrete time Gaussian m ultiv ariate stationary pro cesses with

giv en sp ectral densities. Journal of Time Series A nalysis, 36(6):

783–796, No v em b er 2015. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Anderson:2021:PTS

[ASM21] P aul L. Anderson, F arzad Sabzik ar, and Mark M. Meersc haert.

P arsimonious time series mo deling for high frequency climate data.

Journal of Time Series A nalysis, 42(4):442–470, July 2021. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anderson:1986:WDN

[A T86] T. W. Anderson and Akimic hi T ak em ura. Wh y do nonin v ertible

estimated mo ving a v erages o ccur?*. Journal of Time Series A nal-

ysis, 7(4):235–254, July 1986. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Ah tola:1987:DLS

[A T87a] Juha Ah tola and George C. Tiao. Distributions of least squares

estimators of autoregressiv e parameters for a pro cess with complex

ro ots on the unit circle. Journal of Time Series A nalysis, 8(1):1–

14, Jan uary 1987. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Ah tola:1987:NAI

[A T87b] Juha Ah tola and George C. Tiao. A note on asymptotic inference

in autoregressiv e mo dels with ro ots on the unit circle. Journal

of Time Series A nalysis, 8(1):15–19, Jan uary 1987. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Abadir:1999:DCI

[A T99] Karim M. Abadir and A. M. Rob ert T a ylor. On the definitions of

(co-)in tegration. Journal of Time Series A nalysis, 20(2):129–137,

Marc h 1999. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

An tunes:2003:BAE

[A TT03] M. An tunes, M. A. Amaral T urkman, and K. F. T urkman. A

Ba y esian approac h to ev en t prediction. Journal of Time Series

A nalysis, 24(6):631–646, No v em b er 2003. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Audrino:2005:LLN

[Aud05] F rancesco Audrino. Lo cal lik eliho o d for non-parametric AR

CH(1)

mo dels. Journal of Time Series A nalysis, 26(2):251–278, Marc h

2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Aue:2022:BR T

[Aue22] Alexander Aue. Bo ok review: Time Series: a First Course with

Bo otstr ap Starter, b y McElro y , T uc k er S. and P olitis, Dimitris N..

Published b y CR

C Press, 2020. 586 pp. ISBN: 978-1-4398-7651-

0. Journal of Time Series A nalysis, 43(2):341–342, Marc h 2022.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Anderson:1993:ARP

[A V93] P

. L. Anderson and A. V. V ecc hia. Asymptotic results for p erio dic

autoregressiv e mo ving-a v erage pro cesses. Journal of Time Series

A nalysis, 14(1):1–18, Jan uary 1993. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Artec he:2005:TTS

[A V05] J. Artec he and C. V elasco. T rimming and tap ering semi-parametric

estimates in asymmetric long memory time series. Journal of Time

Series A nalysis, 26(4):581–611, July 2005. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

A thanasop oulos:2008:CVM

[A V08] George A thanasop oulos and F arshid V ahid. A complete V

ARMA

mo delling metho dology based on scalar comp onen ts. Journal of

Time Series A nalysis, 29(3):533–554, Ma y 2008. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Abry:1998:LRD

[A VF98] P atrice Abry

, Darryl V eitc h, and P atric k Flandrin. Long-range de-

p endence: revisiting aggregation with w a v elets. Journal of Time

Series A nalysis, 19(3):253–266, Ma y 1998. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

An toniano-Villalob os:2016:NMS

[A VW16] Isadora An toniano-Villalob os and Stephen G. W alk er. A nonpara-

metric mo del for stationary time series. Journal of Time Series

A nalysis, 37(1):126–142, Jan uary 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Abraham:1988:STD

[A Y88] Bo v as Abraham and Nihal Y ata w ara. A score test for detection of

time series outliers. Journal of Time Series A nalysis, 9(2):109–119,

Marc h 1988. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Anderson:1996:AA T

[A Y96] T. W. Anderson and Linfeng Y ou. Adequacy of asymptotic theory

for go o dness-of-fit criteria for sp ectral distributions. Journal of

Time Series A nalysis, 17(6):533–552, No v em b er 1996. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Azzalini:1981:R OL

[Azz81] A. Azzalini. Replicated observ ations of lo w order autoregressiv e

time series. Journal of Time Series A nalysis, 2(2):63–70, Marc h

1981. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Azzalini:1982:AFP

[Azz82] A. Azzalini. Appro ximate filtering of parameter driv en pro cesses.

Journal of Time Series A nalysis, 3(4):219–223, July 1982. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bai:1993:PSR

[Bai93] Jushan Bai. On the partial sums of residuals in autoregressiv e and

mo ving a v erage mo dels. Journal of Time Series A nalysis, 14(3):

247–260, Ma y 1993. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Bai:1994:LSE

[Bai94] Jushan Bai. Least squares estimation of a shift in linear pro cesses.

Journal of Time Series A nalysis, 15(5):453–472, Septem b er 1994.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Barone:1987:MGI

[Bar87] Piero Barone. A metho d for generating indep enden t realizations of

a m ultiv ariate normal stationary and in v ertible ARMA(p, q ) pro-

cess. Journal of Time Series A nalysis, 8(2):125–130, Marc h 1987.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bardet:2000:TPS

[Bar00] Jean-Marc Bardet. T esting for the presence of self-similarit y of

Gaussian time series ha ving stationary incremen ts. Journal of

Time Series A nalysis, 21(5):497–515, Septem b er 2000. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bardet:2024:NEL

[Bar24] Jean-Marc Bardet. A new estimator for LAR

CH pro cesses. Journal

of Time Series A nalysis, 45(1):103–132, Jan uary 2024. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Basa w a:1998:BR

[Bas98] Isw ar Basa w a. Bo ok review. Journal of Time Series A nalysis,

19(2):251–252, Marc h 1998. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Battaglia:1983:IAM

[Bat83] F rancesco Battaglia. In v erse auto co v ariances and a measure of

linear determinism for a stationary pro cess. Journal of Time Series

A nalysis, 4(2):79–87, Marc h 1983. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Battaglia:1988:EIC

[Bat88] F rancesco Battaglia. On the estimation of the in v erse correla-

tion function. Journal of Time Series A nalysis, 9(1):1–10, Jan-

uary 1988. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Bauer:2005:CCS

[Bau05] Dietmar Bauer. Comparing the CCA subspace metho d to pseudo

maxim um lik eliho o d metho ds in the case of no exogenous inputs.

Journal of Time Series A nalysis, 26(5):631–668, Septem b er 2005.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Beltrato:1987:DBK

[BB87] Kaiz^ o I. Beltrato and P eter Blo omfield. Determining the band-

width of a k ernel sp ectrum estimate. Journal of Time Series A nal-

ysis, 8(1):21–38, Jan uary 1987. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Baragona:1995:LI I

[BB95] Rob erto Baragona and F rancesco Battaglia. Linear in terp olators

and the in v erse correlation function of non-stationary time series.

Journal of Time Series A nalysis, 16(6):531–538, No v em b er 1995.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bro c kw ell:1999:CNE

[BB99] A. E. Bro c kw ell and P

. J. Bro c kw ell. A class of non-em b eddable

ARMA pro cesses. Journal of Time Series A nalysis, 20(5):483–

486, Septem b er 1999. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Bardet:2007:IMF

[BB07a] Jean-Marc Bardet and Pierre Bertrand. Iden tification of the m ulti-

scale fractional Bro wnian motion with biomec hanical applications.

Journal of Time Series A nalysis, 28(1):1–52, Jan uary 2007. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bianco:2007:REU

[BB07b] Ana Bianco and Graciela Bo en te. Robust estimators under semi-

parametric partly linear autoregression: Asymptotic b eha viour

and bandwidth selection. Journal of Time Series A nalysis, 28(2):

274–306, Marc h 2007. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Bondon:2012:LSE

[BB12] P ascal Bondon and Natalia Bahamonde. Least squares estimation

of AR

CH mo dels with missing observ ations. Journal of Time Series

A nalysis, 33(6):880–891, No v em b er 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Bhattac harjee:2014:EAM

[BB14] Monik a Bhattac harjee and Arup Bose. Estimation of auto co v ari-

ance matrices for infinite dimensional v ector linear pro cess. Jour-

nal of Time Series A nalysis, 35(3):262–281, Ma y 2014. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Baragona:2016:ELO

[BBC16] Rob erto Baragona, F rancesco Battaglia, and Domenico Cucina.

Empirical lik eliho o d for outlier detection and estimation in au-

toregressiv e time series. Journal of Time Series A nalysis, 37(3):

315–336, Ma y 2016. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Bertsc he:2023:DGV

[BBK23] Dominik Bertsc he, Ralf Br ¨ uggemann, and Christian Kasc ha. Di-

rected graphs and v ariable selection in large v ector autoregressiv e

mo dels. Journal of Time Series A nalysis, 44(2):223–246, Marc h

2023. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Bazzi:2017:TVT

[BBKL17] Marco Bazzi, F rancisco Blasques, Siem Jan Ko opman, and Andre

Lucas. Time-v arying transition probabilities for Mark o v regime

Berc h told:2001:EMT

[Ber01] Andre Berc h told. Estimation in the mixture transition distribution

mo del. Journal of Time Series A nalysis, 22(4):379–397, July 2001.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Beran:2007:EUL

[Ber07] Jan Beran. On M -estimation under long-range dep endence in

v olatilit y . Journal of Time Series A nalysis, 28(1):138–153, Jan-

uary 2007. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Betk en:2016:TCP

[Bet16] Annik a Betk en. T esting for c hange-p oin ts in long-range dep enden t

time series b y means of a self-normalized Wilco xon test. Journal

of Time Series A nalysis, 37(6):785–809, No v em b er 2016. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Breidt:2012:ASR

[BEvdW12] F. Ja y Breidt, Andreea Erciulescu, and Mark v an der W o erd. Au-

to co v ariance structures for radial a v erages in small-angle X-ra y

scattering exp erimen ts. Journal of Time Series A nalysis, 33(5):

704–717, Septem b er 2012. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Boswijk:1996:URP

[BF96] H. P eter Boswijk and Philip Hans F ranses. Unit ro ots in p erio dic

autoregressions. Journal of Time Series A nalysis, 17(3):221–245,

Ma y 1996. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Berlinet:1997:BFN

[BF97] Alain Berlinet and Christian F rancq. On Bartlett’s form ula for

non-linear pro cesses. Journal of Time Series A nalysis, 18(6):535–

552, No v em b er 1997. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Bartolucci:2010:NMT

[BF10] F rancesco Bartolucci and Alessio F arcomeni. A note on the mix-

ture transition distribution and hidden Mark o v mo dels. Journal

of Time Series A nalysis, 31(2):132–138, Marc h 2010. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bro c kw ell:2012:HFS

[BFK12] P eter J. Bro c kw ell, Vincenzo F errazzano, and Claudia Kl ¨ upp elb erg.

High-frequency sampling of a con tin uous-time ARMA pro cess.

Journal of Time Series A nalysis, 33(1):152–160, Jan uary 2012.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bro c kw ell:2013:HFS

[BFK13] P eter J. Bro c kw ell, Vincenzo F errazzano, and Claudia Kl ¨ upp elb erg.

High-frequency sampling and k ernel estimation for con tin uous-time

mo ving a v erage pro cesses. Journal of Time Series A nalysis, 34(3):

385–404, Ma y 2013. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Buc her:2019:CCS

[BFK19] Axel B ¨ uc her, Jean-Da vid F ermanian, and Iv an Ko jadino vic. Com-

bining cum ulativ e sum c hange-p oin t detection tests for assessing

the stationarit y of univ ariate time series. Journal of Time Series

A nalysis, 40(1):124–150, Jan uary 2019. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Broze:2002:EUH

[BFZ02] Laurence Broze, Christian F rancq, and Jean-Mic hel Zak o

¨

ian. Effi-

cien t use of higher-lag auto correlations for estimating autoregres-

siv e pro cesses. Journal of Time Series A nalysis, 23(3):287–312,

Ma y 2002. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Beran:1995:TEV

[BG95] Jan Beran and Theo Gasser. T esting equalit y of v ariances for

paired time series. Journal of Time Series A nalysis, 16(2):165–

176, Marc h 1995. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Beran:2000:EDF

[BG00] Jan Beran and Suc harita Ghosh. Estimation of the dominating fre-

quency for stationary and nonstationary fractional autoregressiv e

mo dels. Journal of Time Series A nalysis, 21(5):517–533, Septem-

b er 2000. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Beran:2020:EMD

[BG20] Jan Beran and Suc harita Ghosh. Estimating the mean direction

of strongly dep enden t circular time series. Journal of Time Series

A nalysis, 41(2):210–228, Marc h 2020. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Baba y an:2021:ERR

[BGT21] Nik ola y M. Baba y an, Mamik on S. Gino vy an, and Murad S. T aqqu.

Extensions of Rosen blatt’s results on the asymptotic b eha vior of

the prediction error for deterministic stationary sequences. Journal

of Time Series A nalysis, 42(5-6):622–652, Septem b er 2021. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bell:1991:IKF

[BH91] William Bell and Stev en Hillmer. Initializing the Kalman filter for

nonstationary time series mo dels. Journal of Time Series A nalysis,

12(4):283–300, July 1991. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Bera:1992:TCH

[BH92] A. K. Bera and M. L. Higgins. A test for conditional heterosk edas-

ticit y in time series mo dels. Journal of Time Series A nalysis, 13

(6):501–519, No v em b er 1992. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Ben tarzi:1994:IPM

[BH94] Mohamed Ben tarzi and Marc Hallin. On the in v ertibilit y of p e-

rio dic mo ving-a v erage mo dels. Journal of Time Series A nalysis,

15(3):263–268, Ma y 1994. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Busetti:2001:TPR

[BH01] F abio Busetti and Andrew Harv ey . T esting for the presence of a

random w alk in series with structural breaks. Journal of Time

Series A nalysis, 22(2):127–150, Marc h 2001. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Busetti:2003:F CS

[BH03] F abio Busetti and Andrew Harv ey . F urther commen ts on stationar-

it y tests in series with structural breaks at unkno wn p oin ts. Jour-

nal of Time Series A nalysis, 24(2):137–140, Marc h 2003. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Burridge:2008:CEO

[BH08] P eter Burridge and Daniela Hristo v a. Consisten t estimation and

order selection for nonstationary autoregressiv e pro cesses with sta-

ble inno v ations. Journal of Time Series A nalysis, 29(4):695–718,

July 2008. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Busetti:2010:TSS

[BH10] F abio Busetti and Andrew Harv ey . T ests of strict stationarit y based

on quan tile indicators. Journal of Time Series A nalysis, 31(6):435–

450, No v em b er 2010. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Ba y er:2013:CNC

[BH13] Christian Ba y er and Christoph Hanc k. Com bining non-coin tegration

tests. Journal of Time Series A nalysis, 34(1):83–95, Jan uary 2013.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bhattac haryy a:1982:LPD

[Bha82] M. N. Bhattac haryy a. Lydia Pinkham data remo delled. Journal

of Time Series A nalysis, 3(2):81–102, Marc h 1982. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bhansali:1983:EOM

[Bha83] R. J. Bhansali. Estimation of the order of a mo ving a v erage mo del

from autoregressiv e and windo w estimates of the in v erse correla-

tion function. Journal of Time Series A nalysis, 4(3):137–162, Ma y

1983. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Bhansali:1986:CA T

[Bha86] R. J. Bhansali. The criterion autoregressiv e transfer function of

P arzen. Journal of Time Series A nalysis, 7(2):79–104, Marc h 1986.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bhansali:1989:EMA

[Bha89] R. J. Bhansali. Estimation of the mo ving-a v erage represen tation

of a stationary pro cess b y autoregressiv e mo del fitting. Journal

of Time Series A nalysis, 10(3):215–232, Ma y 1989. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bhansali:1993:EPE

[Bha93] R. J. Bhansali. Estimation of the prediction error v ariance and

an R

2

measure b y autoregressiv e mo del fitting. Journal of Time

Series A nalysis, 14(2):125–146, Marc h 1993. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bhansali:1997:RAS

[Bha97] R. J. Bhansali. Robustness of the autoregressiv e sp ectral estimate

for linear pro cesses with infinite v ariance. Journal of Time Series

A nalysis, 18(3):213–229, Ma y 1997. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Bec kman:1990:A CF

[BHL90] Stig-Inge Bec kman, Jan Holst, and Georg Lindgren. Alarm c harac-

teristics for a flo o d w arning system with deterministic comp onen ts.

Journal of Time Series A nalysis, 11(1):1–18, Jan uary 1990. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Blo omfield:1994:PCS

[BHL94] P eter Blo omfield, Harry L. Hurd, and Rob ert B. Lund. P erio dic

correlation in stratospheric ozone data. Journal of Time Series

A nalysis, 15(2):127–150, Marc h 1994. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Berk es:2009:ENR

[BHL09] Istv´ an Berk es, La jos Horv´ ath, and Shiqing Ling. Estimation in

nonstationary random co efficien t autoregressiv e mo dels. Journal

of Time Series A nalysis, 30(4):395–416, July 2009. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Berk es:2011:TSC

[BHLS11] Istv´ an Berk es, La jos Horv´ ath, Shiqing Ling, and Johannes

Sc hauer. T esting for structural c hange of AR mo del to thresh-

old AR mo del. Journal of Time Series A nalysis, 32(5):547–565,

Septem b er 2011. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Boshnak o v:2009:GTS

[BI09] Georgi N. Boshnak o v and Bisher M. Iqelan. Generation of time

series mo dels with giv en sp ectral prop erties. Journal of Time Se-

ries A nalysis, 30(3):349–368, Ma y 2009. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Boshnak o v:2012:MEM

[BI12] Georgi N. Boshnak o v and Bisher M. Iqelan. Maxim um en trop y

mo dels for general lag patterns. Journal of Time Series A nalysis,

33(1):112–120, Jan uary 2012. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Banerjee:2017:TPC

[BiS17] Anindy a Banerjee and Josep Llu ´ ıs Carrion i Silv estre. T esting for

panel coin tegration using common correlated effects estimators.

Journal of Time Series A nalysis, 38(4):610–636, July 2017. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bandy opadh y a y:2017:SDT

[BJR17] Soutir Bandy opadh y a y , Carsten Jen tsc h, and Suhasini Subba Rao.

A sp ectral domain test for stationarit y of spatio-temp oral data.

Journal of Time Series A nalysis, 38(2):326–351, Marc h 2017. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Blak e:2003:PST

[BK03] Andrew P

. Blak e and George Kap etanios. Pure significance tests

of the unit ro ot h yp othesis against nonlinear alternativ es. Jour-

nal of Time Series A nalysis, 24(3):253–267, Ma y 2003. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Blak e:2007:TNN

[BK07] Andrew P

. Blak e and George Kap etanios. T esting for neglected

nonlinearit y in coin tegrating relationships*. Journal of Time Series

A nalysis, 28(6):807–826, No v em b er 2007. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Betk en:2019:TCL

[BK19] Annik a Betk en and Rafa l Kulik. T esting for c hange in long-memory

sto c hastic v olatilit y time series. Journal of Time Series A nalysis,

40(5):707–738, Septem b er 2019. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Braumann:2021:SIA

[BKM21] Alexander Braumann, Jens-P eter Kreiss, and Marco Mey er. Si-

m ultaneous inference for auto co v ariances based on autoregressiv e

siev e b o otstrap. Journal of Time Series A nalysis, 42(5-6):534–

553, Septem b er 2021. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Barnett:1997:RBE

[BKS97] Glen Barnett, Rob ert Kohn, and Simon Sheather. Robust Ba y esian

estimation of autoregressiv e–mo ving-a v erage mo dels. Journal of

Time Series A nalysis, 18(1):11–28, Jan uary 1997. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Basa w a:2001:LSP

[BL01] I. V. Basa w a and Rob ert Lund. Large sample prop erties of param-

eter estimates for p erio dic ARMA mo dels. Journal of Time Series

A nalysis, 22(6):651–663, No v em b er 2001. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Bro c kw ell:2013:ICP

[BL13] P eter Bro c kw ell and Alexander Lindner. In tegration of CARMA

pro cesses and sp ot v olatilit y mo delling. Journal of Time Series

A nalysis, 34(2):156–167, Marc h 2013. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Bro c kw ell:2019:SEI

[BL19] P eter J. Bro c kw ell and Alexander Lindner. Sampling, em b edding

and inference for CARMA pro cesses. Journal of Time Series A nal-

ysis, 40(2):163–181, Marc h 2019. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Bro c kw ell:2021:ANC

[BL21] P eter J. Bro c kw ell and Alexander Lindner. Asp ects of non-causal

and non-in v ertible CARMA pro cesses. Journal of Time Series

A nalysis, 42(5-6):777–790, Septem b er 2021. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Blasques:2014:TPN

[Bla14] F rancisco Blasques. T ransformed p olynomials for nonlinear autore-

gressiv e mo dels of the conditional mean. Journal of Time Series

A nalysis, 35(3):218–238, Ma y 2014. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Bisca y:2005:ENA

[BLL05] R. J. Bisca y , Marc La vielle, and Carenne Lude ~ na. Estimation of

nonparametric autoregressiv e time series mo dels under dynamical

constrain ts. Journal of Time Series A nalysis, 26(3):371–397, Ma y

2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Boshnak o v:2016:BRI

[Bos16] Georgi N. Boshnak o v. Bo ok review: Intr o duction to Time Series

A nalysis and F or e c asting, 2nd Edition, Wiley Series in Probabilit y

and Statistics, b y Douglas C. Mon tgomery

, Cheryl L. Jennings and

Murat Kulahci (eds). Published b y John Wiley and Sons, Hob ok en,

NJ, USA, 2015. T otal n um b er of pages: 672 Hardco v er: ISBN:

978-1-118-74511-3, e-b o ok: ISBN: 978-1-118-74515-1, etext: ISBN:

978-1-118-74495-6. Journal of Time Series A nalysis, 37(6):864,

No v em b er 2016. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Boutahar:2008:IPC

[Bou08] Mohamed Boutahar. Iden tification of p ersisten t cycles in non-

Gaussian long-memory time series. Journal of Time Series A naly-

sis, 29(4):653–672, July 2008. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Blank e:2003:OSD

[BP03] D. Blank e and B. Pumo. Optimal sampling for densit y estimation

in con tin uous time. Journal of Time Series A nalysis, 24(1):1–23,

Jan uary 2003. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Bondon:2007:CAP

[BP07] P ascal Bondon and Wilfredo P alma. A class of an tip ersisten t pro-

cesses. Journal of Time Series A nalysis, 28(2):261–273, Marc h

2007. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Battaglia:2011:TVM

[BP11] F rancesco Battaglia and Mattheos K. Protopapas. Time-v arying

m ulti-regime mo dels fitting b y genetic algorithms. Journal of Time

Series A nalysis, 32(3):237–252, Ma y 2011. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Baek:2012:STS

[BP12] Changry ong Baek and Vladas Pipiras. Statistical tests for a single

c hange in mean against long-range dep endence. Journal of Time

Series A nalysis, 33(1):131–151, Jan uary 2012. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bykho vsk a y a:2018:BL T

[BP18] Anna Bykho vsk a y a and P eter C. B. Phillips. Boundary limit theory

for functional lo cal to unit y regression. Journal of Time Series

A nalysis, 39(4):523–562, July 2018. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Bagnato:2012:A GD

[BPN12] Luca Bagnato, An tonio Punzo, and Orietta Nicolis. The auto de-

p endogram: a graphical device to in v estigate serial dep endences.

Journal of Time Series A nalysis, 33(2):233–254, Marc h 2012. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Brailsford:2002:SFF

[BPT02] T. J. Brailsford, Jac k H. W. P enm, and R. D. T errell. Selecting

the forgetting factor in subset autoregressiv e mo delling. Journal

of Time Series A nalysis, 23(6):629–649, No v em b er 2002. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bouhaddioui:2006:GPT

[BR06] Chafik Bouhaddioui and Ro c h Ro y . A generalized p ortman teau

test for indep endence of t w o infinite-order v ector autoregressiv e

series. Journal of Time Series A nalysis, 27(4):505–544, July 2006.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bra v o:2005:BEE

[Bra05] F rancesco Bra v o. Blo c kwise empirical en trop y tests for time se-

ries regressions. Journal of Time Series A nalysis, 26(2):185–210,

Marc h 2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Bra v o:2011:IGM

[Bra11] F rancesco Bra v o. Impro v ed generalized metho d of momen ts esti-

mators for w eakly dep enden t observ ations. Journal of Time Series

A nalysis, 32(6):680–698, No v em b er 2011. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Bramati:2013:COT

[Bra13] Maria Caterina Bramati. A class of optimal tests for con temp ora-

neous non-causalit y in V

AR mo dels. Journal of Time Series A nal-

ysis, 34(3):330–344, Ma y 2013. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Bra v o:2016:LIT

[Bra16] F rancesco Bra v o. Lo cal information theoretic metho ds for smo oth

co efficien ts dynamic panel data mo dels. Journal of Time Series

A nalysis, 37(5):690–708, Septem b er 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Bradley:2021:SBF

[Bra21] Ric hard C. Bradley

. On some basic features of strictly stationary ,

rev ersible Mark o v c hains. Journal of Time Series A nalysis, 42(5-

6):499–533, Septem b er 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Bra v o:2022:MSM

[Bra22] F rancesco Bra v o. Missp ecified semiparametric mo del selection with

w eakly dep enden t observ ations. Journal of Time Series A nalysis,

43(4):558–586, July 2022. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Breitung:1994:SST

[Bre94] Jorg Breitung. Some simple tests of the mo ving-a v erage unit ro ot

h yp othesis. Journal of Time Series A nalysis, 15(4):351–370, July

1994. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Brillinger:1980:CLS

[Bri80] Da vid R. Brillinger. The comparison of least squares and third-

order p erio dogram pro cedures in the estimation of bifrequency .

Journal of Time Series A nalysis, 1(2):95–102, Marc h 1980. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Brillinger:2012:NBE

[Bri12] Da vid R. Brillinger. The Nic holson blo wfly exp erimen ts: some

history and ED

A. Journal of Time Series A nalysis, 33(5):718–

723, Septem b er 2012. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Bro c kw ell:1995:NED

[Bro95] P eter J. Bro c kw ell. A note on the em b edding of discrete-time

ARMA pro cesses. Journal of Time Series A nalysis, 16(5):451–

460, Septem b er 1995. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Bro c kw ell:2007:LBA

[Bro07] A. E. Bro c kw ell. Lik eliho o d-based analysis of a class of generalized

long-memory time series mo dels. Journal of Time Series A nalysis,

28(3):386–407, Ma y 2007. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Burman:1998:SMS

[BS98] Prabir Burman and Rob ert Sh um w a y . Semiparametric mo deling

of seasonal time series. Journal of Time Series A nalysis, 19(2):

127–145, Marc h 1998. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Breitung:2002:T AS

[BS02] J

¨

ORg Breitung and Norman R. Sw anson. T emp oral aggregation

and spurious instan taneous causalit y in m ultiple time series mo d-

els. Journal of Time Series A nalysis, 23(6):651–665, No v em b er

2002. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Bandt:2007:OPT

[BS07] Chstoph Bandt and F aten Shiha. Order patterns in time series.

Journal of Time Series A nalysis, 28(5):646–665, Septem b er 2007.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Barreto-Souza:2015:ZMG

[BS15a] W agner Barreto-Souza. Zero-mo dified geometric INAR(1) pro cess

for mo delling coun t time series with deflation or inflation of zeros.

Journal of Time Series A nalysis, 36(6):839–852, No v em b er 2015.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Beare:2015:V CS

[BS15b] Brendan K. Beare and Ju w on Seo. Vine copula sp ecifications for

stationary m ultiv ariate Mark o v c hains. Journal of Time Series

A nalysis, 36(2):228–246, Marc h 2015. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Beran:2018:L TR

[BSG18] Jan Beran, Britta Steffens, and Suc harita Ghosh. On lo cal trigono-

metric regression under dep endence. Journal of Time Series A nal-

ysis, 39(4):592–617, July 2018. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Beare:2017:CLP

[BSS17] Brendan K. Beare, Ju w on Seo, and W on-Ki Seo. Coin tegrated

linear pro cesses in Hilb ert space. Journal of Time Series A nalysis,

38(6):1010–1027, No v em b er 2017. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Beran:1994:ELM

[BT94] Jan Beran and Norma T errin. Estimation of the long-memory pa-

rameter, based on a m ultiv ariate cen tral limit theorem. Journal

of Time Series A nalysis, 15(3):269–278, Ma y 1994. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Burridge:2006:A OD

[BT06] P eter Burridge and A. M. Rob ert T a ylor. Additiv e outlier detection

via extreme-v alue theory

. Journal of Time Series A nalysis, 27(5):

685–701, Septem b er 2006. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Bai:2013:ML T

[BT13] Sh uy ang Bai and Murad S. T aqqu. Multiv ariate limit theorems

in the con text of long-range dep endence. Journal of Time Series

A nalysis, 34(6):717–743, No v em b er 2013. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Buhlmann:1996:LAL

[B ¨ uh96] P eter B ¨ uhlmann. Lo cally adaptiv e lag-windo w sp ectral estimation.

Journal of Time Series A nalysis, 17(3):247–270, Ma y 1996. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Belc her:2000:TSE

[BW00] John Belc her and Gran ville T unnicliffe Wilson. Time scale esti-

mation b y trac king parameter v ariation. Journal of Time Series

A nalysis, 21(3):237–248, Ma y 2000. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Bruder:2018:BBJ

[BW18] Stefan Bruder and Mic hael W olf. Balanced b o otstrap join t con-

fidence bands for structural impulse resp onse functions. Journal

of Time Series A nalysis, 39(5):641–664, Septem b er 2018. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Bradley:2019:STM

[BWH19] Jonathan R. Bradley

, Christopher K. Wikle, and Scott H. Holan.

Spatio-temp oral mo dels for big m ultinomial data using the condi-

tional m ultiv ariate logit-b eta distribution. Journal of Time Series

A nalysis, 40(3):363–382, Ma y 2019. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Chen:1999:PT A

[CA99] Z. G. Chen and O. D. Anderson. P olyv ariograms and their asymp-

totes. Journal of Time Series A nalysis, 20(5):387–512, Septem b er

1999. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Chen:2011:SYW

[CADF11] W eitian Chen, Brian D. O. Anderson, Manfred Deistler, and

Alexander Filler. Solutions of Y ule–W alk er equations for singu-

lar AR pro cesses. Journal of Time Series A nalysis, 32(5):531–538,

Septem b er 2011. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Cai:2011:MVT

[Cai11] Y uzhi Cai. Multi-v ariate time-series sim ulation. Journal of Time

Series A nalysis, 32(5):566–579, Septem b er 2011. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Cameron:1987:ANP

[Cam87] M. A. Cameron. An automatic non-parametric sp ectrum estima-

tor. Journal of Time Series A nalysis, 8(4):379–387, July 1987.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Campb ell:2004:BST

[Cam04] Edw ard P

. Campb ell. Ba y esian selection of threshold autoregres-

siv e mo dels. Journal of Time Series A nalysis, 25(4):467–482, July

2004. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Cao:2019:DD A

[Cao19] Jiguo Cao. Bo ok review: Dynamic Data A nalysis, b y James Ram-

sa y and Giles Ho ok er. Published b y Springer, New Y ork, USA,

2017. T otal n um b er of pages: 230. ISSN: 0172-7397. Journal of

Time Series A nalysis, 40(1):158–159, Jan uary 2019. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Chen:1994:L WE

[CAP94] Gemai Chen, Bo v as Abraham, and Shelton P eiris. Lag windo w

estimation of the degree of differencing in fractionally in tegrated

time series mo dels. Journal of Time Series A nalysis, 15(5):473–

487, Septem b er 1994. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Cart wrigh t:1985:FTS

[Car85] Phillip A. Cart wrigh t. F orecasting time series: A comparativ e

analysis of alternativ e classes of time series mo dels. Journal of

Time Series A nalysis, 6(4):203–211, July 1985. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ca vicc hioli:2014:ALF

[Ca v14a] Maddalena Ca vicc hioli. Analysis of the lik eliho o d function for

Mark o v-switc hing V

AR(CH) mo dels. Journal of Time Series A nal-

ysis, 35(6):624–639, No v em b er 2014. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Ca vicc hioli:2014:DNR

[Ca v14b] Maddalena Ca vicc hioli. Determining the n um b er of regimes in

Mark o v switc hing V

AR and VMA mo dels. Journal of Time Series

A nalysis, 35(2):173–186, Marc h 2014. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Cap orale:2013:MLR

[CCGA13] Guglielmo Maria Cap orale, Juncal Cu ~ nado, and Luis A. Gil-Alana.

Mo delling long-run trends and cycles in financial time series data.

Journal of Time Series A nalysis, 34(3):405–421, Ma y 2013. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Chen:2016:BCE

[CCY16] Kun Chen, Ngai Hang Chan, and Ch un Yip Y au. Bartlett correc-

tion of empirical lik eliho o d for non-Gaussian short-memory time

series. Journal of Time Series A nalysis, 37(5):624–649, Septem-

b er 2016. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Coates:1986:TCT

[CD86] D. S. Coates and P

. J. Diggle. T ests for comparing t w o estimated

sp ectral densities. Journal of Time Series A nalysis, 7(1):7–20, Jan-

Cham b ers:1999:NMS

[Cha99] Marcus J. Cham b ers. A note on mo delling seasonal pro cesses in

con tin uous time. Journal of Time Series A nalysis, 20(2):139–143,

Marc h 1999. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Chanda:2005:LSP

[Cha05a] Kamal C. Chanda. Large sample prop erties of sp ectral estimators

for a class of stationary nonlinear pro cesses. Journal of Time Series

A nalysis, 26(1):1–16, Jan uary 2005. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Chandler:2005:BR

[Cha05b] Ric hard E. Chandler. Bo ok reviews. Journal of Time Series A nal-

ysis, 26(5):783–784, Septem b er 2005. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Cham b ers:2015:CSL

[Cha15a] Marcus J. Cham b ers. The calculation of some limiting distribu-

tions arising in near-in tegrated mo dels with GLS detrending. Jour-

nal of Time Series A nalysis, 36(4):562–586, July 2015. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Cham b ers:2015:TUR

[Cha15b] Marcus J. Cham b ers. T esting for a unit ro ot in a near-in tegrated

mo del with skip-sampled data. Journal of Time Series A nalysis, 36

(5):630–649, Septem b er 2015. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Cham b ers:2016:BR U

[Cha16a] Marcus J. Cham b ers. Bo ok review: Unobserve d Comp onents and

Time Series Ec onometrics, edited b y Siem Jan Ko opman and Neil

Shephard. Published b y Oxford Univ ersit y Press, Oxford, 2015.

T otal n um b er of pages: 400. ISBN: 978-0-19-968366-6. Journal

of Time Series A nalysis, 37(6):862–863, No v em b er 2016. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Cha v ez:2016:CMM

[Cha16b] Gordon Cha v ez. Conditional and marginal m utual information in

Gaussian and h yp erb olic deca y time series. Journal of Time Series

A nalysis, 37(6):851–861, No v em b er 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Cham b ers:2019:FDE

[Cha19] Marcus J. Cham b ers. F requency domain estimation of con tin uous

time coin tegrated mo dels with mixed frequency and mixed sample

data. Journal of Time Series A nalysis, 40(6):887–913, No v em b er

2019. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Cheng:1991:PEE

[Che91] Qiansheng Cheng. P arameter estimation in exp onen tial mo dels.

Journal of Time Series A nalysis, 12(1):27–40, Jan uary 1991. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Cheung:1993:TFI

[Che93] Yin-W ong Cheung. T ests for fractional in tegration: A Mon te Carlo

in v estigation. Journal of Time Series A nalysis, 14(4):331–345, July

1993. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Chen:1995:TVS

[Che95] Rong Chen. Threshold v ariable selection in op en-lo op threshold

autoregressiv e mo dels. Journal of Time Series A nalysis, 16(5):

461–481, Septem b er 1995. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Chen:2006:ALF

[Che06] W en-Den Chen. An appro ximate lik eliho o d function for panel data

with a mixed ARMA(p, q ) remainder disturbance mo del. Journal

of Time Series A nalysis, 27(6):911–921, No v em b er 2006. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Chen:2009:BRA

[Che09] Willa W. Chen. Bo ok review: A nalysis of Inte gr ate d and Cointe-

gr ate d Time Series with R, 2nd edition. Journal of Time Series

A nalysis, 30(5):575, Septem b er 2009. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Chiu:1991:LEP

[Chi91] Shean-Tsong Chiu. A linear estimation pro cedure for the param-

eters of autoregressiv e mo ving-a v erage pro cesses. Journal of Time

Series A nalysis, 12(4):315–327, July 1991. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ca v aliere:2015:TUR

[CHL

T15] Giusepp e Ca v aliere, Da vid I. Harv ey , Stephen J. Leyb ourne, and

A. M. Rob ert T a ylor. T esting for unit ro ots under m ultiple p os-

sible trend breaks and non-stationary v olatilit y using b o otstrap

minim um Dic k ey–F uller statistics. Journal of Time Series A nal-

ysis, 36(5):603–629, Septem b er 2015. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Choi:1991:ADG

[Cho91] By oung Seon Choi. On the asymptotic distribution of the gen-

eralized partial auto correlation function in autoregressiv e mo ving-

a v erage pro cesses. Journal of Time Series A nalysis, 12(3):193–205,

Ma y 1991. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Cao:2017:DTL

[CHS17] W en Cao, Clifford Hurvic h, and Philipp e Soulier. Drift in

transaction-lev el asset price mo dels. Journal of Time Series A nal-

ysis, 38(5):769–790, Septem b er 2017. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Ch ung:1996:GFI

[Ch u96] Ching-F an Ch ung. A generalized fractionally in tegrated autore-

gressiv e mo ving-a v erage pro cess. Journal of Time Series A nalysis,

17(2):111–140, Marc h 1996. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Ch u:2012:L TD

[Ch u12] Ba Ch u. Limit theorems for the discoun t sums of mo ving a v er-

ages. Journal of Time Series A nalysis, 33(1):1–12, Jan uary 2012.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Carrion-I-Silv estre:2016:BBU

[CISG16] Josep Llu ´ ıs Carrion-I-Silv estre and Mar ´ ıa Dolores Gadea. Bounds,

breaks and unit ro ot tests. Journal of Time Series A nalysis, 37(2):

165–181, Marc h 2016. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Can tarelis:1982:L VE

[CJ82] N. Can tarelis and F. R. Johnston. On-line v ariance estimation

for the steady state Ba y esian forecasting mo del. Journal of Time

Series A nalysis, 3(4):225–234, July 1982. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Chen:2013:GIG

[CK13] Jhih-Gang Chen and Biing-Shen Kuo. Gaussian inference in gen-

eral AR(1) mo dels based on difference. Journal of Time Series

A nalysis, 34(4):447–453, July 2013. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Conrad:2015:TMG

[CK15] Christian Conrad and Menelaos Karanasos. On the transmission

of memory in GAR

CH-in-Mean mo dels. Journal of Time Series

A nalysis, 36(5):706–720, Septem b er 2015. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Ch un:2022:SHA

[CK22] Doh yun Ch un and Donggyu Kim. State heterogeneit y analysis

of financial v olatilit y using high-frequency financial data. Journal

of Time Series A nalysis, 43(1):105–124, Jan uary 2022. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Constan tinou:2018:TSF

[CKR18] P ana yiotis Constan tinou, Piotr Kok oszk a, and Matthew Reimherr.

T esting separabilit y of functional time series. Journal of Time Se-

ries A nalysis, 39(5):731–747, Septem b er 2018. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Chen:1995:BIT

[CL95a] Cath y W. S. Chen and Jac k C. Lee. Ba y esian inference of threshold

autoregressiv e mo dels. Journal of Time Series A nalysis, 16(5):483–

492, Septem b er 1995. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Cheung:1995:EFS

[CL95b] Yin-W ong Cheung and Kon S. Lai. Estimating finite sample critical

v alues for unit ro ot tests using pure random w alk pro cesses: A note.

Journal of Time Series A nalysis, 16(5):493–498, Septem b er 1995.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Cappuccio:1997:SRB

[CL97] Nunzio Cappuccio and Diego Lubian. Spurious regressions b et w een

I(1) pro cesses with long memory errors. Journal of Time Series

A nalysis, 18(4):341–354, July 1997. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Com te:2000:SON

[CL00] F abienne Com te and Offer Lieb erman. Second-order noncausalit y

in m ultiv ariate GAR

CH pro cesses. Journal of Time Series A nal-

ysis, 21(5):535–557, Septem b er 2000. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Chen:2001:F CA

[CL01] Rong Chen and Lon-Mu Liu. F unctional co efficien t autoregressiv e

mo dels: estimation and tests of h yp otheses. Journal of Time Series

A nalysis, 22(2):151–173, Marc h 2001. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Cappuccio:2006:LAD

[CL06] Nunzio Cappuccio and Diego Lubian. Lo cal asymptotic distribu-

tions of stationarit y tests. Journal of Time Series A nalysis, 27(3):

323–345, Ma y 2006. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Cleur:2001:MLE

[Cle01] Eugene M. Cleur. Maxim um lik eliho o d estimates of a class of one-

dimensional sto c hastic differen tial equation mo dels from discrete

data. Journal of Time Series A nalysis, 22(5):505–515, Septem-

b er 2001. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Cline:2007:ELE

[Cli07] Daren B. H. Cline. Ev aluating the Ly ap ouno v exp onen t and ex-

istence of momen ts for threshold AR–AR

CH mo dels. Journal of

Time Series A nalysis, 28(2):241–260, Marc h 2007. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Chen:2014:NSQ

[CLL14] Min Chen, Dong Li, and Shiqing Ling. Non-stationarit y and quasi-

maxim um lik eliho o d estimation on a double autoregressiv e mo del.

Journal of Time Series A nalysis, 35(3):189–202, Ma y 2014. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Chan:2017:FMH

[CL Y17] Ngai Hang Chan, Y e Lu, and Ch un Yip Y au. F actor mo delling for

high-dimensional time series: inference and mo del selection. Jour-

nal of Time Series A nalysis, 38(2):285–307, Marc h 2017. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Cam ba-Mendez:2005:ERS

[CMK05] Gonzalo Cam ba-Mendez and George Kap etanios. Estimating the

rank of the sp ectral densit y matrix. Journal of Time Series A naly-

sis, 26(1):37–48, Jan uary 2005. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Coursey:1986:POE

[CN86] Don Coursey and Hans Nyquist. A pro cedure for obtaining M -

estimates in regression mo dels with serially dep enden t errors. Jour-

nal of Time Series A nalysis, 7(4):255–267, July 1986. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Cardinali:2017:LSW

[CN17] Alessandro Cardinali and Guy P

. Nason. Lo cally stationary w a v elet

pac k et pro cesses: Basis selection and mo del fitting. Journal of

Time Series A nalysis, 38(2):151–174, Marc h 2017. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ca v aliere:2017:CBT

[CNR17] Giusepp e Ca v aliere, Heino Bohn Nielsen, and Anders Rah b ek. On

the consistency of b o otstrap testing for a parameter on the b ound-

ary of the parameter space. Journal of Time Series A nalysis, 38(4):

513–534, July 2017. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Com te:1996:SEL

[Com96] F. Com te. Sim ulation and estimation of long memory con tin uous

time mo dels. Journal of Time Series A nalysis, 17(1):19–36, Jan-

uary 1996. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Com te:2004:KDS

[Com04] F abienne Com te. Kernel decon v olution of sto c hastic v olatilit y mo d-

els. Journal of Time Series A nalysis, 25(4):563–582, July 2004.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Corradi:1995:NTI

[Cor95] V alen tina Corradi. Nonlinear transformations of in tegrated time

series: A reconsideration. Journal of Time Series A nalysis, 16

(6):539–549, No v em b er 1995. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Co x:1991:LRD

[Co x91] D. R. Co x. Long-range dep endence, non-linearit y and time irre-

v ersibilit y . Journal of Time Series A nalysis, 12(4):329–335, July

1991. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Co x:1994:BRD

[Co x94] D. R. Co x. Bo ok review: Developments in Time Series A nalysis,

T. Subba Rao, Editor. Journal of Time Series A nalysis, 15(2):

251–252, Marc h 1994. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Chang:2003:SBT

[CP03] Y o oso on Chang and Jo on Y. P ark. A siev e b o otstrap for the test

of a unit ro ot. Journal of Time Series A nalysis, 24(4):379–400,

July 2003. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Chang:2016:ISB

[CP16a] Seong Y eon Chang and Pierre P erron. Inference on a structural

break in trend with fractionally in tegrated errors. Journal of Time

Series A nalysis, 37(4):555–574, July 2016. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Choi:2016:QA C

[CP16b] Seokw o o Jak e Choi and Stephen P ortno y . Quan tile autoregression

for censored data. Journal of Time Series A nalysis, 37(5):603–

623, Septem b er 2016. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Chandler:2017:REP

[CP17] Gab e Chandler and W olfgang P olonik. Residual empirical pro-

cesses and w eigh ted sums for time-v arying pro cesses with appli-

cations to testing for homoscedasticit y . Journal of Time Series

A nalysis, 38(1):72–98, Jan uary 2017. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Carnero:2007:EOI

[CPR07] M. Angeles Carnero, Daniel P e ~ na, and Esther Ruiz. Effects of

outliers on the iden tification and estimation of GAR

CH mo dels.

27(1):19–39, Jan uary 2006. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Ca v aliere:2008:TTU

[CT08] Giusepp e Ca v aliere and A. M. Rob ert T a ylor. Time-transformed

unit ro ot tests for mo dels with non-stationary v olatilit y . Journal

of Time Series A nalysis, 29(2):300–330, Marc h 2008. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Cok e:2010:REM

[CT10] Geoffrey Cok e and Min Tsao. Random effects mixture mo dels for

clustering electrical load series. Journal of Time Series A nalysis,

31(6):451–464, No v em b er 2010. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Cham b ers:2020:DPC

[CT20] Marcus J. Cham b ers and A. M. Rob ert T a ylor. Deterministic pa-

rameter c hange mo dels in con tin uous and discrete time. Journal

of Time Series A nalysis, 41(1):134–145, Jan uary 2020. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Cubadda:1995:NTS

[Cub95] Gianluca Cubadda. A note on testing for seasonal coin tegration

using principal comp onen ts in the frequency domain. Journal of

Time Series A nalysis, 16(5):499–508, Septem b er 1995. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Corander:2006:BAM

[CV06] Jukk a Corander and Mattias Villani. A Ba y esian approac h to mo d-

elling graphical v ector autoregressions. Journal of Time Series

A nalysis, 27(1):141–156, Jan uary 2006. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Co op er:1982:IMT

[CW82] D. M. Co op er and E. F. W o o d. Iden tifying m ultiv ariate time series

mo dels. Journal of Time Series A nalysis, 3(3):153–164, Ma y 1982.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Corradi:1999:STV

[CW99] V alen tina Corradi and Halb ert White. Sp ecification tests for the

v ariance of a diffusion. Journal of Time Series A nalysis, 20(3):

253–270, Ma y 1999. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Chen:2000:HFE

[CWD00] Zhao-Guo Chen, Ka Ho W u, and Rainer Dahlhaus. Hidden fre-

quency estimation with data tap ers. Journal of Time Series A nal-

ysis, 21(2):113–142, Marc h 2000. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Cheng:1997:ZCR

[CWDL97] Ximing Cheng, Y ougui W u, Jinguan Du, and Huo w ang Liu. The

zero-crossing rate of p th-order autoregressiv e pro cesses. Journal

of Time Series A nalysis, 18(4):355–374, July 1997. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Chan:2012:NSA

[CZ12] Ngai Hang Chan and Rongmao Zhang. Non-stationary autore-

gressiv e pro cesses with infinite v ariance. Journal of Time Series

A nalysis, 33(6):916–934, No v em b er 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Cham b ers:2019:EMM

[CZ19] Marcus J. Cham b ers and P eter A. Zadrozn y . Econometric mo d-

elling with mixed frequency and temp orally aggregated data. Jour-

nal of Time Series A nalysis, 40(6):869–871, No v em b er 2019. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dienes:2014:LMP

[D A14] Christopher Dienes and Alexander Aue. On-line monitoring of

p ollution concen trations with autoregressiv e mo ving a v erage time

series. Journal of Time Series A nalysis, 35(3):239–261, Ma y 2014.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dahlhaus:1983:SA T

[Dah83] Rainer Dahlhaus. Sp ectral analysis with tap ered data. Journal of

Time Series A nalysis, 4(3):163–175, Ma y 1983. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dahlhaus:1985:ADB

[Dah85] Rainer Dahlhaus. On the asymptotic distribution of Bartlett’s U

p

-

statistic. Journal of Time Series A nalysis, 6(4):213–227, July 1985.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Datta:1997:NDE

[Dat97] Somnath Datta. A note on l 1 densit y estimation for linear pro-

cesses. Journal of Time Series A nalysis, 18(4):375–383, July 1997.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Da vidson:1991:CPV

[Da v91] James Da vidson. The coin tegration prop erties of v ector autore-

gression mo dels. Journal of Time Series A nalysis, 12(1):41–62,

Jan uary 1991. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Dai:1998:STB

[DB98] Y uqing Dai and L. Billard. A space-time bilinear mo del and its

iden tification. Journal of Time Series A nalysis, 19(6):657–679,

No v em b er 1998. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Dai:2003:MLE

[DB03] Y uqing Dai and L. Billard. Maxim um lik eliho o d estimation in

space time bilinear mo dels. Journal of Time Series A nalysis, 24(1):

25–44, Jan uary 2003. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Castro:2007:UHP

[dBC07] T omas del Barrio Castro. Using the HEGY pro cedure when not

all ro ots are presen t. Journal of Time Series A nalysis, 28(6):910–

922, No v em b er 2007. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Castro:2022:CPI

[dBCCO22] T om´ as del Barrio Castro, Gianluca Cubadda, and Denise R. Os-

b orn. On coin tegration for pro cesses in tegrated at differen t fre-

quencies. Journal of Time Series A nalysis, 43(3):412–435, Ma y

2022. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Castro:2012:NPT

[dBCO12] T om´ as del Barrio Castro and Denise R. Osb orn. Non-parametric

testing for seasonally and p erio dically in tegrated pro cesses. Jour-

nal of Time Series A nalysis, 33(3):424–437, Ma y 2012. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Castro:2019:T AS

[dBCR

T19] T om´ as del Barrio Castro, P aulo M. M. Ro drigues, and A. M. Rob ert

T a ylor. T emp oral aggregation of seasonally near-in tegrated pro-

cesses. Journal of Time Series A nalysis, 40(6):872–886, No v em b er

2019. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Daniels:2001:HA C

[DC01] Mic hael J. Daniels and No el Cressie. A hierarc hical approac h to

co v ariance function estimation for time series. Journal of Time Se-

ries A nalysis, 22(3):253–266, Ma y 2001. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Dai:2023:TCP

[DC23] Shan Dai and Ngai Hang Chan. T esting of constan t parame-

ters for semi-parametric functional co efficien t mo dels with in te-

grated co v ariates. Journal of Time Series A nalysis, 44(5-6):474–

486, Septem b er 2023. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

DeJong:2003:SUI

[DCCL03] Piet De Jong and Singfat Ch u-Ch un-Lin. Smo othing with an un-

kno wn initial condition. Journal of Time Series A nalysis, 24(2):

141–148, Marc h 2003. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Deha y:2015:BBP

[DD15] Dominique Deha y and Anna E. Dudek. Blo c k b o otstrap for

P oisson-sampled almost p erio dic pro cesses. Journal of Time Se-

ries A nalysis, 36(3):327–351, Ma y 2015. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Duc harme:2004:GFT

[DdM04] Gilles R. Duc harme and Pierre Lafa y e de Mic heaux. Go o dness-of-

fit tests of normalit y for the inno v ations in ARMA mo dels. Journal

of Time Series A nalysis, 25(3):373–395, Ma y 2004. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Duc hesne:2013:DRA

[DdM13] Pierre Duc hesne and Pierre Lafa y e de Mic heaux. Distributions for

residual auto co v ariances in parsimonious p erio dic v ector autore-

gressiv e mo dels with applications. Journal of Time Series A naly-

sis, 34(4):496–507, July 2013. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Da vis:2021:I IT

[DdRSK21] Ric hard A. Da vis, Thiago do R ^ ego Sousa, and Claudia Kl ¨ upp elb erg.

Indirect inference for time series using the empirical c haracteris-

tic function and con trol v ariates. Journal of Time Series A nalysis,

42(5-6):653–684, Septem b er 2021. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

DeJong:1991:SAS

[De 91] Piet De Jong. Stable algorithms for the state space mo del. Journal

of Time Series A nalysis, 12(2):143–157, Marc h 1991. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

DeGo oijer:1998:TMA

[De 98a] Jan De Go oijer. On threshold mo ving-a v erage mo dels. Journal

of Time Series A nalysis, 19(1):1–18, Jan uary 1998. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

DeLuna:1998:IAF

[De 98b] Xa vier De Luna. An impro v emen t of Ak aik e’s FPE criterion to

reduce its v ariabilit y . Journal of Time Series A nalysis, 19(4):457–

471, July 1998. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

DeGo oijer:2001:CV C

[De 01] Jan G. De Go oijer. Cross-v alidation criteria for SET

AR mo del se-

lection. Journal of Time Series A nalysis, 22(3):267–281, Ma y 2001.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Da vis:2007:MTS

[DE07] Ginger M. Da vis and Katherine B. Ensor. Multiv ariate time-series

analysis with categorical and con tin uous v ariables in an lstr mo del.

Journal of Time Series A nalysis, 28(6):867–885, No v em b er 2007.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Deb o wski:2011:PHD

[Deb11] Luk asz Deb o wski. On pro cesses with h yp erb olically deca ying au-

to correlations. Journal of Time Series A nalysis, 32(5):580–584,

Septem b er 2011. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Degerine:1987:MLE

[Deg87] Serge Degerine. Maxim um lik eliho o d estimation of auto co v ariance

matrices from replicated short time series. Journal of Time Series

A nalysis, 8(2):135–146, Marc h 1987. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Delgado:1996:TSI

[Del96] Miguel A. Delgado. T esting serial indep endence using the sample

distribution function. Journal of Time Series A nalysis, 17(3):271–

285, Ma y 1996. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Deo:1997:A TC

[Deo97] R. S. Deo. Asymptotic theory for certain regression mo dels with

long memory errors. Journal of Time Series A nalysis, 18(4):385–

393, July 1997. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Deaton:1980:GDT

[DF80] Mic hael L. Deaton and Rob ert V. F outz. Group dela y and the time-

lag relationship b et w een sto c hastic pro cesses. Journal of Time

Series A nalysis, 1(2):111–118, Marc h 1980. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

De:2011:DSB

[DF11] Sw arup De and

´

Alv aro E. F aria. Dynamic spatial Ba y esian mo dels

for radioactivit y dep osition. Journal of Time Series A nalysis, 32

(6):607–617, No v em b er 2011. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Da vis:2023:CMT

[DFF23] Ric hard A. Da vis, Leon F ernandes, and Konstan tinos F okianos.

Clustering m ultiv ariate time series using energy distance. Journal

of Time Series A nalysis, 44(5-6):487–504, Septem b er 2023. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Doukhan:2021:MNP

[DFR21] P aul Doukhan, Konstan tinos F okianos, and Joseph Rynkiewicz.

Mixtures of nonlinear P oisson autoregressions. Journal of Time

Series A nalysis, 42(1):107–135, Jan uary 2021. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dahlhaus:1998:OSL

[DG98] Rainer Dahlhaus and Liudas Giraitis. On the optimal segmen t

length for parameter estimates for lo cally stationary time series.

Journal of Time Series A nalysis, 19(6):629–655, No v em b er 1998.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Das:2020:SMD

[DG20] Soum y a Das and Marc G. Gen ton. On the stationary marginal dis-

tributions of sub classes of m ultiv ariate SET

AR pro cesses of order

one. Journal of Time Series A nalysis, 41(3):406–420, Ma y 2020.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dalla:2006:CEM

[DGH06] Violetta Dalla, Liudas Giraitis, and Ja vier Hidalgo. Consisten t es-

timation of the memory parameter for nonlinear time series. Jour-

nal of Time Series A nalysis, 27(2):211–251, Marc h 2006. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Darolles:2006:SL T

[DGJ06] Serge Darolles, Christian Gourieroux, and Joann Jasiak. Structural

Laplace transform and comp ound autoregressiv e mo dels. Journal

of Time Series A nalysis, 27(4):477–503, July 2006. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dalla:2014:SWS

[DGK14] Violetta Dalla, Liudas Giraitis, and Hira L. Koul. Studen tizing

w eigh ted sums of linear pro cesses. Journal of Time Series A nalysis,

35(2):151–172, Marc h 2014. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Djogb enou:2015:BIR

[DGP15] An toine Djogb enou, S ´ ılvia Gon¸ calv es, and Benoit P erron. Bo ot-

strap inference in regressions with estimated factors and serial cor-

relation. Journal of Time Series A nalysis, 36(3):481–502, Ma y

2015. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Durham:2019:BIA

[DGPHS19] Garland Durham, John Gew ek e, Susan P orter-Hudak, and F alla w

So w ell. Ba y esian inference for ARFIMA mo dels. Journal of Time

Series A nalysis, 40(4):388–410, July 2019. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dargahi-Noubary:1995:SMI

[DN95] G. R. Dargahi-Noubary

. Sto c hastic mo deling and iden tification

of seismic records based on established deterministic form ulations.

Journal of Time Series A nalysis, 16(2):201–220, Marc h 1995. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dargahi-Noubary:1999:LDG

[DN99] G. R. Dargahi-Noubary

. A linear discriminan t for Gaussian time

series. Journal of Time Series A nalysis, 20(2):145–153, Marc h

1999. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Dargahi-Noubary:1981:SRD

[DNL81] G. R. Dargahi-Noubary and P

. J. La yco c k. Sp ectral ratio discrim-

inan ts and information theory

. Journal of Time Series A nalysis, 2

(2):71–86, Marc h 1981. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

DaSilv a:2004:DEH

[DO04] Maria Eduarda Da Silv a and V era L ´ ucia Oliv eira. Difference equa-

tions for the higher-order momen ts and cum ulan ts of the INAR(1)

mo del. Journal of Time Series A nalysis, 25(3):317–333, Ma y 2004.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Do dson:2005:BR

[Do d05] C. T. J. Do dson. Bo ok reviews. Journal of Time Series A nalysis,

26(5):780–782, Septem b er 2005. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Didier:2010:A WD

[DP10] Gusta v o Didier and Vladas Pipiras. Adaptiv e w a v elet decomp osi-

tions of stationary time series. Journal of Time Series A nalysis,

31(3):182–209, Ma y 2010. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Du:2020:BPV

[DP20] Zaic hao Du and P ei P ei. Bac ktesting p ortfolio v alue-at-risk with

estimated p ortfolio w eigh ts. Journal of Time Series A nalysis, 41

(5):605–619, Septem b er 2020. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

DiMarzio:2012:NPS

[DPT12] Macro Di Marzio, Agnese P anzera, and Charles C. T a ylor. Non-

parametric smo othing and prediction for nonlinear circular time

series. Journal of Time Series A nalysis, 33(4):620–630, July 2012.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dette:2023:DR C

[DQ23] Holger Dette and P ascal Quanz. Detecting relev an t c hanges in the

spatiotemp oral mean function. Journal of Time Series A nalysis,

44(5-6):505–532, Septem b er 2023. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Dwiv edi:2011:TSO

[DR11] Y ogesh Dwiv edi and Suhasini Subba Rao. A test for second-order

stationarit y of a time series based on the discrete F ourier trans-

form. Journal of Time Series A nalysis, 32(1):68–91, Jan uary 2011.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Drouic he:2007:TSF

[Dro07] K. Drouic he. A test for sp ectrum flatness. Journal of Time Series

A nalysis, 28(6):793–806, No v em b er 2007. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Douc:2021:NSC

[DRS21] Randal Douc, F ran¸ cois Roueff, and T epmon y Sim. Necessary and

sufficien t conditions for the iden tifiabilit y of observ ation-driv en

mo dels. Journal of Time Series A nalysis, 42(2):140–160, Marc h

2021. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Das:2021:SMS

[DR Y21] Soura v Das, Suhasini Subba Rao, and Junho Y ang. Sp ectral meth-

o ds for small sample time series: a complete p erio dogram ap-

proac h. Journal of Time Series A nalysis, 42(5-6):597–621, Septem-

b er 2021. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Dunsm uir:1991:SCA

[DS91] William T. M. Dunsm uir and Nancy M. Sp encer. Strong con-

sistency and asymptotic normalit y of /1 estimates of the autore-

gressiv e mo ving-a v erage mo del. Journal of Time Series A nalysis,

12(2):95–104, Marc h 1991. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Dette:2004:SCS

[DS04] Holger Dette and Ingrid Sprec k elsen. Some commen ts on sp ecifica-

tion tests in nonparametric absolutely regular pro cesses. Journal

of Time Series A nalysis, 25(2):159–172, Marc h 2004. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Da vies:1980:AMA

[DSW80] Neville Da vies, T rev or Sp edding, and William W atson. Autoregres-

siv e mo ving a v erage pro cesses with non-normal residuals. Journal

of Time Series A nalysis, 1(2):103–109, Marc h 1980. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Duc hesne:2005:RPS

[Duc05] Pierre Duc hesne. Robust and p o w erful serial correlation tests with

new robust estimates in ARX mo dels. Journal of Time Series

A nalysis, 26(1):49–81, Jan uary 2005. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Dufour:1981:R TS

[Duf81] Jean-Marie Dufour. Rank tests for serial dep endence. Journal of

Time Series A nalysis, 2(3):117–128, Ma y 1981. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dunsm uir:1981:EPV

[Dun81] W. Dunsm uir. Estimation of p erio dically v arying means and stan-

dard deviations in time series data. Journal of Time Series A nal-

ysis, 2(3):129–153, Ma y 1981. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Duong:1984:CO A

[Duo84] Quang Ph uc Duong. On the c hoice of the order of autoregressiv e

mo dels: a ranking and selection approac h. Journal of Time Series

A nalysis, 5(3):145–157, Ma y 1984. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Drost:2008:LAN

[D VW08] F eik e C. Drost, Ramon V an Den Akk er, and Bas J. M. W erk er.

Lo cal asymptotic normalit y and efficien t estimation for INAR(p)

mo dels. Journal of Time Series A nalysis, 29(5):783–801, Septem-

b er 2008. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Didier:2017:ADP

[DZ17] Gusta v o Didier and Kui Zhang. The asymptotic distribution of

the path wise mean squared displacemen t in single particle trac k-

ing exp erimen ts. Journal of Time Series A nalysis, 38(3):395–416,

Ma y 2017. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Da vis:2018:SPE

[DZ18] Ric hard A. Da vis and Jing Zhang. Semi-parametric estimation

for non-Gaussian non-minim um phase ARMA mo dels. Journal

of Time Series A nalysis, 39(3):251–272, Ma y 2018. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Dark:2010:IDM

[DZQ10] Jonathan Dark, Xibin Zhang, and Nan Qu. Influence diagnostics

for m ultiv ariate GAR

CH pro cesses. Journal of Time Series A naly-

sis, 31(4):278–291, July 2010. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Eic hler:2017:GMM

[EDD17] Mic hael Eic hler, Rainer Dahlhaus, and Johannes Duec k. Graphical

mo deling for m ultiv ariate Ha wk es pro cesses with nonparametric

link functions. Journal of Time Series A nalysis, 38(2):225–242,

Marc h 2017. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

ElGhini:2006:ARE

[EF06] Ahmed El Ghini and Christian F rancq. Asymptotic relativ e effi-

ciency of go o dness-of-fit tests based on in v erse and ordinary au-

to correlations. Journal of Time Series A nalysis, 27(6):843–855,

No v em b er 2006. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Elsaied:2014:RFI

[EF14] Hanan Elsaied and Roland F ried. Robust fitting of INAR

CH mo d-

els. Journal of Time Series A nalysis, 35(6):517–535, No v em b er

2014. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Efromo vic h:2014:ENP

[Efr14] Sam Efromo vic h. Efficien t non-parametric estimation of the sp ec-

tral densit y in the presence of missing observ ations. Journal of

Time Series A nalysis, 35(5):407–427, Septem b er 2014. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Efromo vic h:2019:TSE

[Efr19] Sam Efromo vic h. On t w o-stage estimation of the sp ectral densit y

with assigned risk in presence of missing data. Journal of Time

Series A nalysis, 40(2):203–224, Marc h 2019. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Efromo vic h:2020:MRN

[Efr20] Sam Efromo vic h. Missing not at random and the nonparametric

estimation of the sp ectral densit y . Journal of Time Series A nalysis,

41(5):652–675, Septem b er 2020. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

ElGhourabi:2016:CEV

[EFT16] Mohamed El Ghourabi, Christian F rancq, and F edy a T elmoudi.

Consisten t estimation of the v alue at risk when the error distribu-

tion of the v olatilit y mo del is missp ecified. Journal of Time Series

A nalysis, 37(1):46–76, Jan uary 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Esmaeili:2013:TSE

[EK13] Habib Esmaeili and Claudia Kl ¨ upp elb erg. Tw o-step estimation of

a m ulti-v ariate L ´ evy pro cess. Journal of Time Series A nalysis, 34

(6):668–690, No v em b er 2013. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Eltinge:1994:CTC

[Elt94] John L. Eltinge. Comparison of time and cross-sectional aggre-

gation under a time series random comp onen t mo del. Journal of

Time Series A nalysis, 15(2):167–181, Marc h 1994. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Escribano:2002:NEC

[EM02] Alv aro Escribano and San tiago Mira. Nonlinear error correction

mo dels. Journal of Time Series A nalysis, 23(5):509–522, Septem-

b er 2002. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Elek:2008:L TC

[EM08] P ´ eter Elek and L´ aszl´ o M´ arkus. A ligh t-tailed conditionally het-

eroscedastic mo del with applications to riv er flo ws. Journal of

Time Series A nalysis, 29(1):14–36, Jan uary 2008. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Enciso-Mora:2009:EOS

[EMNR09] V ´ ıctor Enciso-Mora, P eter Neal, and T. Subba Rao. Efficien t order

selection algorithms for in teger-v alued ARMA pro cesses. Journal

of Time Series A nalysis, 30(1):1–18, Jan uary 2009. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Engel:1984:UAS

[Eng84] E. M. R. A. Engel. A unified approac h to the study of sums, pro d-

ucts, time-aggregation and other functions of ARMA pro cesses.

Journal of Time Series A nalysis, 5(3):159–171, Ma y 1984. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Escribano:1994:CCF

[EP94] Alv aro Escribano and Daniel P e ~ na. Coin tegration and common

factors. Journal of Time Series A nalysis, 15(6):577–586, No v em-

b er 1994. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Estrada:2017:EA W

[EP17] F rancisco Estrada and Pierre P erron. Extracting and analyzing the

w arming trend in global and hemispheric temp eratures. Journal

of Time Series A nalysis, 38(5):711–732, Septem b er 2017. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ercolani:2008:BR

[Erc08] Joanne S. Ercolani. Bo ok review. Journal of Time Series A nalysis,

29(4):738–740, July 2008. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Ercolani:2011:APF

[Erc11] Joanne S. Ercolani. On the asymptotic prop erties of a feasible

estimator of the con tin uous time long memory parameter. Journal

of Time Series A nalysis, 32(5):512–517, Septem b er 2011. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ergemen:2019:PHT

[EV19] Y un us Emre Ergemen and Carlos V elasco. P ersistence hetero-

geneit y testing in panels with in teractiv e fixed effects. Journal

of Time Series A nalysis, 40(4):573–589, July 2019. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ev ans:1980:TST

[Ev a80] P aul Ev ans. A time-series test of the natural-rate h yp othesis. Jour-

nal of Time Series A nalysis, 1(2):119–133, Marc h 1980. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F otop oulos:2003:RBD

[F A03] Stergios B. F otop oulos and Sung K. Ahn. Rank Based Dic k ey–

F uller T est Statistics. Journal of Time Series A nalysis, 24(6):647–

662, No v em b er 2003. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

F ang:2005:EEG

[F an05] Y ue F ang. The effect of the estimation on go o dness-of-fit tests

in time series mo dels. Journal of Time Series A nalysis, 26(4):

527–541, July 2005. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

F asso:2000:RAD

[F as00] Alessandro F asso. Residual auto correlation distribution in the v al-

idation data set. Journal of Time Series A nalysis, 21(2):143–153,

Marc h 2000. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

F eng:2013:OCR

[FB13] Y uanh ua F eng and Jan Beran. Optimal con v ergence rates in non-

parametric regression with fractional time series errors. Journal

of Time Series A nalysis, 34(1):30–39, Jan uary 2013. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F uno vits:2021:ISS

[FB21] Bernd F uno vits and Alexander Braumann. Iden tifiabilit y of struc-

tural singular v ector autoregressiv e mo dels. Journal of Time Se-

ries A nalysis, 42(4):431–441, July 2021. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

A nalysis, 21(6):649–662, No v em b er 2000. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

F ong:2004:SR C

[FL04] P

. W. F ong and W. K. Li. Some results on coin tegration with

random co efficien ts in the error correction form: estimation and

testing. Journal of Time Series A nalysis, 25(3):419–441, Ma y 2004.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Figueroa-Lop ez:2013:NRR

[FLL13] Jos ´ e E. Figueroa-L´ op ez and Mic hael Levine. Nonparametric re-

gression with rescaled time series errors. Journal of Time Series

A nalysis, 34(3):345–361, Ma y 2013. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

F erland:2006:IV G

[FLO06] Ren ´ e F erland, Alain Latour, and Driss Oraic hi. In teger-v alued

GAR CH pro cess. Journal of Time Series A nalysis, 27(6):923–942,

No v em b er 2006. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Florens:1985:CDM

[FM85] J.-P

. Florens and M. Mouc hart. Conditioning in dynamic mo dels.

Journal of Time Series A nalysis, 6(1):15–34, Jan uary 1985. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F ernandez-Mac ho:1996:SML

[FM96] F. Ja vier F ern´ andez-Mac ho. Sp ectral maxim um lik eliho o d estima-

tion of a signal-to-noise ratio lying in the vicinit y of zero. Journal

of Time Series A nalysis, 17(5):447–459, Septem b er 1996. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F ranses:1998:TUR

[FM98] Philip Hans F ranses and Mic hael McAleer. T esting for unit ro ots

and non-linear transformations. Journal of Time Series A nalysis,

19(2):147–164, Marc h 1998. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

F reeland:2004:ALC

[FM04] R. K. F reeland and B. P

. M. McCab e. Analysis of lo w coun t time

series data b y P oisson autoregression. Journal of Time Series A nal-

ysis, 25(5):701–722, Septem b er 2004. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

F a y:2002:NFP

[FMS02] Gilles F a y , Eric Moulines, and Philipp e Soulier. Nonlinear func-

tionals of the p erio dogram. Journal of Time Series A nalysis, 23

(5):523–553, Septem b er 2002. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Flores:1997:GTU

[FN97] Rafael Flores and Alfonso No v ales. A general test for univ ariate

seasonalit y . Journal of Time Series A nalysis, 18(1):29–48, Jan-

uary 1997. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

F ryzlewicz:2008:WF A

[FNV08] Piotr F ryzlewicz, Guy P

. Nason, and Rainer V on Sac hs. A w a v elet-

Fisz approac h to sp ectrum estimation. Journal of Time Series

A nalysis, 29(5):868–880, Septem b er 2008. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

F okianos:2010:AML

[F ok10] Konstan tinos F okianos. An tedep endence mo dels for longitudinal

data. Journal of Time Series A nalysis, 31(6):494, No v em b er 2010.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F okianos:2011:MOC

[F ok11] Konstan tinos F okianos. Mo deling ordered c hoices, a primer. Jour-

nal of Time Series A nalysis, 32(5):585, Septem b er 2011. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F ossati:2013:UR T

[F os13] Sebastian F ossati. Unit ro ot testing with stationary co v ariates and

a structural break in the trend function. Journal of Time Series

A nalysis, 34(3):368–384, Ma y 2013. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

F okianos:2012:BA T

[FP12] Konstan tinos F okianos and V asilis J. Promp onas. Biological ap-

plications of time series frequency domain clustering. Journal of

Time Series A nalysis, 33(5):744–756, Septem b er 2012. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F ragk esk ou:2016:IF O

[FP16] Maria F ragk esk ou and Efstathios P aparo ditis*. Inference for the

fourth-order inno v ation cum ulan t in linear time series. Journal

of Time Series A nalysis, 37(2):240–266, Marc h 2016. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F ragk esk ou:2018:ER V

[FP18] Maria F ragk esk ou and Efstathios P aparo ditis. Extending the range

of v alidit y of the autoregressiv e (siev e) b o otstrap. Journal of Time

Series A nalysis, 39(3):356–379, Ma y 2018. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F ortune:2021:LL T

[FPS21] Timoth y F ortune, Magda P eligrad, and Hailin Sang. A lo cal limit

theorem for linear random fields. Journal of Time Series A nalysis,

42(5-6):696–710, Septem b er 2021. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

F otop oulos:1983:CPE

[FR83] S. B. F otop oulos and W. D. Ra y . Comp onen ts of prediction errors

for a stationary pro cess with estimated parameters. Journal of

Time Series A nalysis, 4(1):1–8, Jan uary 1983. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F rancq:1997:WND

[FR97] Christian F rancq and Mic hel Roussignol. On white noises driv en

b y hidden Mark o v c hains. Journal of Time Series A nalysis, 18

(6):553–578, No v em b er 1997. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

F rancq:2007:MPT

[FR07] Christian F rancq and Hamdi Ra ¨ ıssi. Multiv ariate p ortman teau test

for autoregressiv e mo dels with uncorrelated but nonindep enden t

errors. Journal of Time Series A nalysis, 28(3):454–470, Ma y 2007.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F rank e:1984:RPI

[F ra84] Jurgen F rank e. On the robust prediction and in terp olation of time

series in the presence of correlated noise. Journal of Time Series

A nalysis, 5(4):227–244, July 1984. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

F ranses:2005:EAS

[F ra05] Philip Hans F ranses. The econometric analysis of seasonal time se-

ries. Journal of Time Series A nalysis, 26(2):319–321, Marc h 2005.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F erreira:1999:VBK

[FRP99] Ev a F erreira and Juan Man uel Ro driguez-P o o. V ariable bandwidth

k ernel estimators of the sp ectral densit y . Journal of Time Series

A nalysis, 20(3):271–287, Ma y 1999. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

F ermin:2017:RMA

[FRR17] Lisandro Ja vier F ermin, Ricardo Rios, and Luis Angel Ro driguez.

A Robbins–Monro algorithm for non-parametric estimation of

NAR pro cess with Mark o v switc hing: Consistency

. Journal of

Time Series A nalysis, 38(6):809–837, No v em b er 2017. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F rancq:2011:APW

[FRS11] Christian F rancq, Ro c h Ro y , and Ab dessamad Saidi. Asymptotic

prop erties of w eigh ted least squares estimation in w eak P

ARMA

mo dels. Journal of Time Series A nalysis, 32(6):699–723, No v em-

b er 2011. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

F rancq:2001:CHD

[FRZ01] Christian F rancq, Mic hel Roussignol, and Jean-Mic hel Zak oian.

Conditional heterosk edasticit y driv en b y hidden Mark o v c hains.

Journal of Time Series A nalysis, 22(2):197–220, Marc h 2001. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

F ruh wirth-Sc hnatter:1994:D AD

[FS94] Sylvia F r ¨ uh wirth-Sc hnatter. Data augmen tation and dynamic lin-

ear mo dels. Journal of Time Series A nalysis, 15(2):183–202, Marc h

1994. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

F eigin:1985:R CA

[FT85] P aul D. F eigin and Ric hard L. Tw eedie. Random co efficien t au-

toregressiv e pro cesses: a Mark o v c hain analysis of stationarit y and

finiteness of momen ts. Journal of Time Series A nalysis, 6(1):1–

14, Jan uary 1985. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic). See correction [F ei20].

F rancq:2009:BF G

[FZ09] Christian F rancq and Jean-Mic hel Zak o ¨ ıan. Bartlett’s form ula for a

general class of nonlinear pro cesses. Journal of Time Series A naly-

sis, 30(4):449–465, July 2009. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

F rancq:2023:OEF

[FZ23] Christian F rancq and Jean-Mic hel Zak o ¨ ıan. Optimal estimating

function for w eak lo cation-scale dynamic mo dels. Journal of Time

Series A nalysis, 44(5-6):533–555, Septem b er 2023. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gil-Alana:2001:TSC

[GA01] L. A. Gil-Alana. T esting sto c hastic cycles in macro economic time

series. Journal of Time Series A nalysis, 22(4):411–430, July 2001.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gil-Alana:2004:JTF

[GA04] Luis A. Gil-Alana. A join t test of fractional in tegration and struc-

tural breaks at a kno wn p erio d of time. Journal of Time Series

A nalysis, 25(5):691–700, Septem b er 2004. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Gil-Alana:2008:FIS

[GA08] Luis A. Gil-Alana. F ractional in tegration and structural breaks

at unkno wn p erio ds of time. Journal of Time Series A nalysis, 29

(1):163–185, Jan uary 2008. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Ghan barzadeh:2016:W CC

[GA16] Mitra Ghan barzadeh and Mina Aminghafari. A w a v elet c haracter-

ization of con tin uous-time p erio dically correlated pro cesses with

application to sim ulation. Journal of Time Series A nalysis, 37

(6):741–762, No v em b er 2016. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Gabr:1988:TOM

[Gab88] M. M. Gabr. On the third-order momen t structure and bisp ectral

analysis of some bilinear time series. Journal of Time Series A naly-

sis, 9(1):11–20, Jan uary 1988. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Gaetan:2000:SAM

[Gae00] Carlo Gaetan. Subset ARMA mo del iden tification using genetic al-

gorithms. Journal of Time Series A nalysis, 21(5):559–570, Septem-

b er 2000. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Gao:2001:PES

[GAHT01] Jiti Gao, V o Anh, Chris Heyde, and Quang Tieng. P arameter

estimation of sto c hastic pro cesses with long-range dep endence and

in termittency

. Journal of Time Series A nalysis, 22(5):517–535,

Septem b er 2001. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Gao:1997:CTW

[Gao97] Hong-Y e Gao. Choice of thresholds for w a v elet shrink age estimate

of the sp ectrum. Journal of Time Series A nalysis, 18(3):231–251,

Ma y 1997. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Gomez:2009:NSS

[GAP09] V ´ ıctor G´ omez and F ´ elix Aparicio-P ´ erez. A new state-space

metho dology to disaggregate m ultiv ariate time series. Journal of

Time Series A nalysis, 30(1):97–124, Jan uary 2009. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Guo:1998:SIR

[GB98] Jiin-Huarng Guo and L. Billard. Some inference results for causal

autoregressiv e pro cesses on a plane. Journal of Time Series A nal-

ysis, 19(6):681–691, No v em b er 1998. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Gomez:1999:BND

[GB99] Victor Gomez and Jorg Breitung. The Bev eridge–Nelson decom-

p osition: a differen t p ersp ectiv e with new results. Journal of

Time Series A nalysis, 20(5):527–535, Septem b er 1999. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Go dolphin:2006:EIM

[GB06] E. J. Go dolphin and S. R. Bane. On the ev aluation of the informa-

tion matrix for m ultiplicativ e seasonal time-series mo dels. Journal

of Time Series A nalysis, 27(2):167–190, Marc h 2006. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gao:2017:EDS

[GBY17] W ei Gao, Wic her Bergsma, and Qiw ei Y ao. Estimation for dynamic

and static panel probit mo dels with large individual effects. Journal

of Time Series A nalysis, 38(2):266–284, Marc h 2017. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gerlac h:1999:DTS

[GCK99] Ric hard Gerlac h, Chris Carter, and Rob ert Kohn. Diagnostics

for time series analysis. Journal of Time Series A nalysis, 20(3):

309–330, Ma y 1999. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Gamerman:2013:NGF

[GdSF13] Dani Gamerman, Thiago Rezende dos San tos, and Glaura C.

F ranco. A non-Gaussian family of state-space mo dels with exact

marginal lik eliho o d. Journal of Time Series A nalysis, 34(6):625–

645, No v em b er 2013. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Gersten b erger:2018:R WT

[Ger18] Carina Gersten b erger. Robust Wilco xon-t yp e estimation of

c hange-p oin t lo cation under short-range dep endence. Journal of

Time Series A nalysis, 39(1):90–104, Jan uary 2018. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gersten b erger:2021:RDB

[Ger21] Carina Gersten b erger. Robust discrimination b et w een long-range

dep endence and a c hange in mean. Journal of Time Series A naly-

sis, 42(1):34–62, Jan uary 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Gallagher:2015:WPT

[GF15] Colin M. Gallagher and Thomas J. Fisher. On w eigh ted p ortman-

teau tests for time-series go o dness-of-fit. Journal of Time Series

A nalysis, 36(1):67–83, Jan uary 2015. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Go dolphin:2007:NIM

[GG07] E. J. Go dolphin and J. D. Go dolphin. A note on the information

matrix for m ultiplicativ e seasonal autoregressiv e mo ving-a v erage

Granger:1994:UMI

[GL94] Cliv e Granger and Jin-Lung Lin. Using the m utual information co-

efficien t to iden tify lags in nonlinear mo dels. Journal of Time Se-

ries A nalysis, 15(4):371–384, July 1994. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Gonzalo:1996:RPT

[GL96] Jesus Gonzalo and T ae-Hwy Lee. Relativ e p o w er of t t yp e tests

for stationary and unit ro ot pro cesses. Journal of Time Series

A nalysis, 17(1):37–47, Jan uary 1996. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Gourieroux:2019:NBA

[GL19] Christian Gouri ´ eroux and Y ang Lu. Negativ e binomial autore-

gressiv e pro cess with sto c hastic in tensit y . Journal of Time Series

A nalysis, 40(2):225–247, Marc h 2019. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Gong:2020:TSN

[GL20] Huan Gong and Dong Li. On the three-step non-Gaussian quasi-

maxim um lik eliho o d estimation of hea vy-tailed double autoregres-

siv e mo dels. Journal of Time Series A nalysis, 41(6):883–891,

No v em b er 2020. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Gaitan:2021:EP A

[GL21] Ro drigo Saul Gaitan and Keh-Shin Lii. On the estimation of p e-

rio dicit y or almost p erio dicit y in inhomogeneous gamma p oin t-

pro cess data. Journal of Time Series A nalysis, 42(5-6):711–736,

Septem b er 2021. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Gassiat:2006:ESE

[GLL06] Elisab eth Gassiat and C ´ eline L ´ evy-Leduc. Efficien t semiparametric

estimation of the p erio ds in a sup erp osition of p erio dic functions

with unkno wn shap e. Journal of Time Series A nalysis, 27(6):877–

910, No v em b er 2006. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Goncalv es:2016:DEP

[GLML16] Esmeralda Gon¸ calv es, Joana Leite, and Nazar

´

E Mendes-Lop es. On

the distribution estimation of p o w er threshold GAR

CH pro cesses.

Journal of Time Series A nalysis, 37(5):579–602, Septem b er 2016.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gregory:2015:SBB

[GLN15] Karl B. Gregory

, Soumendra N. Lahiri, and Daniel J. Nordman.

A smo oth blo c k b o otstrap for statistical functionals and time se-

ries. Journal of Time Series A nalysis, 36(3):442–461, Ma y 2015.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gong:2010:ELI

[GLP10] Y un Gong, Zhouping Li, and Liang P eng. Empirical lik eliho o d

in terv als for conditional v alue-at-risk in AR

CH/GAR

CH mo dels.

Journal of Time Series A nalysis, 31(2):65–75, Marc h 2010. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gingras:1985:SDE

[GM85] D. F. Gingras and E. Masry

. Sp ectral densit y estimation from

nonlinearly observ ed data. Journal of Time Series A nalysis, 6(2):

63–80, Marc h 1985. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Gh ysels:2015:TCT

[GM15] Eric Gh ysels and J. Isaac Miller. T esting for coin tegration with

temp orally aggregated and mixed-frequency time series. Journal

of Time Series A nalysis, 36(6):797–816, No v em b er 2015. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Giraitis:2023:EUS

[GM23] Liudas Giraitis and F ulvia Marotta. Estimation on unev enly

spaced time series. Journal of Time Series A nalysis, 44(5-6):556–

577, Septem b er 2023. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Goncalv es:2015:IDD

[GMLS15] E. Gon¸ calv es, N. Mendes-Lop es, and F. Silv a. Infinitely divis-

ible distributions in in teger-v alued GAR

CH mo dels. Journal of

Time Series A nalysis, 36(4):503–527, July 2015. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Grose:2015:BCP

[GMP15] Simone D. Grose, Gael M. Martin, and Donald S. P oskitt. Bias

correction of p ersistence measures in fractionally in tegrated mo d-

els. Journal of Time Series A nalysis, 36(5):721–740, Septem b er

2015. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Granger:2004:DMP

[GMR04] C. W. Granger, E. Maasoumi, and J. Racine. A dep endence metric

for p ossibly nonlinear pro cesses. Journal of Time Series A nalysis,

25(5):649–669, Septem b er 2004. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Galv ao:2011:TQA

[GMR

O11] An tonio F. Galv ao, Jr., Gabriel Mon tes-Ro jas, and Jose Olmo.

Threshold quan tile autoregressiv e mo dels. Journal of Time Series

A nalysis, 32(3):253–267, Ma y 2011. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Gomez:2007:WKF

[G´ om07] V ´ ıctor G´ omez. Wiener-Kolmogoro v filtering and smo othing for

m ultiv ariate series with state-space structure. Journal of Time Se-

ries A nalysis, 28(3):361–385, Ma y 2007. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Gorrostieta:2012:EDB

[GOP

+

12] Cristina Gorrostieta, Hernando Om bao, Raquel Prado, Shaun P a-

tel, and Emad Esk andar. Exploring dep endence b et w een brain

signals in a monk ey during learning. Journal of Time Series A nal-

ysis, 33(5):771–778, Septem b er 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Gordon:1981:ALS

[Gor81] William B. Gordon. Accuracy of linear sp ectral estimates of band-

limited signals. Journal of Time Series A nalysis, 2(3):173–184,

Ma y 1981. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Gorgi:2018:IV A

[Gor18] P aolo Gorgi. In teger-v alued autoregressiv e mo dels with surviv al

probabilit y driv en b y a sto c hastic recurrence equation. Journal

of Time Series A nalysis, 39(2):150–171, Marc h 2018. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gorrostieta:2019:TDD

[GO V19] Cristina Gorrostieta, Hernando Om bao, and Rainer V on Sac hs.

Time-dep enden t dual-frequency coherence in m ultiv ariate non-

stationary time series. Journal of Time Series A nalysis, 40(1):

3–22, Jan uary 2019. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Gonzalo:2002:LLE

[GP02] Jes ´ us Gonzalo and Jean-Yv es Pitarakis. Lag length estimation in

large dimensional systems. Journal of Time Series A nalysis, 23(4):

401–423, July 2002. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Giraitis:2006:UL T

[GP06] Liudas Giraitis and P eter C. B. Phillips. Uniform limit theory for

stationary autoregression. Journal of Time Series A nalysis, 27(1):

51–60, Jan uary 2006. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Gew ek e:1983:EAL

[GPH83] John Gew ek e and Susan P orter-Hudak. The estimation and appli-

cation of long memory time series mo dels. Journal of Time Series

A nalysis, 4(4):221–238, July 1983. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Gonen:2000:LDU

[GPR

V00] Mithat Gonen, Madan L. Puri, F rits H. Ruymgaart, and Martien

C. A. V an Zuijlen. The limiting densit y of unit ro ot test statistics:

a unifying tec hnique. Journal of Time Series A nalysis, 21(3):249–

260, Ma y 2000. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Gran t:2017:PSD

[GQ17] Andrew J. Gran t and Barry G. Quinn. P arametric sp ectral discrim-

ination. Journal of Time Series A nalysis, 38(6):838–864, No v em-

b er 2017. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Gabr:1981:EPS

[GR81] M. M. Gabr and T. Subba Rao. The estimation and prediction

of subset bilinear time series mo dels with applications. Journal of

Time Series A nalysis, 2(3):155–171, Ma y 1981. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Granger:1982:A TS

[Gra82] C. W. J. Granger. Acron yms in time series analysis (A

TSA). Jour-

nal of Time Series A nalysis, 3(2):103–107, Marc h 1982. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Granger:1988:MGT

[Gra88] C. W. J. Granger. Mo dels that generate trends. Journal of Time

Series A nalysis, 9(4):329–343, July 1988. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Grahn:1995:CLS

[Gra95] T. Grahn. A conditional least squares approac h to bilinear time

series estimation. Journal of Time Series A nalysis, 16(5):509–529,

Septem b er 1995. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Grillenzoni:1991:IRE

[Gri91] Carlo Grillenzoni. Iterativ e and recursiv e estimation of transfer

functions. Journal of Time Series A nalysis, 12(2):105–127, Marc h

1991. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Giraitis:1997:R OS

[GRS97] Liudas Giraitis, P eter M. Robinson, and Alexander Samaro v. Rate

optimal semiparametric estimation of the memory parameter of the

Gaussian time series with long-range dep endence. Journal of Time

Series A nalysis, 18(1):49–60, Jan uary 1997. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Georgiev:2017:UR T

[GR T17] Iliy an Georgiev, P aulo M. M. Ro drigues, and A. M. Rob ert T a ylor.

Unit ro ot tests and hea vy-tailed inno v ations. Journal of Time Se-

ries A nalysis, 38(5):733–768, Septem b er 2017. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Guinness:2013:T AI

[GS13] Joseph Guinness and Mic hael L. Stein. T ransformation to appro xi-

mate indep endence for lo cally stationary Gaussian pro cesses. Jour-

nal of Time Series A nalysis, 34(5):574–590, Septem b er 2013. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Girardin:2020:F GB

[GS20] V alerie Girardin and Rac hid Senoussi. Filling the gap b et w een

con tin uous and discrete time dynamics of autoregressiv e pro cesses.

Journal of Time Series A nalysis, 41(4):590–602, July 2020. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gong:2021:NEF

[GS21] Chen Gong and Da vid S. Stoffer. A note on efficien t fitting of

sto c hastic v olatilit y mo dels. Journal of Time Series A nalysis, 42

(2):186–200, Marc h 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Guillaumin:2017:ANS

[GSO

+

17] Arth ur P

. Guillaumin, Adam M. Sykulski, Sofia C. Olhede, Jef-

frey J. Early

, and Jonathan M. Lilly

. Analysis of non-stationary

mo dulated time series with applications to o ceanographic surface

flo w measuremen ts. Journal of Time Series A nalysis, 38(5):668–

710, Septem b er 2017. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Grublyte:2017:QQA

[GSS17] Iev a Grublyte, Donatas Surgailis, and Andrius Sk arn ulis. QMLE

for quadratic AR

CH mo del with long memory

. Journal of Time Se-

ries A nalysis, 38(4):535–551, July 2017. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Grzesiek:2020:STD

[GSTW20] Aleksandra Grzesiek, Grzegorz Sik ora, Marek T euerle, and Ag-

nieszk a Wy loma ´ nsk a. Spatio-temp oral dep endence measures for

biv ariate AR(1) mo dels with α-stable noise. Journal of Time Se-

ries A nalysis, 41(3):454–475, Ma y 2020. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Gew ek e:1993:BT A

[GT93] John Gew ek e and Nobuhik o T erui. Ba y esian threshold autoregres-

siv e mo dels for nonlinear time series. Journal of Time Series A nal-

ysis, 14(5):441–454, Septem b er 1993. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Gao:2019:SF A

[GT19a] Zhao xing Gao and Ruey S. Tsa y . A structural-factor approac h to

mo deling high-dimensional time series and space-time data. Jour-

nal of Time Series A nalysis, 40(3):343–362, Ma y 2019. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Goto:2019:RZC

[GT19b] Y uic hi Goto and Masanobu T aniguc hi. Robustness of zero cross-

ing estimator. Journal of Time Series A nalysis, 40(5):815–830,

Septem b er 2019. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Guegan:1987:DRB

[Gue87] Dominique. Guegan. Differen t represen tations for bilinear mo dels.

Journal of Time Series A nalysis, 8(4):389–408, July 1987. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Guo:2003:DSS

[Guo03] W ensheng Guo. Dynamic state-space mo dels. Journal of Time

Series A nalysis, 24(2):149–158, Marc h 2003. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Giummole:2010:IPL

[GV10] F ederica Giummol ` e and P aolo Vidoni. Impro v ed prediction limits

for a general class of Gaussian mo dels. Journal of Time Series

A nalysis, 31(6):483–493, No v em b er 2010. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Gra y:1988:CNP

[GZ88] H. L. Gra y and Nien F an Zhang. On a class of nonstationary pro-

cesses. Journal of Time Series A nalysis, 9(2):133–154, Marc h 1988.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Gourieroux:2015:UMA

[GZ15] Christian Gouri ´ eroux and Jean-Mic hel Zak o ¨ ıan. On uniqueness

of mo ving a v erage represen tations of hea vy-tailed stationary pro-

cesses. Journal of Time Series A nalysis, 36(6):876–887, No v em b er

2015. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Guyton:1986:RPP

[GZF86] Deb orah A. Guyton, Nien-F an Zhang, and Rob ert V. F outz. A

random parameter pro cess for mo deling and forecasting time se-

ries. Journal of Time Series A nalysis, 7(2):105–115, Marc h 1986.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

562–573, Septem b er 2013. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Hurvic h:1990:CV C

[HB90] Clifford M. Hurvic h and Kaiz^ o I. Beltrato. Cross-v alidatory c hoice

of a sp ectrum estimate and its connections with AIC. Journal

of Time Series A nalysis, 11(2):121–137, Marc h 1990. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hurvic h:1993:ALF

[HB93] Clifford M. Hurvic h and Kaizo I. Beltrao. Asymptotics for the

lo w-frequency ordinates of the p erio dogram of a long-memory time

series. Journal of Time Series A nalysis, 14(5):455–472, Septem-

b er 1993. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Hurvic h:1994:AP A

[HB94a] Clifford M. Hurvic h and Kaizo I. Beltrao. Ac kno wledgemen t of

priorit y for “asymptotics for the lo w-frequency ordinates of the

p erio dogram of a long-memory time series”. Journal of Time Series

A nalysis, 15(1):64, Jan uary 1994. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Hurvic h:1994:ASE

[HB94b] Clifford M. Hurvic h and Kaizo I. Beltrao. Automatic semipara-

metric estimation of the memory parameter of a long-memory time

series. Journal of Time Series A nalysis, 15(3):285–302, Ma y 1994.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hurvic h:2001:BSE

[HB01] Clifford M. Hurvic h and Julia Bro dsky

. Broadband semiparamet-

ric estimation of the memory parameter of a long-memory time

series using fractional exp onen tial mo dels. Journal of Time Series

A nalysis, 22(2):221–249, Marc h 2001. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Hw ang:2005:ER C

[HB05] S. Y. Hw ang and I. V. Basa w a. Explosiv e random-co efficien t

AR(1) pro cesses and related asymptotics for least-squares estima-

tion. Journal of Time Series A nalysis, 26(6):807–824, No v em b er

2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Hurvic h:2000:ETP

[HC00] Clifford M. Hurvic h and Willa W. Chen. An efficien t tap er for

p oten tially o v erdifferenced long-memory time series. Journal of

Time Series A nalysis, 21(2):155–180, Marc h 2000. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hu:2004:PBM

[HC04] Y u-Pin Hu and Rouh-Jane Chou. On the P e ~ na–Bo x mo del. Journal

of Time Series A nalysis, 25(6):811–830, No v em b er 2004. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Huang:2020:WFT

[HC20] Zhelin Huang and Ngai Hang Chan. W alsh F ourier transform of

lo cally stationary time series. Journal of Time Series A nalysis,

41(2):312–340, Marc h 2020. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Hasega w a:2000:BUR

[HCH00] Hik aru Hasega w a, Ano op Chaturv edi, and T ran V an Hoa. Ba y esian

unit ro ot test in nonnormal AR(1) mo del. Journal of Time Series

A nalysis, 21(3):261–280, Ma y 2000. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Hjellvik:2004:NET

[HCT04] Vidar Hjellvik, Rong Chen, and Dag Tjøstheim. Nonparamet-

ric estimation and testing in panels of in tercorrelated time series.

Journal of Time Series A nalysis, 25(6):831–872, No v em b er 2004.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Heyde:1996:RST

[HD96] C. C. Heyde and W. Dai. On the robustness to small trends of

estimation based on the smo othed p erio dogram. Journal of Time

Series A nalysis, 17(2):141–150, Marc h 1996. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hurvic h:1999:PSN

[HD99] Clifford M. Hurvic h and Rohit S. Deo. Plug-in selection of the n um-

b er of frequencies in regression estimates of the memory parame-

ter of a long-memory time series. Journal of Time Series A nalysis,

20(3):331–341, Ma y 1999. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Hurvic h:1998:MSE

[HDB98] Clifford M. Hurvic h, Rohit Deo, and Julia Bro dsky

. The mean

squared error of Gew ek e and P orter-Hudak’s estimator of the mem-

ory parameter of a long-memory time series. Journal of Time Se-

ries A nalysis, 19(1):19–46, Jan uary 1998. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Henry:2001:APS

[Hen01a] Marc Henry

. Av eraged p erio dogram sp ectral estimation with long-

memory conditional heteroscedasticit y . Journal of Time Series

A nalysis, 22(4):431–459, July 2001. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Henry:2001:RAB

[Hen01b] Marc Henry

. Robust automatic bandwidth for long memory

. Jour-

nal of Time Series A nalysis, 22(3):293–316, Ma y 2001. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hurd:1991:GMD

[HG91] Harry L. Hurd and Neil L. Gerr. Graphical metho ds for deter-

mining the presence of p erio dic correlation. Journal of Time Se-

ries A nalysis, 12(4):337–350, July 1991. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Herzb erg:1981:IAP

[HH81] Agnes M. Herzb erg and J. S. Hic kie. An in v estigation of Andrews’

plots to sho w time v ariation of mo del parameters. Journal of Time

Series A nalysis, 2(4):233–262, July 1981. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Hall:1993:PEW

[HH93a] P eter Hall and Jeffrey D. Hart. On the probabilit y of error when

using a general Ak aik e-t yp e criterion to estimate autoregression

order. Journal of Time Series A nalysis, 14(4):347–368, July 1993.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hannan:1993:LFE

[HH93b] E. J. Hannan and D. Huang. On-line frequency estimation. Journal

of Time Series A nalysis, 14(2):147–161, Marc h 1993. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ho dges:1993:CME

[HH93c] P

. E. Ho dges and D. F. Hale. A computational metho d for estimat-

ing densities of non-Gaussian nonstationary univ ariate time series.

Journal of Time Series A nalysis, 14(2):163–178, Marc h 1993. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ho:2005:PTR

[HH05] Hw ai-Ch ung Ho and Nan-Jung Hsu. P olynomial trend regression

with long-memory errors. Journal of Time Series A nalysis, 26(3):

323–354, Ma y 2005. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Horv ath:2012:CPD

[HH12] La jos Horv´ ath and Marie Husk o v´ a. Change-p oin t detection in

panel data. Journal of Time Series A nalysis, 33(4):631–648, July

2012. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Hosseink ouc hac k:2016:PUR

[HH16] Mehdi Hosseink ouc hac k and Uw e Hassler. P o w erful unit ro ot tests

free of n uisance parameters. Journal of Time Series A nalysis, 37

(4):533–554, July 2016. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Hassler:2020:HWP

[HH20] Uw e Hassler and Mehdi Hosseink ouc hac k. Harmonically w eigh ted

pro cesses. Journal of Time Series A nalysis, 41(1):41–66, Jan uary

2020. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Hsiao:2018:IEF

[HHI18] W ei-Cheng Hsiao, Hao-Y un Huang, and Ching-Kang Ing. In terv al

estimation for a first-order p ositiv e autoregressiv e pro cess. Jour-

nal of Time Series A nalysis, 39(3):447–467, Ma y 2018. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Haggan:1984:SAS

[HHP84] V. Haggan, S. M. Hera vi, and M. B. Priestley

. A study of the appli-

cation of state-dep enden t mo dels in non-linear time series analysis.

Journal of Time Series A nalysis, 5(2):69–102, Marc h 1984. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hualde:2015:SF A

[HI15] Ja vier Hualde and F abrizio Iacone. Small-b and fixed-b asymp-

totics for w eigh ted co v ariance estimation in fractional coin tegra-

tion. Journal of Time Series A nalysis, 36(4):528–540, July 2015.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hualde:2019:FBI

[HI19] Ja vier Hualde and F abrizio Iacone. Fixed bandwidth inference for

fractional coin tegration. Journal of Time Series A nalysis, 40(4):

544–572, July 2019. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Hidalgo:1992:ASE

[Hid92] F. Ja vier Hidalgo. Adaptiv e semiparametric estimation in the pres-

ence of auto correlation of unkno wn form. Journal of Time Series

A nalysis, 13(1):47–78, Jan uary 1992. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Hidalgo:1997:NPE

[Hid97] Ja vier Hidalgo. Non-parametric estimation with strongly dep en-

den t m ultiv ariate time series. Journal of Time Series A nalysis,

18(2):95–122, Marc h 1997. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Hidalgo:2007:NTW

[Hid07] Ja vier Hidalgo. A nonparametric test for w eak dep endence against

strong cycles and its b o otstrap analogue. Journal of Time Series

A nalysis, 28(3):307–349, Ma y 2007. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Hill:2013:L TT

[Hil13] Jonathan B. Hill. Least tail-trimmed squares for infinite v ariance

autoregressions. Journal of Time Series A nalysis, 34(2):168–186,

Marc h 2013. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Hinic h:1982:TGL

[Hin82] Melvin J. Hinic h. T esting for Gaussianit y and linearit y of a sta-

tionary time series. Journal of Time Series A nalysis, 3(3):169–176,

Ma y 1982. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Hallin:1987:LQS

[HIP87] Marc. Hallin, Jean-F ran¸ cois Ingen bleek, and Madan L. Puri. Lin-

ear and quadratic serial rank tests for randomness against serial

dep endence. Journal of Time Series A nalysis, 8(4):409–424, July

1987. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Hiruk a w a:2006:MNP

[Hir06] Masa yuki Hiruk a w a. A mo dified nonparametric prewhitened co-

v ariance estimator. Journal of Time Series A nalysis, 27(3):441–

476, Ma y 2006. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Hannan:1986:RAM

[HK86] E. J. Hannan and L. Ka v alieris. Regression, autoregression mo dels.

Journal of Time Series A nalysis, 7(1):27–49, Jan uary 1986. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

He:1990:ZCR

[HK90] Sh uyuan He and Benjamin Kedem. The zero-crossing rate of au-

toregressiv e pro cesses and its link to unit ro ots. Journal of Time

Series A nalysis, 11(3):201–213, Ma y 1990. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Husk o v a:2008:BCI

[HK08] Marie Husk o v´ a and Claudia Kirc h. Bo otstrapping confidence in-

terv als for the c hange-p oin t of time series. Journal of Time Series

A nalysis, 29(6):947–972, No v em b er 2008. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Harris:2014:P A T

[HK14] Da vid Harris and Hsein Kew. P ortman teau auto correlation tests

under q -dep endence and heterosk edasticit y . Journal of Time Series

A nalysis, 35(3):203–217, Ma y 2014. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Hafner:2017:MF A

[HK17] F ranzisk a H¨ afner and Claudia Kirc h. Mo ving F ourier analysis for

lo cally stationary pro cesses with the b o otstrap in view. Journal

of Time Series A nalysis, 38(6):895–922, No v em b er 2017. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Holleland:2020:SST

[HK20] Sondre Hølleland and Hans Arnfinn Karlsen. A stationary spatio-

temp oral GAR

CH mo del. Journal of Time Series A nalysis, 41(2):

177–209, Marc h 2020. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Heiner:2022:ADM

[HK22] Matthew Heiner and A thanasios Kottas. Autoregressiv e densit y

mo deling with the Gaussian pro cess mixture transition distribu-

tion. Journal of Time Series A nalysis, 43(2):157–177, Marc h 2022.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hormann:2015:EFL

[HKK15] Siegfried H¨ ormann, Luk asz Kidzi ´ nski, and Piotr Kok oszk a. Es-

timation in functional lagged regression. Journal of Time Series

A nalysis, 36(4):541–561, July 2015. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Hallin:2023:SIJ

[HKK23] Marc Hallin, Y oshihide Kakiza w a, and Hira Koul. Sp ecial is-

sue of the Journal of Time Series A nalysis in honor of Professor

Masanobu T aniguc hi. Journal of Time Series A nalysis, 44(5-6):

440–441, Septem b er 2023. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Holmes:2024:MPO

[HKV24] Mark Holmes, Iv an Ko jadino vic, and Alex V erhoijsen. Multi-

purp ose op en-end monitoring pro cedures for m ultiv ariate obser-

v ations based on the empirical distribution function. Journal of

Time Series A nalysis, 45(1):27–56, Jan uary 2024. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Horv ath:2022:IFF

[HKVW22] La jos Horv´ ath, Piotr Kok oszk a, Jerem y V anderDo es, and Shix-

uan W ang. Inference in functional factor mo dels with applications

to yield curv es. Journal of Time Series A nalysis, 43(6):872–894,

No v em b er 2022. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Haldrup:2002:R UR

[HL02] Niels Haldrup and P eter Lildholdt. On the robustness of unit ro ot

tests in the presence of double unit ro ots. Journal of Time Series

103–113, Marc h 1984. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Hognas:1986:CSN

[H¨ og86] G¨ oran H¨ ogn¨ as. Comparison of some non-linear autoregressiv e pro-

cesses. Journal of Time Series A nalysis, 7(3):205–211, Ma y 1986.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hoga:2018:DTR

[Hog18] Y annic k Hoga. Detecting tail risk differences in m ultiv ariate time

series. Journal of Time Series A nalysis, 39(5):665–689, Septem-

b er 2018. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Hoga:2019:ELB

[Hog19] Y annic k Hoga. Extending the limits of bac ktesting via the ‘v anish-

ing p’-approac h. Journal of Time Series A nalysis, 40(5):858–866,

Septem b er 2019. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Hokstad:1983:MDC

[Hok83] P er Hokstad. A metho d for diagnostic c hec king of time series mo d-

els. Journal of Time Series A nalysis, 4(3):177–183, Ma y 1983. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hong:1997:OST

[Hon97] Y ongmiao Hong. One-sided testing for conditional heterosk edastic-

it y in time series mo dels. Journal of Time Series A nalysis, 18(3):

253–277, Ma y 1997. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Hoso y a:2001:ETS

[Hos01] Y uzo Hoso y a. Elimination of third-series effect and defining partial

measures of causalit y . Journal of Time Series A nalysis, 22(5):537–

554, Septem b er 2001. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Hoso y a:2005:FIP

[Hos05] Y uzo Hoso y a. F ractional in v ariance principle. Journal of Time Se-

ries A nalysis, 26(3):463–486, Ma y 2005. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Hall:2015:SBI

[HOS15] Alastair R. Hall, Denise R. Osb orn, and Nik olaos Sakk as. Struc-

tural break inference using information criteria in mo dels estimated

b y t w o-stage least squares. Journal of Time Series A nalysis, 36

(5):741–762, Septem b er 2015. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Hotta:1989:IUC

[Hot89] Luiz Ko o di Hotta. Iden tification of unobserv ed comp onen ts mo d-

els. Journal of Time Series A nalysis, 10(3):259–270, Ma y 1989.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ho y os:2020:MFS

[Ho y20] Milena Ho y os. Mixed first- and second-order coin tegrated con tin u-

ous time mo dels with mixed sto c k and flo w data. Journal of Time

Series A nalysis, 41(2):249–267, Marc h 2020. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ho y os:2024:F OC

[Ho y24] Milena Ho y os. A first order con tin uous time V

AR with random

co efficien ts. Journal of Time Series A nalysis, 45(1):57–77, Jan-

uary 2024. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Hinic h:1992:NDT

[HP92] Melvin J. Hinic h and Douglas M. P atterson. A new diagnostic test

of mo del inadequacy whic h uses the martingale difference crite-

rion. Journal of Time Series A nalysis, 13(3):233–252, Ma y 1992.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hill:2014:UIE

[HP14] Jonathan Hill and Liang P eng. Unified in terv al estimation for

random co efficien t autoregressiv e mo dels. Journal of Time Se-

ries A nalysis, 35(3):282–297, Ma y 2014. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Hafner:2017:A TM

[HP17] Christian M. Hafner and Arie Preminger. On asymptotic theory for

AR CH(∞) mo dels. Journal of Time Series A nalysis, 38(6):865–

879, No v em b er 2017. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Harv ey:2023:RSM

[HP23] Andrew Harv ey and Dario P alum b o. Regime switc hing mo dels for

circular and linear time series. Journal of Time Series A nalysis,

44(4):374–392, July 2023. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Horv ath:2017:DMM

[HPW17] La jos Horv´ ath, William P ouliot, and Shixuan W ang. Detecting at-

most-m c hanges in linear regression mo dels. Journal of Time Series

A nalysis, 38(4):552–590, July 2017. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Hall:2002:PNE

[HPY02] P eter Hall, Liang P eng, and Qiw ei Y ao. Prediction and non-

parametric estimation for time series with hea vy tails. Journal

of Time Series A nalysis, 23(3):313–331, Ma y 2002. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hannan:1989:R CA

[HQ89] E. J. Hannan and B. G. Quinn. The resolution of closely adjacen t

sp ectral lines. Journal of Time Series A nalysis, 10(1):13–31, Jan-

uary 1989. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Harv ey:1988:EEN

[HR88] A. C. Harv ey and P

. M. Robinson. Efficien t estimation of non-

stationary time series regression. Journal of Time Series A naly-

sis, 9(3):201–214, Ma y 1988. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Hosking:1993:ASS

[HR93] J. R. M. Hosking and Nalini Ra vishank er. Appro ximate sim ul-

taneous significance in terv als for residual auto correlations of au-

toregressiv e mo ving-a v erage time series mo dels. Journal of Time

Series A nalysis, 14(1):19–26, Jan uary 1993. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hurvic h:1995:EMP

[HR95] Clifford M. Hurvic h and Bonnie K. Ra y . Estimation of the mem-

ory parameter for nonstationary or nonin v ertible fractionally in-

tegrated pro cesses. Journal of Time Series A nalysis, 16(1):17–41,

Jan uary 1995. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Hansen:2002:A CU

[HR02] Henrik Hansen and Anders Rah b ek. Appro ximate conditional unit

ro ot inference. Journal of Time Series A nalysis, 23(1):1–28, Jan-

uary 2002. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Hassler:2004:SUR

[HR04] Uw e Hassler and P aulo M. M. Ro drigues. Seasonal unit ro ot tests

under structural breaks*. Journal of Time Series A nalysis, 25(1):

33–53, Jan uary 2004. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Horv ath:2015:TEM

[HR15] La jos Horv´ ath and Gregory Rice. T esting equalit y of means when

the observ ations are from functional time series. Journal of Time

Series A nalysis, 36(1):84–108, Jan uary 2015. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Harv ey:1998:TD V

[HS98] Andrew Harv ey and Mariane Streib el. T ests for deterministic v er-

sus indeterministic cycles. Journal of Time Series A nalysis, 19

(5):505–529, Septem b er 1998. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Hidalgo:2004:ELE

[HS04] Ja vier Hidalgo and Philipp e Soulier. Estimation of the lo cation

and exp onen t of the sp ectral singularit y of a long memory pro-

cess. Journal of Time Series A nalysis, 25(1):55–81, Jan uary 2004.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hallin:2005:TNC

[HS05] Marc Hallin and Ab dessamad Saidi. T esting non-correlation and

non-causalit y b et w een m ultiv ariate ARMA time series. Journal

of Time Series A nalysis, 26(1):83–105, Jan uary 2005. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hw ang:2011:SBN

[HS11] Eunju Hw ang and Dong W an Shin. Stationary b o otstrapping for

non-parametric estimator of nonlinear autoregressiv e mo del. Jour-

nal of Time Series A nalysis, 32(3):292–303, Ma y 2011. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hsu:2023:TSC

[HST23] Nan-Jung Hsu, Lai Heng Sim, and Ruey S. Tsa y . T esting for

symmetric correlation matrices with applications to factor mo d-

els. Journal of Time Series A nalysis, 44(5-6):622–643, Septem b er

2023. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Hardle:1986:STS

[HT86] W olfgang H¨ ardle and Pham-Dinh T uan. Some theory on M -

smo othing of time series. Journal of Time Series A nalysis, 7(3):

191–204, Ma y 1986. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Hannan:1988:TDE

[HT88] E. J. Hannan and P

. J. Thomson. Time dela y estimation. Jour-

nal of Time Series A nalysis, 9(1):21–33, Jan uary 1988. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hurvic h:1993:CAI

[HT93] Clifford M. Hurvic h and Chih-Ling Tsai. A corrected Ak aik e infor-

mation criterion for v ector autoregressiv e mo del selection. Journal

of Time Series A nalysis, 14(3):271–279, Ma y 1993. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

He:1999:P AF

[HT99] Changli He and Timo T er¨ asvirta. Prop erties of the auto correlation

function of squared observ ations for second-order GAR

CH pro-

cesses under t w o sets of parameter constrain ts. Journal of Time

Series A nalysis, 20(1):23–30, Jan uary 1999. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hoso y a:2010:NMF

[HT10] Y uzo Hoso y a and T aro T akimoto. A n umerical metho d for factor-

izing the rational sp ectral densit y matrix. Journal of Time Series

A nalysis, 31(4):229–240, July 2010. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Huang:1990:L TR

[Hua90a] Da w ei Huang. Levinson-t yp e recursiv e algorithms for least-squares

autoregression. Journal of Time Series A nalysis, 11(4):295–315,

July 1990. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Huang:1990:SOG

[Hua90b] Da w ei Huang. Selecting order for general autoregressiv e mo dels

b y minim um description length. Journal of Time Series A nalysis,

11(2):107–119, Marc h 1990. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Huang:1996:LHF

[Hua96] Da w ei Huang. On lo w and high frequency estimation. Journal

of Time Series A nalysis, 17(4):351–365, July 1996. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hualde:2012:W CM

[Hua12] Ja vier Hualde. W eak con v ergence to a mo dified fractional Bro wn-

ian motion. Journal of Time Series A nalysis, 33(3):519–529, Ma y

2012. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Hurvic h:2001:MSB

[Hur01] Clifford M. Hurvic h. Mo del selection for broadband semiparamet-

ric estimation of long memory in time series. Journal of Time Se-

ries A nalysis, 22(6):679–709, No v em b er 2001. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Huzii:1981:ECA

[Huz81] Mituaki Huzii. Estimation of co efficien ts of an autoregressiv e pro-

cess b y using a higher order momen t. Journal of Time Series A nal-

ysis, 2(2):87–93, Marc h 1981. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Huzii:1988:SPC

[Huz88] Mituaki Huzii. Some prop erties of conditional quasi-lik eliho o d

functions for time series mo del fitting. Journal of Time Series

A nalysis, 9(4):345–353, July 1988. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Huzii:2007:EGD

[Huz07] Mituaki Huzii. Em b edding a Gaussian discrete-time autoregressiv e

mo ving a v erage pro cess in a Gaussian con tin uous-time autoregres-

siv e mo ving a v erage pro cess. Journal of Time Series A nalysis, 28

(4):498–520, July 2007. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Hardle:1992:KRS

[HV92] W olfgang H¨ ardle and Philipp e Vieu. Kernel regression smo othing

of time series. Journal of Time Series A nalysis, 13(3):209–232,

Ma y 1992. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Hotta:1999:ADS

[HV99] Luiz K. Hotta and Klaus L. V asconcellos. Aggregation and disag-

gregation of structural time series mo dels. Journal of Time Series

A nalysis, 20(2):155–171, Marc h 1999. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Hashimzade:2008:F AA

[HV08] Nigar Hashimzade and Timoth y J. V ogelsang. Fixed-b asymp-

totic appro ximation of the sampling b eha viour of nonparametric

sp ectral densit y estimators. Journal of Time Series A nalysis, 29

(1):142–162, Jan uary 2008. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Huang:2015:SNC

[HVS15] Yinxiao Huang, Stanisla v V olgushev, and Xiaofeng Shao. On self-

normalization for censored dep enden t data. Journal of Time Series

A nalysis, 36(1):109–124, Jan uary 2015. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

He:1989:EDP

[HW89] S. W. He and J. G. W ang. On em b edding a discrete-parameter

ARMA mo del in a con tin uous-parameter ARMA mo del. Journal

of Time Series A nalysis, 10(4):315–323, July 1989. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Hall:1995:SDT

[HW95a] P eter Hall and Ro dney C. L. W olff. On the strength of dep endence

of a time series generated b y a c haotic map. Journal of Time Series

A nalysis, 16(6):571–583, No v em b er 1995. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Hamilton:1995:CRP

[HW95b] Da vid Hamilton and Ka Ho W u. Confidence regions for parameters

in the AR(1) mo del. Journal of Time Series A nalysis, 16(3):249–

A nalysis, 5(4):245–253, July 1984. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Ing:2003:ECM

[IY03] Ching-Kang Ing and Sh u-Hui Y u. On estimating conditional mean-

squared prediction error in autoregressiv e mo dels. Journal of Time

Series A nalysis, 24(4):401–422, July 2003. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Jenkins:1981:SAM

[JA81] Gwilym M. Jenkins and A thar S. Ala vi. Some asp ects of mo delling

and forecasting m ultiv ariate time series. Journal of Time Series

A nalysis, 2(1):1–47, Jan uary 1981. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Janacek:1982:DDD

[Jan82] G. J. Janacek. Determining the degree of differencing for time

series via the log sp ectrum. Journal of Time Series A nalysis, 3(3):

177–183, Ma y 1982. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Janacek:2005:BRM

[Jan05a] G. Janacek. Bo ok review: Me asuring Business Cycles in Ec onomic

Time Series. Journal of Time Series A nalysis, 26(4):627–628, July

2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Janacek:2005:BRS

[Jan05b] G. Janacek. Bo ok review: Se asonal adjustment with the X-11

metho d. Journal of Time Series A nalysis, 26(4):626–627, July

2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Janacek:2010:TSA

[Jan10] G. Janacek. Time series analysis forecasting and con trol. Journal

of Time Series A nalysis, 31(4):303, July 2010. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Jasiak:2003:F O A

[Jas03] Joann Jasiak. First-order autoregressiv e pro cesses with heteroge-

neous p ersistence. Journal of Time Series A nalysis, 24(3):283–309,

Ma y 2003. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Jesus:2017:IWL

[JC17] Joao Jesus and Ric hard E. Chandler. Inference with the Whittle

lik eliho o d: A tractable approac h using estimating functions. Jour-

nal of Time Series A nalysis, 38(2):204–224, Marc h 2017. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Jensen:2004:SBI

[Jen04] Mark J. Jensen. Semiparametric Ba y esian inference of long-

memory sto c hastic v olatilit y mo dels. Journal of Time Series A nal-

ysis, 25(6):895–922, No v em b er 2004. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Jen tsc h:2012:NFD

[Jen12] Carsten Jen tsc h. A new frequency domain approac h of testing for

co v ariance stationarit y and for p erio dic stationarit y in m ultiv ariate

linear pro cesses. Journal of Time Series A nalysis, 33(2):177–192,

Marc h 2012. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Jandh y ala:2013:ISM

[JFML13] V enk ata Jandh y ala, Stergios F otop oulos, Ian MacNeill, and P engyu

Liu. Inference for single and m ultiple c hange-p oin ts in time series.

Journal of Time Series A nalysis, 34(4):423–446, July 2013. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Jin-Guan:1991:IV A

[JGY91] Du Jin-Guan and Li Y uan. The in teger-v alued autoregressiv e

(INAR(p)) mo del. Journal of Time Series A nalysis, 12(2):129–

142, Marc h 1991. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Jin:2018:FDT

[Jin18] Lei Jin. A frequency-domain test to c hec k equalit y in sp ectral

densities of m ultiple time series with unequal lengths. Journal

of Time Series A nalysis, 39(4):618–633, July 2018. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Jirak:2016:OR C

[Jir16] Moritz Jirak. Optimal rate of con v ergence for empirical quan tiles

and distribution functions for time series. Journal of Time Series

A nalysis, 37(6):825–836, No v em b er 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Jazi:2012:F OI

[JJL12] Mansour Aghababaei Jazi, Geoff Jones, and Chin-Diew Lai. First-

order in teger v alued AR pro cesses with zero inflated P oisson inno-

v ations. Journal of Time Series A nalysis, 33(6):954–963, No v em-

b er 2012. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Jacobs:1983:SD A

[JL83] P

. A. Jacobs and P

. A. W. Lewis. Stationary discrete

autoregressiv e-mo ving a v erage time series generated b y mixtures.

Journal of Time Series A nalysis, 4(1):19–36, Jan uary 1983. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Jen tsc h:2020:ECF

[JLMB20] Carsten Jen tsc h, Anne Leuc h t, Marco Mey er, and Carina Beering.

Empirical c haracteristic functions-based estimation and distance

correlation for lo cally stationary pro cesses. Journal of Time Series

A nalysis, 41(1):110–133, Jan uary 2020. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Jorda:2004:TST

[JM04]

`

Oscar Jord` a and Massimiliano Marcellino. Time-scale transforma-

tions of discrete time pro cesses. Journal of Time Series A nalysis,

25(6):873–894, No v em b er 2004. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Jac h:2012:SIM

[JMP12] Agnieszk a Jac h, T uc k er McElro y , and Dimitris N. P olitis. Sub-

sampling inference for the mean of hea vy-tailed long-memory time

series. Journal of Time Series A nalysis, 33(1):96–111, Jan uary

2012. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic). See correction [JMP16 ].

Jac h:2016:CSI

[JMP16] Agnieszk a Jac h, T uc k er S. McElro y , and Dimitris N. P olitis. Cor-

rigendum to ‘Subsampling Inference for the Mean of Hea vy-T ailed

Long-Memory Time Series’ b y A. Jac h, T. S. McElro y and D. N.

P olitis. Journal of Time Series A nalysis, 37(5):713–720, Septem-

b er 2016. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic). See [JMP12].

Jensen:2014:FFD

[JN14] Andreas Noac k Jensen and Morten Ørregaard Nielsen. A fast frac-

tional difference algorithm. Journal of Time Series A nalysis, 35

(5):428–436, Septem b er 2014. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Johansen:2018:TCF

[JN18] Søren Johansen and Morten Ørregaard Nielsen. T esting the CV AR

in the fractional CV

AR mo del. Journal of Time Series A nalysis, 39

(6):836–849, No v em b er 2018. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Johansen:2019:NCF

[JN19] Søren Johansen and Morten Ørregaard Nielsen. Nonstationary

coin tegration in the fractionally coin tegrated V

AR mo del. Jour-

nal of Time Series A nalysis, 40(4):519–543, July 2019. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Jimenez:2006:AIM

[JO06] J. C. Jimenez and T. Ozaki. An appro ximate inno v ation metho d

for the estimation of diffusion pro cesses from discrete data. Jour-

nal of Time Series A nalysis, 27(1):77–97, Jan uary 2006. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Johansen:2003:A VE

[Joh03] Søren Johansen. The asymptotic v ariance of the estimated ro ots in

a coin tegrated v ector autoregressiv e mo del. Journal of Time Series

A nalysis, 24(6):663–678, No v em b er 2003. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Jo y eux:1987:SCP

[Jo y87] Roselyne. Jo y eux. Slo wly c hanging pro cesses and harmonizabilit y .

Journal of Time Series A nalysis, 8(4):425–431, July 1987. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Jo y eux:1992:TSC

[Jo y92] Roselyne Jo y eux. T ests for seasonal coin tegration using princi-

pal comp onen ts. Journal of Time Series A nalysis, 13(2):109–118,

Marc h 1992. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Jian:1999:CEN

[JP99] Huang Jian and Y udi P a witan. Consisten t estimation for non-

Gaussian non-causal autoregessiv e pro cesses. Journal of Time Se-

ries A nalysis, 20(4):417–423, July 1999. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Jen tsc h:2015:BBT

[JPP15] Carsten Jen tsc h, Dimitris N. P olitis, and Efstathios P aparo di-

tis. Blo c k b o otstrap theory for m ultiv ariate in tegrated and coin te-

grated pro cesses. Journal of Time Series A nalysis, 36(3):416–441,

Ma y 2015. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Jen tsc h:2022:GBV

[JR22] Carsten Jen tsc h and Lena Reic hmann. Generalized binary v ector

autoregressiv e pro cesses. Journal of Time Series A nalysis, 43(2):

285–311, Marc h 2022. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Janacek:1990:CMN

[JS90] G. J. Janacek and A. L. Swift. A class of mo dels for non-normal

time series. Journal of Time Series A nalysis, 11(1):19–31, Jan-

uary 1990. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Johansen:2024:A CE

[JS24] Søren Johansen and Anders Rygh Sw ensen. Adjustmen t co effi-

cien ts and exact rational exp ectations in coin tegrated v ector au-

toregressiv e mo dels. Journal of Time Series A nalysis, 45(2):248–

268, Marc h 2024. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Jung:2003:TSD

[JT03] Rob ert C. Jung and A. R. T rema yne. T esting for serial dep endence

in time series mo dels of coun ts. Journal of Time Series A nalysis,

24(1):65–84, Jan uary 2003. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Jung:2011:CCM

[JT11] Rob ert C. Jung and A. R. T rema yne. Con v olution-closed mo dels

for coun t time series with applications. Journal of Time Series

A nalysis, 32(3):268–280, Ma y 2011. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Janas:1995:CNL

[JvS95] Daniel Janas and Rainer v on Sac hs. Consistency for non-linear

functions of the p erio dogram of tap ered data. Journal of Time Se-

ries A nalysis, 16(6):585–606, No v em b er 1995. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Jin:2016:NTC

[JW16] Lei Jin and Suo jin W ang. A new test for c hec king the equalit y of

the correlation structures of t w o time series. Journal of Time Series

A nalysis, 37(3):355–368, Ma y 2016. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Jammalamadak a:1999:INO

[JWW99] S. Rao Jammalamadak a, Chengou W u, and W eiqung W ang. The

influence of n umerical and observ ational errors on the lik eliho o d of

an ARMA series. Journal of Time Series A nalysis, 20(2):223–235,

Marc h 1999. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Kurozumi:2007:EEI

[KA07] Eiji Kurozumi and Y oic hi Arai. Efficien t estimation and infer-

ence in coin tegrating regressions with structural c hange. Journal

of Time Series A nalysis, 28(4):545–575, July 2007. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kurozumi:2008:TNH

[KA08] Eiji Kurozumi and Y oic hi Arai. T est for the n ull h yp othesis of

coin tegration with reduced size distortion. Journal of Time Series

A nalysis, 29(3):476–500, Ma y 2008. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Kabaila:1983:AEE

[Kab83] P aul Kabaila. On the asymptotic efficiency of estimators of the

parameters of an ARMA pro cess. Journal of Time Series A nalysis,

4(1):37–47, Jan uary 1983. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kabaila:1987:RLB

[Kab87] P aul Kabaila. On Rissanen’s lo w er b ound on the accum ulated

mean-square prediction error. Journal of Time Series A nalysis,

8(3):301–309, Ma y 1987. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kabaila:1993:BPI

[Kab93] P aul Kabaila. On b o otstrap predictiv e inference for autoregres-

siv e pro cesses. Journal of Time Series A nalysis, 14(5):473–484,

Septem b er 1993. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Kabaila:1994:DSA

[Kab94] P aul Kabaila. The detection of a single additiv e outlier of unkno wn

p osition. Journal of Time Series A nalysis, 15(5):507–522, Septem-

b er 1994. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Kabaila:1999:RPP

[Kab99] P aul Kabaila. The relev ance prop ert y for prediction in terv als.

Journal of Time Series A nalysis, 20(6):655–662, No v em b er 1999.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kakiza w a:1996:TO A

[Kak96] Y oshihide Kakiza w a. Third-order asymptotic prop erties of estima-

tors in Gaussian ARMA pro cesses with unkno wn mean. Journal

of Time Series A nalysis, 17(4):367–377, July 1996. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kakiza w a:1999:NAE

[Kak99a] Y oshihide Kakiza w a. Note on the asymptotic efficiency of sample

co v ariances in Gaussian v ector stationary pro cesses. Journal of

Time Series A nalysis, 20(5):551–558, Septem b er 1999. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kakiza w a:1999:VEE

[Kak99b] Y oshihide Kakiza w a. V alid Edgew orth expansions of some estima-

tors and b o otstrap confidence in terv als in first-order autoregres-

sion. Journal of Time Series A nalysis, 20(3):343–359, Ma y 1999.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kakiza w a:2006:BPE

[Kak06] Y oshihide Kakiza w a. Bernstein p olynomial estimation of a sp ectral

densit y . Journal of Time Series A nalysis, 27(2):253–287, Marc h

2006. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Kedem:1987:DPH

[Ked87] Benjamin Kedem. Detection of p erio dicities b y higher-order cross-

ings. Journal of Time Series A nalysis, 8(1):39–50, Jan uary 1987.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Keenan:1997:CL T

[Kee97] Daniel M. Keenan. A cen tral limit theorem for m ( n ) auto co-

v ariances. Journal of Time Series A nalysis, 18(1):61–78, Jan uary

1997. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Keic h:2003:STD

[Kei03] U. Keic h. Stationary tangen t: the discrete and non-smo oth case.

Journal of Time Series A nalysis, 24(2):173–192, Marc h 2003. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kengne:2012:TPC

[Ken12] William Charky Kengne. T esting for parameter constancy in gen-

eral causal time-series mo dels. Journal of Time Series A nalysis,

33(3):503–518, Ma y 2012. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kreiss:1992:BSA

[KF92] Jens-P eter Kreiss and J ¨ urgen F rank e. Bo otstrapping stationary au-

toregressiv e mo ving-a v erage mo dels. Journal of Time Series A nal-

ysis, 13(4):297–317, July 1992. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Koreisha:2008:ULS

[KF08] Sergio G. Koreisha and Y ue F ang. Using least squares to generate

forecasts in regressions with serial correlation. Journal of Time Se-

ries A nalysis, 29(3):555–580, Ma y 2008. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Kaufmann:2002:BAS

[KFS02] Sylvia Kaufmann and Sylvia F r ¨ uh wirth-Sc hnatter. Ba y esian anal-

ysis of switc hing AR

CH mo dels. Journal of Time Series A nalysis,

23(4):425–458, July 2002. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kong:2018:PIA

[K GY18] Juanjuan Kong, Lijie Gu, and Lijian Y ang. Prediction in terv al for

autoregressiv e time series via oracally efficien t estimation of m ulti-

step-ahead inno v ation distribution function. Journal of Time Se-

ries A nalysis, 39(5):690–708, Septem b er 2018. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ka v alieris:1994:DNT

[KH94] L. Ka v alieris and E. J. Hannan. Determining the n um b er of terms

in a trigonometric regression. Journal of Time Series A nalysis, 15

(6):613–625, No v em b er 1994. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kim:1998:TCM

[KH98a] Jaehee H. Kim and Jeffrey D. Hart. T ests for c hange in a mean

function when the data are dep enden t. Journal of Time Series

A nalysis, 19(4):399–424, July 1998. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Kuan:1998:CPE

[KH98b] Ch ung-Ming Kuan and Chih-Chiang Hsu. Change-p oin t estima-

tion of fractionally in tegrated pro cesses. Journal of Time Series

A nalysis, 19(6):693–708, No v em b er 1998. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Kabaila:1999:APE

[KH99] P aul Kabaila and Zhisong He. On assessing prediction error in

autoregressiv e mo dels. Journal of Time Series A nalysis, 20(6):

663–670, No v em b er 1999. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kabaila:2001:PIC

[KH01] P aul Kabaila and Zhisong He. On prediction in terv als for condi-

tionally heteroscedastic pro cesses. Journal of Time Series A nal-

ysis, 22(6):725–731, No v em b er 2001. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Kabaila:2004:API

[KH04a] P aul Kabaila and Zhisong He. The adjustmen t of prediction in-

terv als to accoun t for errors in parameter estimation. Journal

of Time Series A nalysis, 25(3):351–358, Ma y 2004. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kim:2004:KMS

[KH04b] T ae Y o on Kim and Sun Y oung Hw ang. Kernel matc hing sc heme

for blo c k b o otstrap of time series data. Journal of Time Series

A nalysis, 25(2):199–216, Marc h 2004. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Ka v alieris:2003:GLS

[KHS03] L. Ka v alieris, E. J. Hannan, and M. Salau. Generalized least

squares estimation of ARMA mo dels. Journal of Time Series

A nalysis, 24(2):165–172, Marc h 2003. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Kilian:1998:ALO

[Kil98] Lutz Kilian. Accoun ting for lag order uncertain t y in autoregres-

sions: the endogenous lag order b o otstrap algorithm. Journal of

Time Series A nalysis, 19(5):531–548, Septem b er 1998. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kilic:2011:TCI

[Kil11] Rehim Kili¸ c. T esting for co-in tegration and nonlinear adjustmen t

in a smo oth transition error correction mo del. Journal of Time Se-

ries A nalysis, 32(6):647–660, No v em b er 2011. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kilic:2016:TLS

[Kil16] Rehim Kili¸ c. T ests for linearit y in star mo dels: Sup w ald and

LM-t yp e tests. Journal of Time Series A nalysis, 37(5):660–674,

Septem b er 2016. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Killic k:2018:BRA

[Kil18] Reb ecca Killic k. Bo ok review: Applie d Time Series A nalysis With

R, Second Edition b y W a yne A. W o o dw ard, Henry L. Gra y , and

Alan C. Elliott (eds). Published b y CR

C Press, 2017. T otal n um b er

of pages: 618. ISBN: 978-1-4987-3422-6. Journal of Time Series

A nalysis, 39(1):107, Jan uary 2018. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Kim:1991:CEF

[Kim91] P eter T. Kim. Consisten t estimation of the fourth-order cum ulan t

sp ectral densit y . Journal of Time Series A nalysis, 12(1):63–71,

Jan uary 1991. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Kim:2015:HT A

[Kim15] Seonjin Kim. Hyp othesis testing for AR

CH mo dels: a m ultiple

quan tile regressions approac h. Journal of Time Series A nalysis,

36(1):26–38, Jan uary 2015. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kim:2016:SIU

[Kim16] Donggyu Kim. Statistical inference for unified GAR

CH–It^ o mo dels

with high-frequency financial data. Journal of Time Series A naly-

sis, 37(4):513–532, July 2016. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kitaga w a:1981:NTS

[Kit81] Genshiro Kitaga w a. A nonstationary time series mo del and its

fitting b y a recursiv e filter. Journal of Time Series A nalysis, 2(2):

103–116, Marc h 1981. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Koslo v:1985:UA C

[KJ85] Judith W. Koslo v and Ric hard H. Jones. A unified approac h to

confidence b ounds for the autoregressiv e sp ectral estimator. Jour-

nal of Time Series A nalysis, 6(3):141–151, Ma y 1985. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kirc h:2012:TPS

[KK12] Claudia Kirc h and Joseph T adjuidje Kamgaing. T esting for pa-

rameter stabilit y in nonlinear autoregressiv e mo dels. Journal of

Time Series A nalysis, 33(3):365–385, Ma y 2012. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kim:2020:CHE

[KK20] Mih yun Kim and Piotr Kok oszk a. Consistency of the Hill esti-

mator for time series observ ed with measuremen t errors. Journal

of Time Series A nalysis, 41(3):421–435, Ma y 2020. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kidzinski:2018:PCA

[KKJ18] Luk asz Kidzi ´ nski, Piotr Kok oszk a, and Neda Mohammadi Jouz-

dani. Principal comp onen ts analysis of p erio dically correlated func-

tional time series. Journal of Time Series A nalysis, 39(4):502–522,

July 2018. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Kulp erger:1998:TIT

[KL98] R. J. Kulp erger and R. A. Lo c khart. T ests of indep endence in

time series. Journal of Time Series A nalysis, 19(2):165–185, Marc h

1998. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Kang:2009:PCT

[KL09] Jiw on Kang and Sangy eol Lee. P arameter c hange test for random

co efficien t in teger-v alued autoregressiv e pro cesses with application

to p olio data analysis. Journal of Time Series A nalysis, 30(2):

239–258, Marc h 2009. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Kim:2010:CL T

[KL10] T ae Y o on Kim and Zhi-Ming Luo. Cen tral limit theorems for non-

parametric estimators with real-time random v ariables. Journal of

Time Series A nalysis, 31(5):337–347, Septem b er 2010. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kim:2011:REC

[KL11] Byungso o Kim and Sangy eol Lee. Robust estimation for the co-

v ariance matrix of m ulti-v ariate time series. Journal of Time Se-

ries A nalysis, 32(5):469–481, Septem b er 2011. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kim:2013:REC

[KL13] Byungso o Kim and Sangy eol Lee. Robust estimation for copula

parameter in SCOMD

Y mo dels. Journal of Time Series A nalysis,

34(3):302–314, Ma y 2013. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kong:2023:SCT

[KL23] Jia jie Kong and Rob ert Lund. Seasonal coun t time series. Journal

of Time Series A nalysis, 44(1):93–124, Jan uary 2023. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Klemela:2008:DEL

[Kle08] Jussi Klemel¨ a. Densit y estimation with lo cally iden tically dis-

tributed data and with lo cally stationary data. Journal of Time

Series A nalysis, 29(1):125–141, Jan uary 2008. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kustosz:2016:TBS

[KLM16] Christoph P

. Kustosz, Anne Leuc h t, and Christine H. M ¨ uller. T ests

based on simplicial depth for AR(1) mo dels with explosion. Journal

of Time Series A nalysis, 37(6):763–784, No v em b er 2016. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kim:2004:BDF

[KLN04a] T ae-Hw an Kim, Stephen Leyb ourne, and P aul Newb old. Beha viour

of Dic k ey–F uller Unit-Ro ot T ests Under T rend Missp ecification.

Journal of Time Series A nalysis, 25(5):755–764, Septem b er 2004.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kim:2004:AMS

[KLN04b] T ae-Hw an Kim, Stephen J. Leyb ourne, and P aul Newb old. Asymp-

totic mean-squared forecast error when an autoregression with lin-

ear trend is fitted to data generated b y an I(0) or I(1) pro cess.

Journal of Time Series A nalysis, 25(4):583–602, July 2004. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kim:2018:NPS

[KLN18] Y oung Min Kim, Soumendra N. Lahiri, and Daniel J. Nordman.

Non-parametric sp ectral densit y estimation under long-range de-

p endence. Journal of Time Series A nalysis, 39(3):380–401, Ma y

2018. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Klein:1990:FIM

[KM90] Andr ´ e Klein and Guy M ´ elard. Fisher’s information matrix for sea-

sonal autoregressiv e-mo ving a v erage mo dels. Journal of Time Se-

ries A nalysis, 11(3):231–237, Ma y 1990. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Kato:1999:SD W

[KM99] T ak eshi Kato and Elias Masry

. On the sp ectral densit y of the

w a v elet transform of fractional Bro wnian motion. Journal of Time

Series A nalysis, 20(5):559–563, Septem b er 1999. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kato:2003:TDS

[KM03] T ak eshi Kato and Elias Masry

. A time-domain semi-parametric

estimate for strongly dep enden t con tin uous-time stationary pro-

cesses. Journal of Time Series A nalysis, 24(6):679–703, No v em b er

2003. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Klein:2004:A CA

[KM04] Andr ´ e Klein and Guy M ´ elard. An algorithm for computing the

asymptotic Fisher information matrix for seasonal SISO mo dels.

Journal of Time Series A nalysis, 25(5):627–648, Septem b er 2004.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kap etanios:2009:PEM

[KM09] George Kap etanios and Massimiliano Marcellino. A parametric

estimation metho d for dynamic factor mo dels of large dimensions.

Journal of Time Series A nalysis, 30(2):208–238, Marc h 2009. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kramp e:2021:EWM

[KM21] Jonas Kramp e and Timoth y L. McMurry

. Estimating W old matri-

ces and v ector mo ving a v erage pro cesses. Journal of Time Series

A nalysis, 42(2):201–221, Marc h 2021. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Kallio virta:2015:GMA

[KMS15] Leena Kallio virta, Mik a Meitz, and P en tti Saikk onen. A Gaussian

mixture autoregressiv e mo del for univ ariate time series. Journal

of Time Series A nalysis, 36(2):247–266, Marc h 2015. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kuan:2017:QR Q

[KMX17] Ch ung-Ming Kuan, Christos Mic halop oulos, and Zhijie Xiao.

Quan tile regression on quan tile ranges — a threshold approac h.

Journal of Time Series A nalysis, 38(1):99–119, Jan uary 2017. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Knigh t:1987:R CC

[Kni87] Keith Knigh t. Rate of con v ergence of cen tred estimates of autore-

gressiv e parameters for infinite v ariance autoregressions. Journal

of Time Series A nalysis, 8(1):51–60, Jan uary 1987. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

cesses. Journal of Time Series A nalysis, 40(4):467–492, July 2019.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

See corrigendum [KPT21 ].

Kap etanios:2021:CGF

[KPT21] George Kap etanios, F otis P apailias, and A. M. Rob ert T a ylor. Cor-

rigendum to “A Generalised F ractional Differencing Bo otstrap for

Long Memory Pro cesses” Journal of Time Series Analysis 40: 467–

492 (2019) DOI: 10.1111/jtsa.12460. Journal of Time Series A nal-

ysis, 42(4):492, July 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic). See [KPT19 ].

Kejriw al:2022:TSP

[KPY22] Mohitosh Kejriw al, Pierre P erron, and Xuew en Y u. A t w o-step

pro cedure for testing partial parameter stabilit y in coin tegrated

regression mo dels. Journal of Time Series A nalysis, 43(2):219–

237, Marc h 2022. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Krishnam urth y:1998:CEL

[KR98] Vikram Krishnam urth y and T obias Ryden. Consisten t estimation

of linear and non-linear autoregressiv e mo dels with Mark o v regime.

Journal of Time Series A nalysis, 19(3):291–307, Ma y 1998. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kok oszk a:2013:DOF

[KR13] Piotr Kok oszk a and Matthew Reimherr. Determining the order

of the functional autoregressiv e mo del. Journal of Time Series

A nalysis, 34(1):116–129, Jan uary 2013. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Kraft y:2016:D A T

[Kra16] Rob ert T. Kraft y . Discriminan t analysis of time series in the pres-

ence of within-group sp ectral v ariabilit y . Journal of Time Series

A nalysis, 37(4):435–450, July 2016. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Kristensen:2009:SEB

[Kri09] Dennis Kristensen. On stationarit y and ergo dicit y of the bilinear

mo del with applications to GAR

CH mo dels. Journal of Time Se-

ries A nalysis, 30(1):125–144, Jan uary 2009. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Krizmanic:2022:MLP

[Kri22] Danijel Krizmani ´ c. Maxima of linear pro cesses with hea vy-tailed

inno v ations and random co efficien ts. Journal of Time Series A nal-

ysis, 43(2):238–262, Marc h 2022. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Krogstad:1982:CP

[Kro82] Harald E. Krogstad. On the co v ariance of the p erio dogram. Jour-

nal of Time Series A nalysis, 3(3):195–207, Ma y 1982. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ku:1994:NPS

[KS94] Simon Ku and Eugene Seneta. The n um b er of p eaks in a stationary

sample and orthan t probabilities. Journal of Time Series A nalysis,

15(4):385–403, July 1994. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Koba y ashi:2005:TEA

[KS05] Masahito Koba y ashi and Xiuhong Shi. T esting for EGAR CH

against sto c hastic v olatilit y mo dels. Journal of Time Series A nal-

ysis, 26(1):135–150, Jan uary 2005. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Kabaila:2008:IPL

[KS08a] P aul Kabaila and Khreshna Syuhada. Impro v ed prediction lim-

its for AR(p) and AR

CH(p) pro cesses. Journal of Time Series

A nalysis, 29(2):213–223, Marc h 2008. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Kim:2008:FSV

[KS08b] Jeongeun Kim and Da vid S. Stoffer. Fitting sto c hastic v olatilit y

mo dels in the presence of irregular sampling via particle metho ds

and the EM algorithm. Journal of Time Series A nalysis, 29(5):

811–833, Septem b er 2008. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Koul:2018:ADS

[KS18] Hira L. Koul and Donatas Surgailis. Asymptotic distributions of

some scale estimators in nonlinear mo dels with long memory errors

ha ving infinite v ariance. Journal of Time Series A nalysis, 39(3):

273–298, Ma y 2018. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Koul:2019:ADB

[KS19] Hira L. Koul and Donatas Surgailis. Asymptotic distribution of the

bias corrected least squares estimators in measuremen t error linear

regression mo dels under long memory

. Journal of Time Series

A nalysis, 40(4):493–518, July 2019. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Kim:2023:VMS

[KS23a] Donggyu Kim and Minseok Shin. V olatilit y mo dels for st ylized

facts of high-frequency financial data. Journal of Time Series A nal-

ysis, 44(3):262–279, Ma y 2023. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kurozumi:2023:ABB

[KS23b] Eiji Kurozumi and An ton Skrob oto v. On the asymptotic b eha vior

of bubble date estimators. Journal of Time Series A nalysis, 44(4):

359–373, July 2023. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Ko op erb erg:1995:LEP

[KST95a] Charles Ko op erb erg, Charles J. Stone, and Y oung K. T ruong.

Logspline estimation of a p ossibly mixed sp ectral distribution.

Journal of Time Series A nalysis, 16(4):359–388, July 1995. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ko op erb erg:1995:R CL

[KST95b] Charles Ko op erb erg, Charles J. Stone, and Y oung K. T ruong. Rate

of con v ergence for logspline sp ectral densit y estimation. Journal

of Time Series A nalysis, 16(4):389–401, July 1995. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kakiza w a:1994:AES

[KT94a] Y oshihide Kakiza w a and Masanobu T aniguc hi. Asymptotic effi-

ciency of the sample co v ariances in a Gaussian stationary pro cess.

Journal of Time Series A nalysis, 15(3):303–311, Ma y 1994. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kedem:1994:IF A

[KT94b] Benjamin Kedem and James T ro endle. An iterativ e filtering al-

gorithm for non-F ourier frequency estimation. Journal of Time

Series A nalysis, 15(1):45–63, Jan uary 1994. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kok oszk a:1994:IVS

[KT94c] Piotr S. Kok oszk a and Murad S. T aqqu. Infinite v ariance stable

ARMA pro cesses. Journal of Time Series A nalysis, 15(2):203–220,

Marc h 1994. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Kok oszk a:2001:COU

[KT01] Piotr S. Kok oszk a and Murad S. T aqqu. Can one use the Durbin–

Levinson algorithm to generate infinite v ariance fractional ARIMA

time series? Journal of Time Series A nalysis, 22(3):317–337, Ma y

2001. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Kurozumi:2010:RSD

[KT10] Eiji Kurozumi and Shin y a T anak a. Reducing the size distortion

of the KPSS test. Journal of Time Series A nalysis, 31(6):415–

426, No v em b er 2010. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Kac hour:2011:OSI

[KT11] M. Kac hour and L. T ruquet. A p-order signed in teger-v alued au-

toregressiv e (SINAR(p)) mo del. Journal of Time Series A nalysis,

32(3):223–236, Ma y 2011. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kara vias:2016:LPF

[KT16] Yiannis Kara vias and Elias Tza v alis. Lo cal p o w er of fixed-t panel

unit ro ot tests with serially correlated errors and inciden tal trends.

Journal of Time Series A nalysis, 37(2):222–239, Marc h 2016. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kohda:2000:CPC

[KTL00] T ohru Kohda, Akio Tsuneda, and An thon y J. La wrance. Correla-

tional prop erties of Cheb yshev c haotic sequences. Journal of Time

Series A nalysis, 21(2):181–191, Marc h 2000. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T am:1998:SMA

[kTR98] Wing kuen T am and Gregory Reinsel. Seasonal mo ving-a v erage

unit ro ot tests in the presence of a linear trend. Journal of Time Se-

ries A nalysis, 19(5):609–625, Septem b er 1998. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kulp erger:1985:OPW

[Kul85] Reg Kulp erger. On an optimalit y prop ert y of Whittle’s Gaussian

estimate of the parameter of the sp ectrum of a time series. Jour-

nal of Time Series A nalysis, 6(4):253–259, July 1985. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kumar:1986:ISB

[Kum86] Kuldeep Kumar. On the iden tification of some bilinear time series

mo dels. Journal of Time Series A nalysis, 7(2):117–122, Marc h

1986. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Kunst:1997:TCN

[Kun97] Rob ert M. Kunst. T esting for cyclical non-stationarit y in autore-

gressiv e pro cesses. Journal of Time Series A nalysis, 18(2):123–135,

Marc h 1997. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Kurita:2011:LPL

[Kur11] T ak amitsu Kurita. Lo cal p o w er of lik eliho o d-based tests for coin-

tegrating rank: Comparativ e analysis of full and partial systems.

Journal of Time Series A nalysis, 32(6):672–679, No v em b er 2011.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kurozumi:2017:MPC

[Kur17] Eiji Kurozumi. Monitoring parameter constancy with endoge-

nous regressors. Journal of Time Series A nalysis, 38(5):791–805,

Septem b er 2017. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Kurozumi:2018:CSD

[Kur18] Eiji Kurozumi. Confidence sets for the date of a structural c hange

at the end of a sample. Journal of Time Series A nalysis, 39(6):850–

862, No v em b er 2018. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Kurozumi:2021:ABD

[Kur21] Eiji Kurozumi. Asymptotic b eha vior of dela y times of bubble mon-

itoring tests. Journal of Time Series A nalysis, 42(3):314–337, Ma y

2021. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Kok oszk a:2004:SMH

[KW04] Piotr Kok oszk a and Mic hael W olf. Subsampling the mean of hea vy-

tailed dep enden t observ ations. Journal of Time Series A nalysis,

25(2):217–234, Marc h 2004. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kulik:2012:CVE

[KW12] Rafa l Kulik and Cornelia Wic helhaus. Conditional v ariance estima-

tion in regression mo dels with long memory

. Journal of Time Se-

ries A nalysis, 33(3):468–483, Ma y 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Keenan:2012:MNT

[KWPV12] Daniel M. Keenan, Xin W ang, Stev en M. Pincus, and Johannes D.

V eldh uis. Mo delling the nonlinear time dynamics of m ultidimen-

sional hormonal systems. Journal of Time Series A nalysis, 33(5):

779–796, Septem b er 2012. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kraft y:2012:ESS

[KXS

+

12] Rob ert T. Kraft y , Sh uangy an Xiong, Da vid S. Stoffer, Daniel J.

Buysse, and Martica Hall. En v eloping sp ectral surfaces: co v ariate

dep enden t sp ectral analysis of categorical time series. Journal of

Time Series A nalysis, 33(5):797–806, Septem b er 2012. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Kac hour:2009:F OR

[KY09] M. Kac hour and J. F. Y ao. First-order rounded in teger-v alued

autoregressiv e (RINAR(1)) pro cess. Journal of Time Series A nal-

ysis, 30(4):417–448, July 2009. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Kejriw al:2020:BPD

[KYP20] Mohitosh Kejriw al, Xuew en Y u, and Pierre P erron. Bo otstrap pro-

cedures for detecting m ultiple p ersistence shifts in heterosk edas-

tic time series. Journal of Time Series A nalysis, 41(5):676–690,

Septem b er 2020. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Larsson:1998:BCU

[Lar98] Rolf Larsson. Bartlett corrections for unit ro ot test statistics. Jour-

nal of Time Series A nalysis, 19(4):425–438, July 1998. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Latour:1998:ESS

[Lat98] Alain Latour. Existence and sto c hastic structure of a non-negativ e

in teger-v alued autoregressiv e pro cess. Journal of Time Series

A nalysis, 19(4):439–455, July 1998. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Latour:2017:BRH

[Lat17] Alain Latour. Bo ok review: Handb o ok of Discr ete-V alue d Time

Series, edited b y R. A. Da vis, S. H. Holan, R. Lund, R. and Ra v-

ishank er. Published b y Hall/CR

C, Bo ca Raton, Florida, 2015. T o-

tal n um b er of pages: 464. ISBN: 978-1-4665-7773-2. Journal of

Time Series A nalysis, 38(3):508–509, Ma y 2017. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

La yton:1984:FND

[La y84] Allan P

. La yton. A further note on the detection of Granger in-

stan taneous causalit y . Journal of Time Series A nalysis, 5(1):15–18,

Jan uary 1984. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

La yco c k:1998:BR

[La y98] P atric La yco c k. Bo ok review. Journal of Time Series A nalysis,

19(3):377–378, Ma y 1998. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Lund:2000:RPL

[LB00] Rob ert Lund and I. V. Basa w a. Recursiv e prediction and lik eliho o d

ev aluation for p erio dic ARMA mo dels. Journal of Time Series

A nalysis, 21(1):75–93, Jan uary 2000. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Li:2011:AAR

[LB11] W eiming Li and Z. D. Bai. Analysis of accum ulated rounding errors

in autoregressiv e pro cesses. Journal of Time Series A nalysis, 32

(5):518–530, Septem b er 2011. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Li:2014:QPT

[Li14] T a-Hsin Li. Quan tile p erio dogram and time-dep enden t v ariance.

Journal of Time Series A nalysis, 35(4):322–340, July 2014. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Li:2020:LME

[Li20] Qian Li. Lo cation m ultiplicativ e error mo dels with quasi maxim um

lik eliho o d estimation. Journal of Time Series A nalysis, 41(3):387–

405, Ma y 2020. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Li:2024:CBS

[Li24] Yifan Li. Correcting the bias of the sample cross-co v ariance es-

timator. Journal of Time Series A nalysis, 45(2):214–247, Marc h

2024. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Liebsc her:2005:TUA

[Lie05] Ec khard Liebsc her. T o w ards a unified approac h for pro ving geo-

metric ergo dicit y and mixing prop erties of nonlinear autoregres-

siv e pro cesses. Journal of Time Series A nalysis, 26(5):669–689,

Septem b er 2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Lieb erman:2012:SBA

[Lie12] Offer Lieb erman. A similarit y-based approac h to time-v arying co ef-

ficien t non-stationary autoregression. Journal of Time Series A nal-

ysis, 33(3):484–502, Ma y 2012. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Lii:1985:TFM

[Lii85] Keh-Shin Lii. T ransfer function mo del order and parameter esti-

mation. Journal of Time Series A nalysis, 6(3):153–169, Ma y 1985.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Lim:1987:CSV

[Lim87] K. S. Lim. A comparativ e study of v arious univ ariate time series

mo dels for Canadian lynx data. Journal of Time Series A nalysis,

8(2):161–176, Marc h 1987. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Lim:1992:STI

[Lim92] K. S. Lim. On the stabilit y of a threshold AR(1) without in tercepts.

Journal of Time Series A nalysis, 13(2):119–132, Marc h 1992. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Liu:1989:EGM

[Liu89a] Jian Liu. On the existence of a general m ultiple bilinear time

series. Journal of Time Series A nalysis, 10(4):341–355, July 1989.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Liu:1989:SCE

[Liu89b] Jian Liu. A simple condition for the existence of some stationary

bilinear time series. Journal of Time Series A nalysis, 10(1):33–

39, Jan uary 1989. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Liu:1992:SRK

[Liu92] Jian Liu. Sp ectral radius, Kronec k er pro ducts and stationarit y .

Journal of Time Series A nalysis, 13(4):319–325, July 1992. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Liu:2012:FMS

[Liu12] Ji-Ch un Liu. A family of Mark o v-switc hing GAR

CH pro cesses.

Journal of Time Series A nalysis, 33(6):892–902, No v em b er 2012.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Lee:2023:BR C

[LJ23] Sangy eol Lee and Min y oung Jo. Biv ariate random co efficien t

in teger-v alued autoregressiv e mo dels: P arameter estimation and

c hange p oin t test. Journal of Time Series A nalysis, 44(5-6):644–

666, Septem b er 2023. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Ljung:1988:LMT

[Lju88] Greta M. Ljung. On the Lagrange m ultiplier test for autoregressiv e

mo ving-a v erage mo dels. Journal of Time Series A nalysis, 9(4):

355–359, July 1988. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Li:1998:T AF

[LK98] T a-Hsin Li and Benjamin Kedem. T rac king abrupt frequency

c hanges. Journal of Time Series A nalysis, 19(1):69–82, Jan uary

1998. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Li:2021:JDS

[LK21] Nan Li and Simon S. Kw ok. Join tly determining the state di-

mension and lag order for Mark o v-switc hing v ector autoregressiv e

mo dels. Journal of Time Series A nalysis, 42(4):471–491, July 2021.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Lee:2015:TVS

[LKB15] T aew o ok Lee, Mo osup Kim, and Changry ong Baek. T ests for

v olatilit y shifts in GAR

CH against long-range dep endence. Jour-

nal of Time Series A nalysis, 36(2):127–153, Marc h 2015. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Leyb ourne:2005:ESM

[LKN05] Stephen Leyb ourne, T ae-Hw an Kim, and P aul Newb old. Exami-

nation of some more p o w erful mo difications of the Dic k ey–F uller

test. Journal of Time Series A nalysis, 26(3):355–369, Ma y 2005.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

La wrance:1992:RRA

[LL92] A. J. La wrance and P

. A. W. Lewis. Rev ersed residuals in au-

toregressiv e time series analysis. Journal of Time Series A nalysis,

13(3):253–266, Ma y 1992. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Leib o witz:1995:APS

[LL95] Daniela Leib o witz and Elia M. Leib o witz. An algorithm for a p e-

rio d searc h in a sparsely co v ered time series at a fixed phase. Jour-

nal of Time Series A nalysis, 16(2):221–236, Marc h 1995. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ling:1997:DCN

[LL97] Shiqing Ling and W. K. Li. Diagnostic c hec king of nonlinear m ul-

tiv ariate time series with m ultiv ariate arc h errors. Journal of

Time Series A nalysis, 18(5):447–464, Septem b er 1997. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Lam b ert-Lacroix:2005:EA C

[LL05] Sophie Lam b ert-Lacroix. Extension of auto co v ariance co efficien ts

sequence for p erio dically correlated pro cesses. Journal of Time Se-

ries A nalysis, 26(3):423–435, Ma y 2005. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Levy-Leduc:2006:EFE

[LL06] C ´ eline L ´ evy-Leduc. Efficien t frequency estimation from a particu-

lar almost p erio dic function with application to laser vibrometry .

Journal of Time Series A nalysis, 27(5):637–669, Septem b er 2006.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Li:2010:A TT

[LL10] Jing Li and Junso o Lee. ADL tests for threshold coin tegration.

Journal of Time Series A nalysis, 31(4):241–254, July 2010. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Lee:2012:RER

[LL12] Jaec houl Lee and Rob ert Lund. A refined efficiency rate for or-

dinary least squares and generalized least squares estimators for

a linear trend with autoregressiv e errors. Journal of Time Series

A nalysis, 33(2):312–324, Marc h 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Li:2018:TET

[LL18] Lin yuan Li and Kew ei Lu. T ests for the equalit y of t w o pro cesses’

sp ectral densities with unequal lengths using w a v elet metho ds.

Journal of Time Series A nalysis, 39(1):4–27, Jan uary 2018. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Levy-Leduc:2011:RES

[LLBM

+

11] C ´ eline L ´ evy-Leduc, H ´ el ` ene Boistard, Eric Moulines, Murad S.

T aqqu, and V alderio A. Reisen. Robust estimation of the scale

and of the auto co v ariance function of Gaussian short- and long-

range dep enden t pro cesses. Journal of Time Series A nalysis, 32(2):

135–156, Marc h 2011. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Lin:2009:LLE

[LLG09] Zhengy an Lin, Degui Li, and Jiti Gao. Lo cal linear M -estimation

in non-parametric spatial regression. Journal of Time Series A nal-

ysis, 30(3):286–314, Ma y 2009. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Li:2013:MMG

[LLL13] Muyi Li, W ai Keung Li, and Guo dong Li. On mixture memory

GAR CH mo dels. Journal of Time Series A nalysis, 34(6):606–624,

No v em b er 2013. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Liu:2022:TVJ

[LLL22] Guangying Liu, Meiy ao Liu, and Jinguan Lin. T esting the v olatilit y

jumps based on the high frequency data. Journal of Time Series

A nalysis, 43(5):669–694, Septem b er 2022. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Levy-Leduc:2008:FEB

[LLMR08] C. L ´ evy-Leduc, E. Moulines, and F. Roueff. F requency estimation

based on the cum ulated Lom b-Scargle p erio dogram. Journal of

Time Series A nalysis, 29(6):1104–1131, No v em b er 2008. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Laib:2008:REP

[LLOS08] Na^ amane La ¨ ıb, Mohamed Lemdani, and Elias Ould-Sa ¨ ıd. On resid-

ual empirical pro cesses of GAR

CH-SM mo dels: application to con-

ditional symmetry tests. Journal of Time Series A nalysis, 29(5):

762–782, Septem b er 2008. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Leonardi:2021:IBI

[LLRR

+

21] Florencia Leonardi, Mat ´ ıas Lop ez-Rosenfeld, Daniela Ro driguez,

Magno T. F. Sev erino, and Mariela Sued. Indep enden t blo c k iden-

tification in m ultiv ariate time series. Journal of Time Series A naly-

sis, 42(1):19–33, Jan uary 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Lop es:1997:SDC

[LLS97] Artur Lop es, Selvia Lop es, and Rafael R. Souza. On the sp ectral

densit y of a class of c haotic time series. Journal of Time Series

A nalysis, 18(5):465–474, Septem b er 1997. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Lanne:2002:CUR

[LLS02] Markku Lanne, Helm ut L ¨ utk ep ohl, and P en tti Saikk onen. Com-

parison of unit ro ot tests for time series with lev el shifts. Journal

of Time Series A nalysis, 23(6):667–685, No v em b er 2002. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Lenart:2008:ST A

[LLS08] Luk asz Lenart, Jacek Le ´ sk o w, and Rafa l Syno wiec ki. Subsampling

in testing auto co v ariance for p erio dically correlated time series.

Journal of Time Series A nalysis, 29(6):995–1018, No v em b er 2008.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Li:2014:HBA

[LL T14] Guo dong Li, Chenlei Leng, and Chih-Ling Tsai. A h ybrid b o ot-

strap approac h to unit ro ot tests. Journal of Time Series A naly-

sis, 35(4):299–321, July 2014. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Li:2014:SVS

[LL Y14] Degao Li, Guo dong Li, and Jinhong Y ou. Significan t v ariable se-

lection and autoregressiv e order determination for time-series par-

tially linear mo dels. Journal of Time Series A nalysis, 35(5):478–

490, Septem b er 2014. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Liao:2022:R TU

[LLZZ22] Guili Liao, Qimeng Liu, Rongmao Zhang, and Shifang Zhang.

Rank test of unit-ro ot h yp othesis with AR-GAR

CH errors. Journal

of Time Series A nalysis, 43(5):695–719, Septem b er 2022. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Li:1988:AMN

[LM88] W. K. Li and A. I. McLeo d. Arma mo delling with non-Gaussian

inno v ations. Journal of Time Series A nalysis, 9(2):155–168, Marc h

1988. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Li:1994:SRA

[LM94a] W. K. Li and T. K. Mak. On the squared residual auto correla-

tions in non-linear time series with conditional heterosk edasticit y .

Journal of Time Series A nalysis, 15(6):627–636, No v em b er 1994.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ly e:1994:NL T

[LM94b] Jenn y N. Ly e and V ance L. Martin. Non-linear time series mo d-

elling and distributional flexibilit y . Journal of Time Series A naly-

sis, 15(1):65–84, Jan uary 1994. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Lii:1995:SRS

[LM95] Keh-Shin Lii and Elias Masry

. On the selection of random sampling

sc hemes for the sp ectral estimation of con tin uous time pro cesses.

Journal of Time Series A nalysis, 16(3):291–311, Ma y 1995. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

La vielle:2000:LSE

[LM00] Marc La vielle and Eric Moulines. Least-squares estimation of an

unkno wn n um b er of shifts in a time series. Journal of Time Series

A nalysis, 21(1):33–59, Jan uary 2000. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Lagos:2004:ILR

[LM04] Bernardo M. Lagos and P edro A. Morettin. Impro v emen t of the

lik eliho o d ratio test statistic in ARMA mo dels. Journal of Time

Series A nalysis, 25(1):83–101, Jan uary 2004. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Lin:2008:PT A

[LM08] J.-W. Lin and A. I. McLeo d. P ortman teau tests for ARMA mo dels

with infinite v ariance. Journal of Time Series A nalysis, 29(3):

600–617, Ma y 2008. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Leyb ourne:1999:SPP

[LN99] Stephen Leyb ourne and P aul Newb old. On the size prop erties of

Phillips–P erron tests. Journal of Time Series A nalysis, 20(1):51–

61, Jan uary 1999. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Leyb ourne:1998:URS

[LNV98] Stephen Leyb ourne, P aul Newb old, and Dimitrios V ougas. Unit

ro ots and smo oth transitions. Journal of Time Series A nalysis,

19(1):83–97, Jan uary 1998. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Leyb ourne:2002:DTC

[LNVK02] Stephen J. Leyb ourne, P aul Newb old, Dimitrios V ougas, and T ae-

Hw an Kim. A direct test for coin tegration b et w een a pair of time

Lanne:2003:RSD

[LS03a] Markku Lanne and P en tti Saikk onen. Reducing size distortions of

parametric stationarit y tests. Journal of Time Series A nalysis, 24

(4):423–439, July 2003. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Li:2003:TSC

[LS03b] Dingding Li and Thanasis Stengos. T esting serial correlation in

semiparametric time series mo dels. Journal of Time Series A naly-

sis, 24(3):311–335, Ma y 2003. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Lop es:2006:BMU

[LS06] Hedib ert F. Lop es and Esther Salazar. Ba y esian mo del uncertain t y

in smo oth transition autoregressions. Journal of Time Series A nal-

ysis, 27(1):99–117, Jan uary 2006. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Lin:2016:BDS

[LSSC16] Ming Lin, Eric A. Suess, Rob ert H. Sh um w a y , and Rong Chen.

Ba y esian decon v olution of signals observ ed on arra ys. Journal of

Time Series A nalysis, 37(6):837–850, No v em b er 2016. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Lim:1983:SAD

[L T83] K. S. Lim and H. T ong. A statistical approac h to difference-dela y

equation mo delling in ecology — t w o case studies. Journal of Time

Series A nalysis, 4(4):239–267, July 1983. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Lii:1992:DSN

[L T92] K.-S. Lii and T.-H. Tsou. Detecting sin usoids in non-Gaussian

noise. Journal of Time Series A nalysis, 13(5):391–409, Septem-

b er 1992. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Lii:1995:BAR

[L T95] Keh-Shin Lii and T ai-Houn Tsou. Bisp ectral analysis of randomly

sampled data. Journal of Time Series A nalysis, 16(1):43–66, Jan-

uary 1995. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Leyb ourne:2003:SUR

[L T03] Stephen Leyb ourne and A. M. Rob ert T a ylor. Seasonal unit ro ot

tests based on forw ard and rev erse estimation. Journal of Time Se-

ries A nalysis, 24(4):441–460, July 2003. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Lacal:2017:LGA

[L T17] Virginia Lacal and Dag TjØstheim. Lo cal Gaussian auto correlation

and tests for serial indep endence. Journal of Time Series A nalysis,

38(1):51–71, Jan uary 2017. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Leyb ourne:2018:SIJ

[L T18] Stephen Leyb ourne and Rob ert T a ylor. Sp ecial issue of the Jour-

nal of Time Series A nalysis in honour of Professor P aul Newb old:

Guest Editors’ in tro duction. Journal of Time Series A nalysis, 39

(6):814–815, No v em b er 2018. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Leyb ourne:2007:CSB

[L TK07] Stephen Leyb ourne, Rob ert T a ylor, and T ae-Hw an Kim. CUSUM

of squares-based tests for a c hange in p ersistence. Journal of Time

Series A nalysis, 28(3):408–433, Ma y 2007. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Liu:2018:A TT

[L TT18] Y an Liu, Y urie T am ura, and Masanobu T aniguc hi. Asymptotic

theory of test statistic for sphericit y of high-dimensional time se-

ries. Journal of Time Series A nalysis, 39(3):402–416, Ma y 2018.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Li:2020:NF A

[L TZ20] Degui Li, Jiraro j T osasukul, and W en y ang Zhang. Nonlinear

factor-augmen ted predictiv e regression mo dels with functional co-

efficien ts. Journal of Time Series A nalysis, 41(3):367–386, Ma y

2020. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Lu:2018:BRH

[Lu18] Zudi Lu. Bo ok review: Hidden Markov Mo dels for Time Series:

A n Intr o duction Using R, 2nd Edition, b y W alter Zucc hini, Iain

L. Macdonald, and Roland Langro c k. Monographs on Statistics

and Applied Probabilit y 150, Published b y CR

C Press, 2016. T o-

tal n um b er of pages: 28 + 370. ISBN: 978-1-4822-5383-2 (Hard-

bac k). Journal of Time Series A nalysis, 39(1):105–106, Jan uary

2018. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Lubian:1999:LME

[Lub99] Diego Lubian. Long-memory errors in time series regressions with a

unit ro ot. Journal of Time Series A nalysis, 20(5):565–577, Septem-

b er 1999. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Luger:2006:MUE

[Lug06] Ric hard Luger. Median-un biased estimation and exact inference

metho ds for first-order autoregressiv e mo dels with conditional het-

eroscedasticit y of unkno wn form. Journal of Time Series A nalysis,

27(1):119–128, Jan uary 2006. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Lutk ep ohl:1982:DMT

[L ¨ ut82] Helm ut L ¨ utk ep ohl. Differencing m ultiple time series: Another lo ok

at Canadian money and income data. Journal of Time Series

A nalysis, 3(4):235–243, July 1982. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Lutk ep ohl:1985:CCE

[L ¨ ut85] Helm ut L ¨ utk ep ohl. Comparison of criteria for estimating the order

of a v ector autoregressiv e pro cess. Journal of Time Series A nalysis,

6(1):35–52, Jan uary 1985. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Leipus:2000:MLM

[L V00] Remigijus Leipus and Marie-Claude Viano. Mo delling long-

memory time series with finite or infinite v ariance: a general ap-

proac h. Journal of Time Series A nalysis, 21(1):61–74, Jan uary

2000. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Lam:1991:PSA

[L W91] Ra ymond L. H. Lam and Donald G. W atts. Profile summaries

for ARIMA time series mo del parameters. Journal of Time Series

A nalysis, 12(3):225–235, Ma y 1991. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Liu:2019:VEJ

[L W19] W eiyi Liu and Ming jin W ang. V olatilit y estimation and jump

testing via realized information v ariation. Journal of Time Se-

ries A nalysis, 40(5):753–787, Septem b er 2019. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Lib ert:1993:ISS

[L WL93] Ga ¨ etan Lib ert, Liang W ang, and Bao Liu. An inno v ation state

space approac h for time series forecasting. Journal of Time Series

A nalysis, 14(6):589–601, No v em b er 1993. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Li:1996:MSO

[LX96] Lei Li and Zhong jie Xie. Mo del selection and order determination

for time series b y information b et w een the past and the future.

Journal of Time Series A nalysis, 17(1):65–84, Jan uary 1996. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Li:2001:BTS

[LX01] Hongyi Li and Zhijie Xiao. Bo otstrapping time series regressions

with in tegrated pro cesses. Journal of Time Series A nalysis, 22(4):

461–480, July 2001. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Liu:2020:RLI

[LXT20] Y an Liu, Y ujie Xue, and Masanobu T aniguc hi. Robust linear in ter-

p olation and extrap olation of stationary time series in L p

. Journal

of Time Series A nalysis, 41(2):229–248, Marc h 2020. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

La vitas:2018:TSS

[LZ18] Liliy a La vitas and Ting Zhang. A time-symmetric self-

normalization approac h for inference of time series. Journal of

Time Series A nalysis, 39(5):748–762, Septem b er 2018. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Li:2020:IAE

[LZ20] Dong Li and Ke Zh u. Inference for asymmetric exp onen tially

w eigh ted mo ving a v erage mo dels. Journal of Time Series A nalysis,

41(1):154–162, Jan uary 2020. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Lin:2024:VLD

[LZ24] Y uc hang Lin and Qianqian Zh u. On v ector linear double autore-

gression. Journal of Time Series A nalysis, 45(3):376–397, Ma y

2024. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Liu:2022:MND

[LZZ22] Mengy a Liu, F uk ang Zh u, and Ke Zh u. Mo deling normalcy-

dominan t ordinal time series: an application to air qualit y lev el.

Journal of Time Series A nalysis, 43(3):460–478, Ma y 2022. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Minozzo:1993:UEL

[MA93] M. Minozzo and A. Azzalini. On the unimo dalit y of the exact

lik eliho o d function for normal AR(2) series. Journal of Time Series

A nalysis, 14(5):497–509, Septem b er 1993. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Ma:2002:EML

[Ma02] Ch unsheng Ma. Exact maxim um lik eliho o d estimation of an

ARMA(1, 1) mo del with incomplete data. Journal of Time Se-

ries A nalysis, 23(1):49–56, Jan uary 2002. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Melo:2020:CMP

[MA20] Moizes Melo and Airlane Alencar. Con w a y–Maxw ell–P oisson au-

toregressiv e mo ving a v erage mo del for equidisp ersed, underdis-

p ersed, and o v erdisp ersed coun t data. Journal of Time Series

A nalysis, 41(6):830–857, No v em b er 2020. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Mainassara:2024:PTP

[MA24] Y. Boubacar Ma ¨ ınassara and A. Ilmi Amir. P ortman teau tests for

p erio dic ARMA mo dels with dep enden t errors. Journal of Time

Series A nalysis, 45(2):164–188, Marc h 2024. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Mainassara:2012:SWV

[Ma ¨ ı12] Y. Boubacar Ma ¨ ınassara. Selection of w eak V

ARMA mo dels b y

mo dified Ak aik e’s information criteria. Journal of Time Series

A nalysis, 33(1):121–130, Jan uary 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Marshall:1992:SSM

[Mar92a] P ablo Marshall. State space mo dels with diffuse initial conditions.

Journal of Time Series A nalysis, 13(5):411–414, Septem b er 1992.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Martin:1992:TTS

[Mar92b] V ance L. Martin. Threshold time series mo dels as m ultimo dal dis-

tribution jump pro cesses. Journal of Time Series A nalysis, 13(1):

79–94, Jan uary 1992. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Marmol:1995:SRB

[Mar95] F rancesc Marmol. Spurious regressions b et w een i( d ) pro cesses.

Journal of Time Series A nalysis, 16(3):313–321, Ma y 1995. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Martin:1999:DP A

[Mar99] Donald E. K. Martin. Detection of p erio dic auto correlation in time

series data via zero-crossings. Journal of Time Series A nalysis, 20

(4):435–452, July 1999. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Marin ucci:2000:SR C

[Mar00] D. Marin ucci. Sp ectral regression for coin tegrated time series with

long-memory inno v ations. Journal of Time Series A nalysis, 21

(6):685–705, No v em b er 2000. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Marcellino:2007:PBD

[Mar07a] Massimiliano Marcellino. P o oling-based data in terp olation and

bac kdating. Journal of Time Series A nalysis, 28(1):53–71, Jan-

uary 2007. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Marsh:2007:COT

[Mar07b] P atric k Marsh. Constructing optimal tests on a lagged dep enden t

v ariable. Journal of Time Series A nalysis, 28(5):723–743, Septem-

b er 2007. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Martin:2012:EV A

[Mar12] Ro dney A. Martin. Extreme v alue analysis of optimal lev el-crossing

prediction for linear Gaussian pro cesses. Journal of Time Series

A nalysis, 33(4):583–607, July 2012. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Marsh:2020:PPE

[Mar20] P atric k Marsh. Prop erties of the p o w er en v elop e for tests against

b oth stationary and explosiv e alternativ es: The effect of trends.

Journal of Time Series A nalysis, 41(1):146–153, Jan uary 2020.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Masry:1996:MLP

[Mas96] Elias Masry

. Multiv ariate lo cal p olynomial regression for time se-

ries:uniform strong consistency and rates. Journal of Time Series

A nalysis, 17(6):571–599, No v em b er 1996. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Mauricio:2002:AEL

[Mau02] Jos

´

E Alb erto Mauricio. An algorithm for the exact lik eliho o d of

a stationary v ector autoregressiv e-mo ving a v erage mo del. Jour-

nal of Time Series A nalysis, 23(4):473–486, July 2002. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Mauget:2011:TSA

[Mau11] Stev e Mauget. Time series analysis based on running Mann-

Whitney Z Statistics. Journal of Time Series A nalysis, 32(1):

47–53, Jan uary 2011. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Ma y er:2022:EIA

[Ma y22] Alexander Ma y er. Estimation and inference in adaptiv e learning

mo dels with slo wly decreasing gains. Journal of Time Series A nal-

ysis, 43(5):720–749, Septem b er 2022. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Mazzoni:2012:F CD

[Maz12] Thomas Mazzoni. F ast con tin uous-discrete D

AF-filters. Journal

of Time Series A nalysis, 33(2):193–210, Marc h 2012. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Mills:2004:BR

[Mil04] T erence C. Mills. Bo ok review. Journal of Time Series A nalysis,

25(2):315–316, Marc h 2004. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Mills:2005:BR

[Mil05] T erence C. Mills. Bo ok reviews. Journal of Time Series A nalysis,

26(5):782–783, Septem b er 2005. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Mills:2006:IEU

[Mil06] T erence C. Mills. In tro ductory econometrics: using Mon te Carlo

sim ulation with Microsoft Excel(R). Journal of Time Series A nal-

ysis, 27(6):943–944, No v em b er 2006. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Miller:2010:CRM

[Mil10] J. Isaac Miller. Coin tegrating regressions with messy regressors and

an application to mixed-frequency series. Journal of Time Series

A nalysis, 31(4):255–277, July 2010. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Miller:2019:TCR

[Mil19] J. Isaac Miller. T esting coin tegrating relationships using irregu-

lar and non-con temp oraneous series with an application to pale-

o climate data. Journal of Time Series A nalysis, 40(6):936–950,

No v em b er 2019. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Miettinen:2016:SUS

[MIN

+

16] Jari Miettinen, Katrin Illner, Klaus Nordhausen, Hann u Oja, Sara

T askinen, and F abian J. Theis. Separation of uncorrelated station-

ary time series using auto co v ariance matrices. Journal of Time Se-

ries A nalysis, 37(3):337–354, Ma y 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

McElro y:2012:SIA

[MJ12] T uc k er McElro y and Agnieszk a Jac h. Subsampling inference for the

auto co v ariances and auto correlations of long-memory hea vy-tailed

linear time series. Journal of Time Series A nalysis, 33(6):935–

953, No v em b er 2012. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Martin:1993:EPP

[MK93] Donald E. K. Martin and Benjamin Kedem. Estimation of the

p erio d of p erio dically correlated sequences. Journal of Time Series

A nalysis, 14(2):193–205, Marc h 1993. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Mey er:2015:V AS

[MK15] Marco Mey er and Jens-P eter Kreiss. On the v ector autoregressiv e

siev e b o otstrap. Journal of Time Series A nalysis, 36(3):377–397,

Ma y 2015. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

McGonigle:2022:TLS

[MKN22] Euan T. McGonigle, Reb ecca Killic k, and Matthew A. Nunes.

T rend lo cally stationary w a v elet pro cesses. Journal of Time Se-

ries A nalysis, 43(6):895–917, No v em b er 2022. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Mainassara:2022:PTC

[MKS22] Y acouba Boubacar Ma ¨ ınassara, Othman Kadmiri, and Bruno

Saussereau. P ortman teau test for a class of m ultiv ariate asym-

metric p o w er GAR

CH mo del. Journal of Time Series A nalysis, 43

(6):964–1002, No v em b er 2022. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

McLeo d:1983:DCA

[ML83] A. I. McLeo d and W. K. Li. Diagnostic c hec king ARMA time series

mo dels using squared-residual auto correlations. Journal of Time

Series A nalysis, 4(4):269–273, July 1983. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

McCab e:1997:P A T

[MLS97] B. P

. M. McCab e, S. J. Leyb ourne, and Y. Shin. A parametric

approac h to testing the n ull of coin tegration. Journal of Time Se-

ries A nalysis, 18(4):395–413, July 1997. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Mikulski:1991:OML

[MM91] Piotr W. Mikulski and Mic hael J. Monsour. Optimalit y of the max-

im um lik eliho o d estimator in first-order autoregressiv e pro cesses.

Journal of Time Series A nalysis, 12(3):237–253, Ma y 1991. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

McCormic k:1993:ENA

[MM93] William P

. McCormic k and George Mathew. Estimation for non-

negativ e autoregressiv e pro cesses with an unkno wn lo cation pa-

rameter. Journal of Time Series A nalysis, 14(1):71–92, Jan uary

1993. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Mahdi:2012:IMP

[MM12] Esam Mahdi and A. Ian McLeo d. Impro v ed m ultiv ariate p ortman-

teau test. Journal of Time Series A nalysis, 33(2):211–222, Marc h

2012. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

McAleer:1988:TST

[MMH88] Mic hael McAleer, C. R. McKenzie, and A. D. Hall. T esting sep-

arate time series mo dels. Journal of Time Series A nalysis, 9(2):

169–189, Marc h 1988. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Masini:2022:REH

[MMM22] Ricardo P

. Masini, Marcelo C. Medeiros, and Eduardo F. Mendes.

Regularized estimation of high-dimensional v ector autoregressions

with w eakly dep enden t inno v ations. Journal of Time Series A nal-

ysis, 43(4):532–557, July 2022. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Miettinen:2020:ECH

[MMNT20] Jari Miettinen, Markus Matilainen, Klaus Nordhausen, and Sara

T askinen. Extracting conditionally heterosk edastic comp onen ts us-

ing indep enden t comp onen t analysis. Journal of Time Series A nal-

ysis, 41(2):293–311, Marc h 2020. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Mein tanis:2024:GFT

[MMO

V24] Simos Mein tanis, Bo jana Milosevi ´ c, Mark o Obrado vi ´ c, and Mir-

jana V eljo vi ´ c. Go o dness-of-fit tests for the m ultiv ariate Studen t-t

distribution based on i.i.d. data, and for GAR

CH observ ations.

Journal of Time Series A nalysis, 45(2):298–319, Marc h 2024. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Men tz:1998:R VE

[MMT98] Raul P

. Men tz, P edro A. Morettin, and Cl ´ elia T oloi. On residual

v ariance estimation in autoregressiv e mo dels. Journal of Time

Series A nalysis, 19(2):187–208, Marc h 1998. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

McCab e:2005:APD

[MMT05] B. P

. M. McCab e, G. M. Martin, and A. R. T rema yne. Assessing

p ersistence in discrete nonstationary time-series mo dels. Journal

of Time Series A nalysis, 26(2):305–317, Marc h 2005. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Miller:1995:GVR

[MN95] John P

. Miller and P aul Newb old. A generalized v ariance ratio

test of ARIMA(p, 1, q ) mo del sp ecification. Journal of Time Series

A nalysis, 16(4):403–413, July 1995. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Miguel:2002:AFI

[MO02] Jes ´ us Miguel and Pilar Ola v e. Adjusting forecast in terv als in

AR CH-M mo dels. Journal of Time Series A nalysis, 23(5):587–

598, Septem b er 2002. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Mokk adem:1987:MAN

[Mok87] Ab delk ader Mokk adem. Sur un mo d ´ ele autor ´ egressif non lin ´ eaire,

ergo dicit ´ e et ergo dicit ´ e g ´ eom ´ etrique. (F renc h) [On a non-linear au-

toregressiv e mo del, ergo dicit y and geometric ergo dicit y]. Journal

of Time Series A nalysis, 8(2):195–204, Marc h 1987. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Mon ti:1998:PEP

[Mon98] Anna Clara Mon ti. A prop osal for estimation of the parameters

of m ultiv ariate mo ving-a v erage mo dels. Journal of Time Series

A nalysis, 19(2):209–219, Marc h 1998. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Morettin:1983:NCL

[Mor83] P edro A. Morettin. A note on a cen tral limit theorem for station-

ary pro cesses. Journal of Time Series A nalysis, 4(1):49–52, Jan-

uary 1983. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Mak ogin:2021:LRD

[MORS21] Vitalii Mak ogin, Marco Oesting, Alb ert Rapp, and Evgen y Sp o-

darev. Long range dep endence for stable random pro cesses. Jour-

nal of Time Series A nalysis, 42(2):161–185, Marc h 2021. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Morris:1984:KF A

[MP84] N. D. Morris and D. Pfeffermann. A Kalman filter approac h to

the forecasting of mon thly time series affected b y Morris festiv als.

Journal of Time Series A nalysis, 5(4):255–268, July 1984. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Mara v all:1987:PSA

[MP87] Agustin Mara v all and Da vid A. Pierce. A protot ypical seasonal

adjustmen t mo del. Journal of Time Series A nalysis, 8(2):177–193,

Marc h 1987. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Mac kisac k:1990:SP A

[MP90] M. S. Mac kisac k and D. S. P oskitt. Some prop erties of autore-

gressiv e estimates for pro cesses with mixed sp ectra. Journal of

Time Series A nalysis, 11(4):325–337, July 1990. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

McMurry:2010:BTE

[MP10] Timoth y L. McMurry and Dimitris N. P olitis. Banded and tap ered

estimates for auto co v ariance matrices and the linear pro cess b o ot-

strap. Journal of Time Series A nalysis, 31(6):471–482, No v em b er

2010. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Martins:2016:ITF

[MP16] Luis Filip e Martins and Pierre P erron. Impro v ed tests for forecast

comparisons in the presence of instabilities. Journal of Time Series

A nalysis, 37(5):650–659, Septem b er 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

McMurry:2018:EMP

[MP18] Timoth y L. McMurry and Dimitris N. P olitis. Estimating MA

parameters through factorization of the auto co v ariance matrix and

an MA-siev e b o otstrap. Journal of Time Series A nalysis, 39(3):

433–446, Ma y 2018. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Melard:1991:CEA

[MPR91] Guy Melard, Marianne P aesmans, and Ro c h Ro y . Consisten t esti-

mation of the asymptotic co v ariance structure of m ultiv ariate se-

rial correlations. Journal of Time Series A nalysis, 12(4):351–361,

July 1991. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Moreno:2012:URB

[MR12] Marta Moreno and Juan Romo. Unit ro ot b o otstrap tests under

infinite v ariance. Journal of Time Series A nalysis, 33(1):32–47,

Jan uary 2012. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

McElro y:2018:IKL

[MR18] T uc k er McElro y and Anindy a Ro y . The in v erse Kullbac k–Leibler

metho d for fitting v ector mo ving a v erages. Journal of Time Series

A nalysis, 39(2):172–191, Marc h 2018. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Mon tes-Ro jas:2019:MQI

[MR19] Gabriel Mon tes-Ro jas. Multiv ariate quan tile impulse resp onse

functions. Journal of Time Series A nalysis, 40(5):739–752,

Septem b er 2019. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Moulines:2007:SD W

[MR T07] E. Moulines, F. Roueff, and M. S. T aqqu. On the sp ectral densit y of

the w a v elet co efficien ts of long-memory time series with application

to the log-regression estimation of the memory parameter. Journal

of Time Series A nalysis, 28(2):155–187, Marc h 2007. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Marriott:1992:RAN

[MS92] J. M. Marriott and A. F. M. Smith. Reparametrization asp ects

of n umerical Ba y esian metho dology for autoregressiv e mo ving-

a v erage mo dels. Journal of Time Series A nalysis, 13(4):327–343,

July 1992. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Meersc haert:2000:MAR

[MS00a] Mark M. Meersc haert and Hans-P eter Sc heffler. Mo ving a v erages of

random v ectors with regularly v arying tails. Journal of Time Series

A nalysis, 21(3):297–328, Ma y 2000. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Moulines:2000:DDO

[MS00b] Eric Moulines and Philipp e Soulier. Data driv en order selection

for pro jection estimator of the sp ectral densit y of time series with

long range dep endence. Journal of Time Series A nalysis, 21(2):

193–218, Marc h 2000. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Meersc haert:2001:SCC

[MS01] Mark M. Meersc haert and Hans-P eter Sc heffler. Sample cross-

correlations for mo ving a v erages with regularly v arying tails. Jour-

nal of Time Series A nalysis, 22(4):481–492, July 2001. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Metaxoglou:2007:MLE

[MS07] Konstan tinos Metaxoglou and Aaron Smith. Maxim um lik eliho o d

estimation of V

ARMA mo dels using a state-space EM algorithm.

Journal of Time Series A nalysis, 28(5):666–685, Septem b er 2007.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Mallic k:2008:GV C

[MS08a] T aslim S. Mallic k and Bra jendra C. Sutradhar. GQL v ersus con-

ditional GQL inferences for non-stationary time series of coun ts

with o v erdisp ersion. Journal of Time Series A nalysis, 29(2):402–

420, Marc h 2008. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Meitz:2008:SNA

[MS08b] Mik a Meitz and P en tti Saikk onen. Stabilit y of nonlinear AR-

GAR CH mo dels. Journal of Time Series A nalysis, 29(3):453–475,

Ma y 2008. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Merk atas:2023:SIU

[MS23] Christos Merk atas and Simo S¨ arkk¨ a. System iden tification us-

ing autoregressiv e Ba y esian neural net w orks with nonparametric

noise mo dels. Journal of Time Series A nalysis, 44(3):319–330,

Nagahara:2003:NGF

[Nag03] Y uic hi Nagahara. Non-Gaussian filter and smo other based on the

P earson distribution system. Journal of Time Series A nalysis, 24

(6):721–738, No v em b er 2003. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Nam:2012:QUC

[NAJ12] Christopher F. H. Nam, John A. D. Aston, and Adam M. Jo-

hansen. Quan tifying the uncertain t y in c hange p oin ts. Journal of

Time Series A nalysis, 33(5):807–823, Septem b er 2012. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Nanamiy a:2014:MW C

[Nan14] Kei Nanamiy a. Mo delling for the w a v elet co efficien ts of ARFIMA

pro cesses. Journal of Time Series A nalysis, 35(4):341–356, July

2014. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Nassiuma:1993:NSA

[Nas93] Dankit Nassiuma. Non-stationary autoregressiv e mo ving-a v erage

pro cesses with infinite v ariance. Journal of Time Series A nalysis,

14(3):297–304, Ma y 1993. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Nassiuma:1994:SSS

[Nas94] Dankit K. Nassiuma. Symmetric stable sequences with missing ob-

serv ations. Journal of Time Series A nalysis, 15(3):313–323, Ma y

1994. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Newb old:1983:CPC

[NB83] P

. Newb old and T. Bos. On q -conditioned partial correlations.

Journal of Time Series A nalysis, 4(1):53–55, Jan uary 1983. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Nieto-Bara jas:2016:BNP

[NBQ16] Luis E. Nieto-Bara jas and F ernando A. Quin tana. A Ba y esian non-

parametric dynamic AR mo del for m ultiple time series analysis.

Journal of Time Series A nalysis, 37(5):675–689, Septem b er 2016.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Neal:2013:BRB

[Nea13] P eter Neal. Bo ok review: Bayesian The ory and Applic ations, b y

P aul Damien, P etros Dellap ortas, Nic holas G. P olson and Da vid A.

Stephens (eds). Published b y Oxford Univ ersit y Press, 2013. T o-

tal Num b er of P ages: xiii + 702. ISBN 978-0-19-969560-7. Journal

of Time Series A nalysis, 34(6):744, No v em b er 2013. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

NesLeho v a:2016:BR Q

[Ne ˇ s16] Johanna G. Ne ˇ sLeho v´ a. Bo ok review: Quantitative R isk Man-

agement: Conc epts, T e chniques and T o ols, b y Alexander J. Mc-

Neil, R ¨ udiger F rey and P aul Em brec h ts. Revised edition. Pub-

lished b y Princeton Univ ersit y Press, 2015. T otal n um b er of pages:

720. ISBN: 978-0-691-16627-8 (Hardbac k). Journal of Time Se-

ries A nalysis, 37(3):431–432, Ma y 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Neumann:1996:SDE

[Neu96] Mic hael H. Neumann. Sp ectral densit y estimation via nonlinear

w a v elet metho ds for stationary non-Gaussian time series. Journal

of Time Series A nalysis, 17(6):601–633, No v em b er 1996. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Newb old:1980:NRB

[New80] P aul Newb old. A note on relations b et w een seasonally adjusted

v ariables. Journal of Time Series A nalysis, 1(1):31–35, Jan uary

1980. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Nielsen:2019:SIJ

[NH19] Morten Ørregaard Nielsen and Ja vier Hualde. Sp ecial issue of the

Journal of Time Series A nalysis in honour of the 35th anniv ersary

of the publication of Gew ek e and P orter-Hudak (1983): Guest Edi-

tors’ in tro duction. Journal of Time Series A nalysis, 40(4):386–387,

July 2019. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Nak amori:2008:DQE

[NHCLP08] Seiic hi Nak amori, Aurora Hermoso-Carazo, and Josefa Linares-

P ´ erez. Design of quadratic estimators using co v ariance information

in linear discrete-time sto c hastic systems. Journal of Time Series

A nalysis, 29(3):501–512, Ma y 2008. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Nielsen:2005:SET

[Nie05] Morten Ørregaard Nielsen. Semiparametric estimation in time-

series regression with long-range dep endence. Journal of Time

Series A nalysis, 26(2):279–304, Marc h 2005. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Nielsen:2011:L WE

[Nie11] F rank S. Nielsen. Lo cal Whittle estimation of m ulti-v ariate frac-

tionally in tegrated pro cesses. Journal of Time Series A nalysis,

32(3):317–335, Ma y 2011. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Nielsen:2015:A CS

[Nie15] Morten Ørregaard Nielsen. Asymptotics for the conditional-sum-

of-squares estimator in m ultiv ariate fractional time-series mo dels.

Journal of Time Series A nalysis, 36(2):154–188, Marc h 2015. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Nishiy ama:2009:GFT

[Nis09] Y oic hi Nishiy ama. Go o dness-of-fit test for a nonlinear time series.

Journal of Time Series A nalysis, 30(6):674–681, No v em b er 2009.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Nishi:2024:SLM

[NK24] Mikihito Nishi and Eiji Kurozumi. Sto c hastic lo cal and mo der-

ate departures from a unit ro ot and its application to unit ro ot

testing. Journal of Time Series A nalysis, 45(1):133–157, Jan uary

2024. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Nank ervis:2015:GVR

[NK C15] John C. Nank ervis, P eriklis Kougoulis, and Jerry Coakley

. Gener-

alized v ariance-ratio tests in the presence of statistical dep endence.

Journal of Time Series A nalysis, 36(5):687–705, Septem b er 2015.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Na:2012:CPD

[NLL12] Oky oung Na, Jiy eon Lee, and Sangy eol Lee. Change p oin t de-

tection in copula ARMA–GAR

CH mo dels. Journal of Time Series

A nalysis, 33(4):554–569, July 2012. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Nastic:2016:REI

[NLR16] Aleksandar S. Nasti ´ c, P etra N. Lak eta, and Mirosla v M. Risti ´ c.

Random en vironmen t in teger-v alued autoregressiv e pro cess. Jour-

nal of Time Series A nalysis, 37(2):267–287, Marc h 2016. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Naruk a w a:2011:BSP

[NM11] Masaki Naruk a w a and Y asumasa Matsuda. Broadband semi-

parametric estimation of long-memory time series b y fractional ex-

p onen tial mo dels. Journal of Time Series A nalysis, 32(2):175–193,

Marc h 2011. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Nielsen:2021:IBE

[NN21] Morten Ørregaard Nielsen and An toine L. No ¨ el. T o infinit y and

b ey ond: Efficien t computation of AR

CH(∞) mo dels. Journal of

Time Series A nalysis, 42(3):338–354, Ma y 2021. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Newton:1991:F GI

[NNC91] H. Joseph Newton, Gerald R. North, and Thomas J. Cro wley . F ore-

casting global ice v olume. Journal of Time Series A nalysis, 12(3):

255–265, Ma y 1991. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Nijman:1990:PIA

[NP90] Theo Nijman and F ranz P alm. P arameter iden tification in ARMA

pro cesses in the presence of regular but incomplete sampling. Jour-

nal of Time Series A nalysis, 11(3):239–248, Ma y 1990. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ng:1996:EEE

[NP96] Serena Ng and Pierre P erron. The exact error in estimating the

sp ectral densit y at the origin. Journal of Time Series A nalysis,

17(4):379–408, July 1996. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Nic holls:1980:ER C

[NQ80] D. F. Nic holls and B. G. Quinn. The estimation of random co ef-

ficien t autoregressiv e mo dels. I. Journal of Time Series A nalysis,

1(1):37–46, Jan uary 1980. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Nsiri:1993:IML

[NR93] Sa ¨ ıd Nsiri and Ro c h Ro y . On the in v ertibilit y of m ultiv ariate linear

pro cesses. Journal of Time Series A nalysis, 14(3):305–316, Ma y

1993. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Neal:2007:MIV

[NR07] P eter Neal and T. Subba Rao. MCMC for in teger-v alued ARMA

pro cesses. Journal of Time Series A nalysis, 28(1):92–110, Jan-

uary 2007. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Nunes:2011:L TT

[NR11] Luis C. Nunes and P aulo M. M. Ro drigues. On LM-t yp e tests for

seasonal unit ro ots in the presence of a break in trend. Journal

of Time Series A nalysis, 32(2):108–134, Marc h 2011. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Nielsen:2003:LAF

[NS03] B. Nielsen and N. Shephard. Lik eliho o d analysis of a first-order au-

toregressiv e mo del with exp onen tial inno v ations. Journal of Time

Series A nalysis, 24(3):337–344, Ma y 2003. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Neumey er:2013:NNP

[NS13] Natalie Neumey er and Leonie Selk. A note on non-parametric

testing for Gaussian inno v ations in AR–AR

CH mo dels. Journal

of Time Series A nalysis, 34(3):362–367, Ma y 2013. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Nic hols:2011:APP

[NSK

+

11] Kevin Nic hols, F rederic P aik Sc ho en b erg, Jon E. Keeley

, Andrew

Bra y , and Da vid Diez. The application of protot yp e p oin t pro cesses

for the summary and description of California wildfires. Journal

of Time Series A nalysis, 32(4):420–429, July 2011. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Nordman:2007:ELC

[NSL07] Daniel J. Nordman, Philipp Sibb ertsen, and Soumendra N. Lahiri.

Empirical lik eliho o d confidence in terv als for the mean of a long-

range dep enden t pro cess. Journal of Time Series A nalysis, 28(4):

576–599, July 2007. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Nunes:2020:BR T

[Nun20] Matthew Nunes. Bo ok review: Time Series: a Data A nalysis Ap-

pr o ach Using R By Rob ert H. Sh um w a y and Da vid S. Stoffer. Pub-

lished b y T a ylor and F rancis Group, LLC, Bo ca Raton, London,

New Y ork, 2019. ISBN: 978-0-367-22109-6 (Hardbac k). Journal

of Time Series A nalysis, 41(3):485–486, Ma y 2020. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Newb old:1996:BNT

[NV96] P aul Newb old and Dimitrios V ougas. Bev eridge–Nelson-t yp e

trends for I(2) and some seasonal mo dels. Journal of Time Series

A nalysis, 17(2):151–169, Marc h 1996. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Noriega:2006:SR U

[NVS06] An tonio E. Noriega and Daniel V en tosa-San taul` aria. Spurious re-

gression under brok en-trend stationarit y . Journal of Time Series

A nalysis, 27(5):671–684, Septem b er 2006. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

OBrien:1987:TNL

[O’B87] C. O’Brien. A test for non-linearit y of prediction in time series.

Journal of Time Series A nalysis, 8(3):313–327, Ma y 1987. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Oc hi:1983:AED

[Oc h83] Y oshimic hi Oc hi. Asymptotic expansions for the distribution of

an estimator in the first-order autoregressiv e pro cess. Journal of

Time Series A nalysis, 4(1):57–67, Jan uary 1983. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Odolphin:2003:DTS

[OJ03] E. J. G. Odolphin and S. E. Johnson. Decomp osition of time series

dynamic linear mo dels. Journal of Time Series A nalysis, 24(5):

513–527, Septem b er 2003. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Ozaki:2000:RLF

[OJHO00] T. Ozaki, J. C. Jimenez, and V. Haggan-Ozaki. The role of the

lik eliho o d function in the estimation of c haos mo dels. Journal

of Time Series A nalysis, 21(4):363–387, July 2000. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ok e:1998:SRS

[Ok e98] Thimoth y Ok e. Some results on sp ecification searc h and pre-testing

in an ARMA(1, 1) pro cess. Journal of Time Series A nalysis, 19

(6):709–722, No v em b er 1998. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Olmo:2023:NPR

[Olm23] Jose Olmo. A nonparametric predictiv e regression mo del using

partitioning estimators based on T a ylor expansions. Journal of

Time Series A nalysis, 44(3):294–318, Ma y 2023. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ouak asse:2017:NRE

[OM17] Ab delhamid Ouak asse and Guy M ´ elard. A new recursiv e esti-

mation metho d for single input single output mo dels. Journal

of Time Series A nalysis, 38(3):417–457, Ma y 2017. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Om bao:2013:BR T

[Om b13] Hernando Om bao. Bo ok review: Time series mo deling of neur o-

scienc e data, b y T ohru Ozaki, published b y CR

C Press, 2012. T otal

n um b er of pages: 548. Price: US $71.46. ISBN 978-1-4200-9460-2.

Journal of Time Series A nalysis, 34(6):745–746, No v em b er 2013.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Oy a:1998:DFL

[OT98] Kosuk e Oy a and Hiro T o da. Dic k ey–F uller, Lagrange m ultiplier

and com bined tests for a unit ro ot in autoregressiv e time series.

Journal of Time Series A nalysis, 19(3):325–347, Ma y 1998. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Otter:1988:SDM

[Ott88] Pieter W. Otter. Structural, dynamic mo delling in unobserv able

spaces of co v ariance-stationary sto c hastic pro cesses. Journal of

Time Series A nalysis, 9(1):59–72, Jan uary 1988. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P etruccelli:1989:APN

[P et89] Joseph D. P etruccelli. Autoregressiv e pro cesses with normal sta-

tionary distributions. Journal of Time Series A nalysis, 10(1):65–

70, Jan uary 1989. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

P etro v a:2019:QBE

[P et19] Katerina P etro v a. Quasi-Ba y esian estimation of time-v arying

v olatilit y in DSGE mo dels. Journal of Time Series A nalysis, 40

(1):151–157, Jan uary 2019. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic). See correction [Ano21a ].

P ark:1995:AEU

[PF95] Heon Jin P ark and W a yne A. F uller. Alternativ e estimators and

unit ro ot tests for the autoregressiv e pro cess. Journal of Time Se-

ries A nalysis, 16(4):415–429, July 1995. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Pizzinga:2021:EIP

[PF21] Adrian Pizzinga and Marcelo F ernandes. Extensions to the in-

v ariance prop ert y of maxim um lik eliho o d estimation for affine-

transformed state-space mo dels. Journal of Time Series A naly-

sis, 42(3):355–371, Ma y 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Pfeffermann:1994:GME

[Pfe94] D. Pfeffermann. A general metho d for estimating the v ariances

of X-11 seasonally adjusted estimators. Journal of Time Series

A nalysis, 15(1):85–116, Jan uary 1994. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Prado:2002:TV A

[PH02] Raquel Prado and Gabriel Huerta. Time-v arying autoregressions

with mo del order uncertain t y . Journal of Time Series A nalysis, 23

(5):599–618, Septem b er 2002. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

P ena:2022:RBU

[PI22] V ´ ıctor P e ~ na and Kaoru Irie. On the relationship b et w een Uh-

lig extended and b eta-Bartlett pro cesses. Journal of Time Series

A nalysis, 43(1):147–153, Jan uary 2022. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Piccolo:1982:SSI

[Pic82] Domenico Piccolo. The size of the stationarit y and in v ertibilit y

region of an autoregressiv e-mo ving a v erage pro cess. Journal of

Time Series A nalysis, 3(4):245–247, July 1982. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Piccolo:1990:DMC

[Pic90] Domenico Piccolo. A distance measure for classifying ARIMA

mo dels. Journal of Time Series A nalysis, 11(2):153–164, Marc h

1990. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

P edeli:2013:CLE

[PK13] Xan thi P edeli and Dimitris Karlis. On comp osite lik eliho o d esti-

mation of a m ultiv ariate INAR(1) mo del. Journal of Time Series

A nalysis, 34(2):206–220, Marc h 2013. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

P ascalau:2022:JTC

[PLNL22] Razv an P ascalau, Junso o Lee, Saban Nazlioglu, and Y an (Olivia)

Lu. Johansen-t yp e coin tegration tests with a F ourier function.

Journal of Time Series A nalysis, 43(5):828–852, Septem b er 2022.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P ourahmadi:1992:CCC

[PM92] Mohsen P ourahmadi and A. G. Miamee. Computation of canon-

ical correlation b et w een past and future of a time series. Journal

of Time Series A nalysis, 13(4):345–351, July 1992. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P olitis:1994:MEP

[P ol94] Dimitris N. P olitis. On the maxim um en trop y prop ert y of nonlinear

autoregressions. Journal of Time Series A nalysis, 15(5):541–543,

Septem b er 1994. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

P ons:2006:TMS

[P on06] Gabriel P ons. T esting mon thly seasonal unit ro ots with mon thly

and quarterly information. Journal of Time Series A nalysis, 27(2):

191–209, Marc h 2006. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

P op e:1990:BEM

[P op90] Alun Llo yd P op e. Biases of estimators in m ultiv ariate non-

Gaussian autoregressions. Journal of Time Series A nalysis, 11(3):

249–258, Ma y 1990. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

P orat:1987:SAP

[P or87] Boaz P orat. Some asymptotic prop erties of the sample co v ariances

of Gaussian autoregressiv e mo ving-a v erage pro cesses. Journal of

Time Series A nalysis, 8(2):205–220, Marc h 1987. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P oskitt:2005:NSE

[P os05] D. S. P oskitt. A note on the sp ecification and estimation of AR-

MAX systems. Journal of Time Series A nalysis, 26(2):157–183,

Marc h 2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

P oskitt:2008:PSB

[P os08] D. S. P oskitt. Prop erties of the siev e b o otstrap for fractionally

in tegrated and non-in v ertible pro cesses. Journal of Time Series

A nalysis, 29(2):224–250, Marc h 2008. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

P oskitt:2020:SSA

[P os20] Donald S. P oskitt. On singular sp ectrum analysis and step wise

time series reconstruction. Journal of Time Series A nalysis, 41(1):

67–94, Jan uary 2020. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

P otsc her:1990:EAM

[P¨ ot90] B. M. P¨ otsc her. Estimation of autoregressiv e mo ving-a v erage order

giv en an infinite n um b er of mo dels and appro ximation of sp ectral

densities. Journal of Time Series A nalysis, 11(2):165–179, Marc h

1990. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

P ourahmadi:1986:SSD

[P ou86] Mohsen P ourahmadi. On stationarit y of the solution of a doubly

sto c hastic mo del. Journal of Time Series A nalysis, 7(2):123–131,

Marc h 1986. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

P ourahmadi:1988:SSA

[P ou88] Mohsen P ourahmadi. Stationarit y of the solution of X

t

=

A

t

X

t−1

+ ϵ

t and analysis of non-Gaussian dep enden t random v ari-

ables. Journal of Time Series A nalysis, 9(3):225–239, Ma y 1988.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P ourahmadi:1989:EIM

[P ou89] Mohsen P ourahmadi. Estimation and in terp olation of missing v al-

ues of a stationary time series. Journal of Time Series A nalysis,

10(2):149–169, Marc h 1989. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

P ourahmadi:2005:BR

[P ou05] Mohsen P ourahmadi. Bo ok reviews. Journal of Time Series A nal-

ysis, 26(5):784–785, Septem b er 2005. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

P ourahmadi:2016:BR T

[P ou16] Mohsen P ourahmadi. Bo ok review: Time Series Mo del ling with

Unobserve d Comp onents, b y Matteo M. P elagatti. Published b y

CR C Press, 2015, pages: 257. ISBN-13: 978-1-4822-2500-6. Jour-

nal of Time Series A nalysis, 37(4):575–576, July 2016. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P ourahmadi:2017:BRS

[P ou17] Mohsen P ourahmadi. Bo ok review: State-Sp ac e Metho ds for

Time Series A nalysis: The ory, Applic ations and Softwar e, b y Jose

Casals, Alfredo Garcia-Hiernaux, Miguel Jerez, Sonia Soto ca, and

A. Alexandre T rindade. Published b y CR

C Press, 2016. T otal n um-

b er of pages: 270. ISBN: 1-4822-1959-X. Journal of Time Series

A nalysis, 38(5):806, Septem b er 2017. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

P eiris:1988:PFD

[PP88] M. S. P eiris and B. J. C. P erera. On prediction with fractionally

differenced ARIMA mo dels. Journal of Time Series A nalysis, 9(3):

215–220, Ma y 1988. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

P oggi:1997:TLF

[PP97] Jean-Mic hel P oggi and Bruno P ortier. A test of linearit y for func-

tional autoregressiv e mo dels. Journal of Time Series A nalysis, 18

(6):615–639, No v em b er 1997. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

P aparo ditis:1999:LBP

[PP99] Efstathios P aparo ditis and Dimitris N. P olitis. The lo cal b o otstrap

for p erio dogram statistics. Journal of Time Series A nalysis, 20(2):

193–222, Marc h 1999. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

P aparo ditis:2012:NSD

[PP12] Efstathios P aparo ditis and Dimitris N. P olitis. Nonlinear sp ec-

tral densit y estimation: thresholding the correlogram. Journal

of Time Series A nalysis, 33(3):386–397, Ma y 2012. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P aparo ditis:2016:NBN

[PP16a] Efstathios P aparo ditis and Dimitris N. P olitis. A note on the b e-

ha viour of nonparametric densit y and sp ectral densit y estimators

at zero p oin ts of their supp ort. Journal of Time Series A nalysis,

37(2):182–194, Marc h 2016. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Puc hstein:2016:TSM

[PP16b] Ruprec h t Puc hstein and Philip Preuß. T esting for stationarit y in

m ultiv ariate lo cally stationary pro cesses. Journal of Time Series

A nalysis, 37(1):3–29, Jan uary 2016. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Philipp e:2014:CA T

[PPS14] Anne Philipp e, Donata Puplinsk aite, and Donatas Surgailis. Con-

temp oraneous aggregation of triangular arra y of random-co efficien t

AR(1) pro cesses. Journal of Time Series A nalysis, 35(1):16–39,

Jan uary 2014. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Pila v akis:2020:TEA

[PPS20] Dimitrios Pila v akis, Efstathios P aparo ditis, and Theofanis Sapati-

nas. T esting equalit y of auto co v ariance op erators for functional

time series. Journal of Time Series A nalysis, 41(4):571–589, July

2020. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

P enm:1993:RFS

[PPT93] Jac k H. W. P enm, Jammie H. P enm, and R. D. T errell. The

recursiv e fitting of subset V

ARX mo dels. Journal of Time Series

A nalysis, 14(6):603–619, No v em b er 1993. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

P otsc her:1988:DBT

[PR88] B. M. P¨ otsc her and E. Resc henhofer. Discriminating b et w een t w o

sp ectral densities in case of replicated observ ations. Journal of

Time Series A nalysis, 9(3):221–224, Ma y 1988. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P olitis:1995:BCN

[PR95] Dimitris N. P olitis and Joseph P

. Romano. Bias-corrected non-

parametric sp ectral estimation. Journal of Time Series A nalysis,

16(1):67–103, Jan uary 1995. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

P ai:1998:BAA

[PR98] Jeffrey S. P ai and Nalini Ra vishank er. Ba y esian analysis of autore-

gressiv e fractionally in tegrated mo ving-a v erage pro cesses. Journal

of Time Series A nalysis, 19(1):99–112, Jan uary 1998. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P erron:2003:SA O

[PR03] Pierre P erron and Gabriel Ro dr ´ ıguez. Searc hing for additiv e out-

liers in nonstationary time series. Journal of Time Series A nalysis,

24(2):193–220, Marc h 2003. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Proietti:2009:TSA

[PR09] T ommaso Proietti and Marco Riani. T ransformations and seasonal

adjustmen t. Journal of Time Series A nalysis, 30(1):47–69, Jan-

uary 2009. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Plob erger:2010:TCM

[PR10] W erner Plob erger and Erhard Resc henhofer. T esting for cycles in

m ultiple time series. Journal of Time Series A nalysis, 31(6):427–

434, No v em b er 2010. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Praetz:1982:MMC

[Pra82] P eter Praetz. The mark et mo del, CAPM and efficiency in the

frequency domain. Journal of Time Series A nalysis, 3(1):61–79,

Jan uary 1982. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Pham:2003:TNC

[PR C03] Dinh T uan Pham, Ro c h Ro y , and Lyne C ´ edras. T ests for non-

correlation of t w o coin tegrated ARMA time series. Journal of

Time Series A nalysis, 24(5):553–577, Septem b er 2003. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Prewitt:1998:GFT

[Pre98] Kathryn Prewitt. Go o dness-of-fit test in parametric time series

mo dels. Journal of Time Series A nalysis, 19(5):549–574, Septem-

b er 1998. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Priestley:1980:SDM

[Pri80] M. B. Priestley

. State-dep enden t mo dels: a general approac h to

non-linear time series analysis. Journal of Time Series A nalysis,

1(1):47–71, Jan uary 1980. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Priestley:1994:PEJ

[Pri94] M. B. Priestley

. Professor Edw ard James Hannan (1921–1994).

Journal of Time Series A nalysis, 15(2):234, Marc h 1994. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Priestley:1996:WTD

[Pri96] M. B. Priestley . W a v elets and time-dep enden t sp ectral analysis.

Journal of Time Series A nalysis, 17(1):85–103, Jan uary 1996. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Priestley:2004:BR

[Pri04] M. B. Priestley

. Bo ok reviews. Journal of Time Series A nalysis, 25

(1):157, Jan uary 2004. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Time Series A nalysis, 2(4):263–277, July 1981. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P enm:1982:RFS

[PT82] Jac k H. W. P enm and R. D. T errell. On the recursiv e fitting of

subset autoregressions. Journal of Time Series A nalysis, 3(1):43–

59, Jan uary 1982. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

P oskitt:1986:SAP

[PT86] D. S. P oskitt and A. R. T rema yne. Some asp ects of the p erformance

of diagnostic c hec ks in biv ariate time series mo dels. Journal of

Time Series A nalysis, 7(3):217–233, Ma y 1986. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Pipiras:2002:DFB

[PT02] Vladas Pipiras and Murad S. T aqqu. Decon v olution of fractional

Bro wnian motion. Journal of Time Series A nalysis, 23(4):487–501,

July 2002. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

P eiris:2004:NFS

[PT04] S. P eiris and A. Tha v anesw aran. A note on the filtering for some

time series mo dels. Journal of Time Series A nalysis, 25(3):397–

407, Ma y 2004. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Pfeffermann:2005:BAP

[PT05] Dann y Pfeffermann and Ric hard Tiller. Bo otstrap appro ximation

to prediction MSE for state-space mo dels with estimated param-

eters. Journal of Time Series A nalysis, 26(6):893–916, No v em b er

2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

P ena:2023:T A C

[PT23] Daniel P e ~ na and Ruey S. Tsa y . A testing approac h to clustering

scalar time series. Journal of Time Series A nalysis, 44(5-6):667–

685, Septem b er 2023. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

P oggi:1998:EFI

[PV98] John-Mic hel P oggi and Marie-Claude Viano. An estimate of the

fractal index using m ultiscale aggregates. Journal of Time Series

A nalysis, 19(2):221–233, Marc h 1998. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Psaradakis:2015:QBT

[PV15] Zac harias Psaradakis and Mari´ an V´ avra. A quan tile-based test for

symmetry of w eakly dep enden t pro cesses. Journal of Time Series

A nalysis, 36(4):587–598, July 2015. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Piccolo:1984:UAA

[PW84] D. Piccolo and G. T unnicliffe Wilson. A unified approac h to ARMA

mo del iden tification and preliminary estimation. Journal of Time

Series A nalysis, 5(3):183–204, Ma y 1984. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

P ole:1989:RAD

[PW89] Andy P ole and Mik e W est. Reference analysis of the dynamic lin-

ear mo del. Journal of Time Series A nalysis, 10(2):131–147, Marc h

1989. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Preminger:2005:UPL

[PW05] Arie Preminger and Da vid W ettstein. Using the p enalized lik eli-

ho o d metho d for mo del selection with n uisance parameters presen t

only under the alternativ e: an application to switc hing regression

mo dels. Journal of Time Series A nalysis, 26(5):715–741, Septem-

b er 2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Phillips:2006:IA U

[PX06] P eter C. B. Phillips and Ke-Li Xu. Inference in autoregression

under heterosk edasticit y . Journal of Time Series A nalysis, 27(2):

289–308, Marc h 2006. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

P erron:2022:SCT

[PY22] Pierre P erron and Y ohei Y amamoto. Structural c hange tests un-

der heterosk edasticit y: Join t estimation v ersus t w o-steps metho ds.

Journal of Time Series A nalysis, 43(3):389–411, Ma y 2022. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

P alma:2004:A CS

[PZ04] Wilfredo P alma and Mauricio Zev allos. Analysis of the correlation

structure of square time series. Journal of Time Series A nalysis,

25(4):529–550, July 2004. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

P erron:2017:TSM

[PZ17] Pierre P erron and Eduardo Zorita. Time series metho ds applied

to climate c hange. Journal of Time Series A nalysis, 38(5):639,

Septem b er 2017. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

P ang:2014:AIM

[PZC14] Tianxiao P ang, Danna Zhang, and T erence T ai-Leung Chong.

asymptotic inferences for an AR(1) mo del with a c hange p oin t:

stationary and nearly non-stationary cases. Journal of Time Se-

ries A nalysis, 35(2):133–150, Marc h 2014. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Qian:2014:FSS

[Qia14] Hang Qian. A flexible state space mo del and its applications. Jour-

nal of Time Series A nalysis, 35(2):79–88, Marc h 2014. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Quinn:1981:ER C

[QN81] B. G. Quinn and D. F. Nic holls. The estimation of random co-

efficien t autogressiv e mo dels. I I. Journal of Time Series A naly-

sis, 2(3):185–203, Ma y 1981. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Quinn:1982:TRA

[QN82] B. G. Quinn and D. F. Nic holls. T esting for the randomness of

autoregressiv e co efficien ts. Journal of Time Series A nalysis, 3(2):

123–135, Marc h 1982. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Qiou:1998:BIT

[QR98] Zuqiang Qiou and Nalini Ra vishank er. Ba y esian inference for time

series with stable inno v ations. Journal of Time Series A nalysis,

19(2):235–249, Marc h 1998. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Quenneville:2000:BPM

[QS00] Benoit Quenneville and Avinash C. Singh. Ba y esian prediction

mean squared error for state space mo dels with estimated parame-

ters. Journal of Time Series A nalysis, 21(2):219–236, Marc h 2000.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Quinn:1982:NES

[Qui82] B. G. Quinn. A note on the existence of strictly stationary solutions

to bilinear equations. Journal of Time Series A nalysis, 3(4):249–

252, July 1982. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Quinn:1988:NA O

[Qui88] B. G. Quinn. A note on AIC order determination for m ultiv ariate

autoregressions. Journal of Time Series A nalysis, 9(3):241–245,

Ma y 1988. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Quinn:1989:ENT

[Qui89] B. G. Quinn. Estimating the n um b er of terms in a sin usoidal re-

gression. Journal of Time Series A nalysis, 10(1):71–75, Jan uary

1989. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Quinn:2000:KFE

[Qui00] B. G. Quinn. On Ka y’s frequency estimator. Journal of Time Se-

ries A nalysis, 21(6):707–712, No v em b er 2000. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Quinn:2005:BR

[Qui05] Barry Quinn. Bo ok reviews 1. Journal of Time Series A nalysis,

26(1):151–152, Jan uary 2005. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Quinn:2015:BR T

[Qui15] Barry G. Quinn. Bo ok review: Time Series with Mixe d Sp e ctr a,

b y T a-Hsin Li. Published b y CR

C Press, 2014. T otal n um b er of

pages: 680. ISBN: 978-1-58488-176-6 (hard co v er), 978-1-42001-

006-0 (e-b o ok). Journal of Time Series A nalysis, 36(2):267–268,

Marc h 2015. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Reinsel:1992:V AM

[RA92] Gregory C. Reinsel and Sung K. Ahn. V ector autoregressiv e mo dels

with unit ro ots and reduced rank structure: Estimation. Lik eliho o d

ratio test, and forecasting. Journal of Time Series A nalysis, 13(4):

353–375, July 1992. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Raimondo:1996:TCP

[Rai96] M. Raimondo. T esting c hange-p oin ts in the explosiv e Gaussian

autoregressiv e pro cesses. Journal of Time Series A nalysis, 17(5):

461–480, Septem b er 1996. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Rao:2004:BRa

[Rao04a] B. L. S. Prak asa Rao. Bo ok reviews. Journal of Time Series

A nalysis, 25(1):155–157, Jan uary 2004. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Rao:2004:BRb

[Rao04b] T. Subba Rao. Bo ok reviews. Journal of Time Series A nalysis,

25(1):157–158, Jan uary 2004. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Rao:2005:BRA

[Rao05] T. Subba Rao. Bo ok review: A dvanc e d Line ar Mo del ling. Jour-

nal of Time Series A nalysis, 26(4):628–629, July 2005. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Rao:2008:SAS

[Rao08] Suhasini Subba Rao. Statistical analysis of a spatio-temp oral

mo del with lo cation-dep enden t parameters and a test for spatial

stationarit y . Journal of Time Series A nalysis, 29(4):673–694, July

2008. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Rao:2010:BRH

[Rao10a] Suhasini Subba Rao. Bo ok review: Handb o ok of Financial Time

Series. Journal of Time Series A nalysis, 31(1):64, Jan uary 2010.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Rao:2010:NTS

[Rao10b] T. Subba Rao. Nonlinear time series: Semiparametric and non-

parametric metho ds. Journal of Time Series A nalysis, 31(3):226,

Ma y 2010. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Rao:2010:TSA

[Rao10c] T. Subba Rao. Time series analysis. Journal of Time Series A nal-

ysis, 31(2):139, Marc h 2010. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Rao:2011:CPE

[Rao11] T. Subba Rao. Classification, parameter estimation and state es-

timation — an engineering approac h using MA

TLAB. Journal of

Time Series A nalysis, 32(2):194, Marc h 2011. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Rao:2012:SST

[Rao12a] T. Subba Rao. Statistics for spatio-temp oral data. Journal of

Time Series A nalysis, 33(4):699–700, July 2012. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Rao:2012:SMT

[Rao12b] T ata Subba Rao. Statistical metho ds for trend detection and anal-

ysis in the en vironmen tal sciences. Journal of Time Series A naly-

sis, 33(1):176, Jan uary 2012. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Rao:2013:SSS

[Rao13] T Subba Rao. Spatial statistics and spatio-temp oral data. Journal

of Time Series A nalysis, 34(2):280, Marc h 2013. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Rao:2014:BRR

[Rao14] T Subba Rao. Bo ok review: Randall Douc, Eric Moulines and

Da vid S. Stoffer (2014) Nonline ar Time Series-The ory, Metho ds

and Applic ations with R Examples. CR

C Press, UK (A Chapman

and Hall Bo ok). T exts in Statistical Science. ISBN: 978-1-4665-

0225-3 pages 531. Journal of Time Series A nalysis, 35(6):640–641,

No v em b er 2014. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Rao:2016:BRI

[Rao16a] B. L. S. Prak asa Rao. Bo ok review: A n Intr o duction to Sto chastic

Or ders, b y F ´ elix Belzunce, Carolina Mart ´ ınez and Julio Mulero.

Academic Press, Elsevier Ltd. 2016. T otal n um b er of pages: 157.

ISBN: 978-0-12-803768-3 (P ap erbac k). Journal of Time Series

A nalysis, 37(5):712, Septem b er 2016. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Rao:2016:BRS

[Rao16b] T. Subba Rao. Bo ok review: Statistics for Sp atial Data, Revised

Edition, b y No el Cressie. Published b y Wiley Classics Library ,

John Wiley

, 2015. T otal n um b er of pages: 928. ISBN: 978-1-119-

11518-2. Journal of Time Series A nalysis, 37(2):288, Marc h 2016.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Rao:2017:BRS

[Rao17] T. Subba Rao. Bo ok review: Sp atial and Sp atio-T emp or al Bayesian

Mo dels with R-INLA, b y Marta Blangiardo and Mic hela Cameletti.

Published b y John Wiley and Sons, Chic hester, UK, 2015. T otal

n um b er of pages: 308. ISBN 978-1-118-32655-8. Journal of Time

Series A nalysis, 38(1):145–146, Jan uary 2017. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Rao:2018:OSE

[Rao18] Suhasini Subba Rao. Orthogonal samples for estimators in time

series. Journal of Time Series A nalysis, 39(3):313–337, Ma y 2018.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ra v eh:1989:NVS

[Ra v89] Adi Ra v eh. A new v ersion of structural p ersistence in prediction.

Journal of Time Series A nalysis, 10(1):77–93, Jan uary 1989. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ra y:1988:AMS

[Ra y88] D. Ra y . Asymptotic mean square prediction error for a m ultiv ariate

autoregressiv e mo del with random co efficien ts. Journal of Time Se-

ries A nalysis, 9(1):73–80, Jan uary 1988. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Ra y:1993:MLM

[Ra y93] Bonnie K. Ra y . Mo deling long-memory pro cesses for optimal long-

range prediction. Journal of Time Series A nalysis, 14(5):511–525,

Rozenholc:2001:NTC

[Roz01] Yv es Rozenholc. Nonparametric tests of c hange-p oin ts with ta-

p ered data. Journal of Time Series A nalysis, 22(1):13–43, Jan-

uary 2001. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Rubin:2020:FLR

[RP20] T om´ as Rub ´ ın and Victor M. P anaretos. F unctional lagged regres-

sion with sparse noisy observ ations. Journal of Time Series A nal-

ysis, 41(6):858–882, No v em b er 2020. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Ro driguez:2009:BPI

[RR09] Alejandro Ro driguez and Esther Ruiz. Bo otstrap prediction in ter-

v als in state-space mo dels. Journal of Time Series A nalysis, 30(2):

167–178, Marc h 2009. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Rao:1983:ESB

[RR W83] M. Bhask ara Rao, T. Subba Rao, and A. M. W alk er. On the

existence of some bilinear time series mo dels. Journal of Time

Series A nalysis, 4(2):95–110, Marc h 1983. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Rice:2017:PBS

[RS17] Gregory Rice and Han Lin Shang. A plug-in bandwidth selection

pro cedure for long-run co v ariance estimation with stationary func-

tional time series. Journal of Time Series A nalysis, 38(4):591–609,

July 2017. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Rice:2019:ILC

[RS19] Gregory Rice and Marco Sh um. Inference for the lagged cross-

co v ariance op erator b et w een functional time series. Journal of

Time Series A nalysis, 40(5):665–692, Septem b er 2019. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ro driguez:2015:PJD

[RSVM15] F rank Ro driguez, Soterios Soteri, and Leticia V eruete-McKa y . P a-

p ers with John on the demand for mail. Journal of Time Series

A nalysis, 36(5):650–652, Septem b er 2015. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Rekk as:2008:I IF

[RSW08] M. Rekk as, Y. Sun, and A. W ong. Impro v ed inference for first-order

auto correlation using lik eliho o d analysis. Journal of Time Series

A nalysis, 29(3):513–532, Ma y 2008. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Rabino vitc h:1992:PNS

[R T92] A. Rabino vitc h and R. Thieb erger. ‘purifying’ noisy signals. Jour-

nal of Time Series A nalysis, 13(3):267–280, Ma y 1992. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ra y:2002:BMC

[R T02] Bonnie K. Ra y and Ruey S. Tsa y . Ba y esian metho ds for c hange-

p oin t detection in long-range dep enden t pro cesses. Journal of

Time Series A nalysis, 23(6):687–705, No v em b er 2002. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Roueff:2009:ANW

[R T09] F. Roueff and M. S. T aqqu. Asymptotic normalit y of w a v elet es-

timators of the memory parameter for linear pro cesses. Journal

of Time Series A nalysis, 30(5):534–558, Septem b er 2009. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Rao:2017:NCF

[R T17a] T. Subba Rao and Gy orgy T erdik. A new co v ariance function

and spatio-temp oral prediction (kriging) for a stationary spatio-

temp oral random pro cess. Journal of Time Series A nalysis, 38

(6):936–959, No v em b er 2017. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Rao:2017:FVF

[R T17b] T ata Subba Rao and Gy orgy T erdik. On the frequency v ari-

ogram and on frequency domain metho ds for the analysis of spatio-

temp oral data. Journal of Time Series A nalysis, 38(2):308–325,

Marc h 2017. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Robinson:2017:AEM

[R T17c] P

. M. Robinson and L. T a ylor. Adaptiv e estimation in m ultiple

time series with indep enden t comp onen t errors. Journal of Time

Series A nalysis, 38(2):191–203, Marc h 2017. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Romano:2022:PTD

[R T22] Joseph P

. Romano and Marius A. Tirlea. P erm utation testing for

dep endence in time series. Journal of Time Series A nalysis, 43

(5):781–807, Septem b er 2022. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Rao:2014:OMB

[R TW14] T. Subba Rao and Gran ville T unnicliffe-Wilson. Obituary: Mau-

rice Bertram Priestley

, MA, PhD, 1933–2013. Journal of Time Se-

ries A nalysis, 35(1):1–3, Jan uary 2014. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Rao:2017:ESI

[R W17] T ata Subba Rao and Gran ville T unnicliffe Wilson. Editorial: Sp e-

cial issue to honor the memory of Maurice B. Priestley

, 1933–2013.

Journal of Time Series A nalysis, 38(2):149–150, Marc h 2017. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Rice:2020:TCH

[R WZ20] Gregory Rice, T on y Wirjan to, and Y uqian Zhao. T ests for condi-

tional heteroscedasticit y of functional data. Journal of Time Series

A nalysis, 41(6):733–758, No v em b er 2020. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Rao:2023:PPW

[R Y23] Suhasini Subba Rao and Junho Y ang. A prediction p ersp ectiv e on

the Wiener–Hopf equations for time series. Journal of Time Series

A nalysis, 44(1):23–42, Jan uary 2023. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Regnard:2010:SEC

[RZ10] Nazim Regnard and Jean-Mic hel Zak o ¨ ıan. Structure and estima-

tion of a class of nonstationary y et nonexplosiv e GAR

CH mo dels.

Journal of Time Series A nalysis, 31(5):348–364, Septem b er 2010.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Soltani:2007:SR V

[SA07] A. R. Soltani and M. Azimmohseni. Sim ulation of real-v alued

discrete-time p erio dically correlated Gaussian pro cesses with pre-

scrib ed sp ectral densit y matrices. Journal of Time Series A nalysis,

28(2):225–240, Marc h 2007. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Saikk onen:1983:ARE

[Sai83] P en tti Saikk onen. Asymptotic relativ e efficiency of some tests of

fit in time series mo dels. Journal of Time Series A nalysis, 4(1):

69–78, Jan uary 1983. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Saikk onen:1986:APS

[Sai86] P en tti Saikk onen. Asymptotic prop erties of some preliminary esti-

mators for autoregressiv e mo ving a v erage time series mo dels. Jour-

nal of Time Series A nalysis, 7(2):133–155, Marc h 1986. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sak aguc hi:1991:RLB

[Sak91a] F uminori Sak aguc hi. A relation for ‘linearit y’ of the bisp ectrum.

Journal of Time Series A nalysis, 12(3):267–272, Ma y 1991. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sak ai:1991:SDM

[Sak91b] Hideaki Sak ai. On the sp ectral densit y matrix of a p erio dic ARMA

pro cess. Journal of Time Series A nalysis, 12(1):73–82, Jan uary

1991. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Sak ai:1993:DNT

[Sak93] Hideaki Sak ai. The determination of the n um b er of terms in a

m ultic hannel sin usoidal regression. Journal of Time Series A nal-

ysis, 14(6):621–628, No v em b er 1993. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Sandb erg:2017:SMW

[San17] Ric k ard Sandb erg. Sample momen ts and w eak con v ergence to m ul-

tiv ariate sto c hastic p o w er in tegrals. Journal of Time Series A nal-

ysis, 38(6):1000–1009, No v em b er 2017. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Sandb erg:2018:UR T

[San18] Ric k ard Sandb erg. Unit ro ot testing in m ultiple smo oth break

mo dels with nonlinear dynamics. Journal of Time Series A nalysis,

39(6):942–952, No v em b er 2018. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Sa vin:2015:PJ

[Sa v15] Nathan E. (Gene) Sa vin. P ap ers with John. Journal of Time Series

A nalysis, 36(5):663–671, Septem b er 2015. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Seong:2013:EVE

[SAZ13] By eongc han Seong, Sung K. Ahn, and P eter A. Zadrozn y . Estima-

tion of v ector error correction mo dels with mixed-frequency data.

Journal of Time Series A nalysis, 34(2):194–205, Marc h 2013. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Shirota:2019:SIS

[SB19] Shinic hiro Shirota and Sudipto Banerjee. Scalable inference for

space–time Gaussian Co x pro cesses. Journal of Time Series A nal-

ysis, 40(3):269–287, Ma y 2019. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Serban:2007:MDD

[SBLS07] Mihaela Serban, An thon y Bro c kw ell, John Leho czky

, and Sanja y

Sriv asta v a. Mo delling the dynamic dep endence structure in m ulti-

v ariate financial time series. Journal of Time Series A nalysis, 28

(5):763–782, Septem b er 2007. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Sbrana:2011:STS

[Sbr11] Giacomo Sbrana. Structural time series mo dels and aggregation:

some analytical results. Journal of Time Series A nalysis, 32(3):

315–316, Ma y 2011. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Silv a:2019:FRM

[SBS19] Ro drigo B. Silv a and W agner Barreto-Souza. Flexible and robust

mixed P oisson INGAR

CH mo dels. Journal of Time Series A nal-

ysis, 40(5):788–814, Septem b er 2019. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Sundarara jan:2023:SSV

[SBS23] Raanju R. Sundarara jan and W agner Barreto-Souza. Studen t-

t sto c hastic v olatilit y mo del with comp osite lik eliho o d EM-

algorithm. Journal of Time Series A nalysis, 44(1):125–147, Jan-

uary 2023. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Chan:1988:ESE

[sC88] Kung sik Chan. On the existence of the stationary and ergo dic

near( p ) mo del. Journal of Time Series A nalysis, 9(4):319–328,

July 1988. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Sun:1997:SGS

[SC97] T. C. Sun and Milton Chaik a. On sim ulation of a Gaussian station-

ary pro cess. Journal of Time Series A nalysis, 18(1):79–93, Jan uary

1997. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Sc hmid:1996:OTT

[Sc h96] W. Sc hmid. An outlier test for time series based on a t w o-sided pre-

dictor. Journal of Time Series A nalysis, 17(5):497–510, Septem b er

1996. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Sc hic k:1998:AEA

[Sc h98] An ton Sc hic k. An adaptiv e estimator of the auto correlation co ef-

ficien t in regression mo dels with autoregressiv e errors. Journal of

Time Series A nalysis, 19(5):575–589, Septem b er 1998. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sc h w eer:2016:GFT

[Sc h16] Sebastian Sc h w eer. A go o dness-of-fit test for in teger-v alued au-

toregressiv e pro cesses. Journal of Time Series A nalysis, 37(1):

77–98, Jan uary 2016. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Sc h w eik ert:2022:OEE

[Sc h22] Karsten Sc h w eik ert. Oracle efficien t estimation of structural breaks

in coin tegrating regressions. Journal of Time Series A nalysis, 43

(1):83–104, Jan uary 2022. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Song:2019:BCE

[SCW19] Y uping Song, Ying Chen, and Zhou w ei W ang. Bias correction esti-

mation for a con tin uous-time asset return mo del with jumps. Jour-

nal of Time Series A nalysis, 40(1):66–101, Jan uary 2019. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sak ary a:2022:SAH

[SdJ22] Neslihan Sak ary a and Rob ert M. de Jong. The sp ectral analysis of

the ho dric k-prescott filter. Journal of Time Series A nalysis, 43(3):

479–489, Ma y 2022. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Seluk ar:2010:ELE

[Sel10] Ra jesh Seluk ar. Estimabilit y of the linear effects in state space

mo dels with an unkno wn initial condition. Journal of Time Series

A nalysis, 31(3):167–168, Ma y 2010. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Sen:2007:JHT

[Sen07] Amit Sen. Join t h yp othesis tests for a unit ro ot when there is a

break in the inno v ation v ariance. Journal of Time Series A nalysis,

28(5):686–700, Septem b er 2007. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Seo:2024:FPC

[Seo24] W on-Ki Seo. F unctional principal comp onen t analysis for coin te-

grated functional time series. Journal of Time Series A nalysis,

45(2):320–330, Marc h 2024. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Smith:1993:VEQ

[SF93] B. Smith and C. Field. V ariance estimation for quadratic statis-

tics. Journal of Time Series A nalysis, 14(4):381–395, July 1993.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Shin:1998:UR T

[SF98] Dong W an Shin and W a yne F uller. Unit ro ot tests based on un-

conditional maxim um lik eliho o d estimation for the autoregressiv e

mo ving a v erage. Journal of Time Series A nalysis, 19(5):591–599,

Septem b er 1998. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Song:2005:PEE

[SF05] P eter X.-K. Song and Dingan F eng. On parameter estimation for

exp onen tial disp ersion ARMA mo dels. Journal of Time Series

A nalysis, 26(6):843–862, No v em b er 2005. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Sato:1996:SPM

[SK96] Seisho Sato and Naoto Kunitomo. Some prop erties of the max-

im um lik eliho o d estimator in the sim ultaneous switc hing autore-

gressiv e mo del. Journal of Time Series A nalysis, 17(3):287–307,

Ma y 1996. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Sibb ertsen:2009:TBP

[SK09] Philipp Sibb ertsen and Robinson Kruse. T esting for a break in

p ersistence under long-range dep endencies. Journal of Time Series

A nalysis, 30(3):263–285, Ma y 2009. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Sabzik ar:2023:TFT

[SK23] F arzad Sabzik ar and Piotr Kok oszk a. T emp ered functional time

series. Journal of Time Series A nalysis, 44(3):280–293, Ma y 2023.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sk old:2001:BCC

[Sk o01] Martin Sk old. A bias correction for cross-v alidation bandwidth se-

lection when a k ernel estimate is based on dep enden t data. Journal

of Time Series A nalysis, 22(4):493–503, July 2001. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Saikk onen:1996:TOD

[SL96a] P en tti Saikk onen and Ritv a Luukk onen. T esting the order of differ-

encing in time series regression. Journal of Time Series A nalysis,

17(5):481–496, Septem b er 1996. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Shin:1996:DRA

[SL96b] Dong W an Shin and Jong Hyup Lee. Distribution of residual au-

to correlations in nonstationary autoregressiv e pro cesses. Journal

of Time Series A nalysis, 17(1):105–109, Jan uary 1996. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Shin:1997:SMN

[SL97] Dong W an Shin and Y o on Dong Lee. A study on missp ecified

nonstationary autoregressiv e time series with a unit ro ot. Journal

of Time Series A nalysis, 18(5):475–484, Septem b er 1997. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Saikk onen:2000:T AP

[SL00] P en tti Saikk onen and Helm ut L ¨ utk ep ohl. T rend adjustmen t prior

to testing for the coin tegrating rank of a v ector autoregressiv e pro-

cess. Journal of Time Series A nalysis, 21(4):435–456, July 2000.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Shao:2004:CCA

[SL04a] Qin Shao and Rob ert Lund. Computation and c haracterization of

auto correlations and partial auto correlations in p erio dic ARMA

mo dels. Journal of Time Series A nalysis, 25(3):359–372, Ma y

2004. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Shin:2004:ERI

[SL04b] Dong W an Shin and Oeso ok Lee. M -estimation for regressions with

in tegrated regressors and ARMA errors. Journal of Time Series

A nalysis, 25(2):283–299, Marc h 2004. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

So:1997:MMA

[SLL97] Mik e K. P

. So, W. K. Li, and K. Lam. Multiv ariate mo delling of the

autoregressiv e random v ariance pro cess. Journal of Time Series

A nalysis, 18(4):429–446, July 1997. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Sun:2020:MVR

[SLL

+

20] Y an Sun, Guangh ua Lian, Zudi Lu, Jennifer Lo v eland, and Isaac

Blac kh urst. Mo deling the v ariance of return in terv als to w ard

v olatilit y prediction. Journal of Time Series A nalysis, 41(4):492–

519, July 2020. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Sollis:1999:URA

[SLN99] Rob ert Sollis, Stephen Leyb ourne, and P aul Newb old. Unit ro ots

and asymmetric smo oth transitions. Journal of Time Series A nal-

ysis, 20(6):671–677, No v em b er 1999. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Soltani:2006:MAR

[SM06] A. R. Soltani and M. Mohammadp our. Mo ving a v erage represen ta-

tions for m ultiv ariate stationary pro cesses. Journal of Time Series

A nalysis, 27(6):831–841, No v em b er 2006. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Sc hmidt:2013:ESA

[SM13a] Daniel F. Sc hmidt and Enes Mak alic. Estimation of stationary au-

toregressiv e mo dels with the Ba y esian LASSO. Journal of Time Se-

ries A nalysis, 34(5):517–531, Septem b er 2013. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sun:2013:SST

[SM13b] Jia jing Sun and Brendan P

. McCab e. Score statistics for testing

serial dep endence in coun t data. Journal of Time Series A nalysis,

34(3):315–329, Ma y 2013. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Smeek es:2015:BST

[Sme15] Stephan Smeek es. Bo otstrap sequen tial tests to determine the or-

der of in tegration of individual units in a time series panel. Journal

of Time Series A nalysis, 36(3):398–415, Ma y 2015. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Smith:2008:EST

[Smi08] Daniel R. Smith. Ev aluating sp ecification tests for Mark o v-

switc hing time-series mo dels. Journal of Time Series A nalysis,

29(4):629–652, July 2008. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Sak ai:1997:BP A

[SO97a] Hideaki Sak ai and Sh yuic hi Ohno. On bac kw ard p erio dic autore-

gressiv e pro cesses. Journal of Time Series A nalysis, 18(4):415–427,

July 1997. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Sho ji:1997:CSE

[SO97b] Isao Sho ji and T ohru Ozaki. Comparativ e study of estimation

metho ds for con tin uous time sto c hastic pro cesses. Journal of Time

Series A nalysis, 18(5):485–506, Septem b er 1997. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Silv a:2005:DEH

[SO05] Maria Eduarda Silv a and V era L ´ ucia Oliv eira. Difference equations

for the higher order momen ts and cum ulan ts of the INAR(p) mo del.

Journal of Time Series A nalysis, 26(1):17–36, Jan uary 2005. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Stoffer:2012:ESI

[SO12] Da vid S. Stoffer and Hernando Om bao. Editorial: Sp ecial issue on

time series analysis in the biological sciences. Journal of Time Se-

ries A nalysis, 33(5):701–703, Septem b er 2012. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sollis:2004:AAS

[Sol04] Rob ert Sollis. Asymmetric adjustmen t and smo oth transitions:

a com bination of some unit ro ot tests. Journal of Time Series

A nalysis, 25(3):409–417, Ma y 2004. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Souza:2007:T AB

[Sou07] Leonardo Ro c ha Souza. T emp oral aggregation and bandwidth se-

lection in estimating long memory

. Journal of Time Series A nal-

ysis, 28(5):701–722, Septem b er 2007. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Sanc hez:2001:PPO

[SP01] Ismael Sanc hez and Daniel P ena. Prop erties of predictors in

o v erdifferenced nearly nonstationary autoregression. Journal of

Time Series A nalysis, 22(1):45–66, Jan uary 2001. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Shimotsu:2002:PLP

[SP02] Katsumi Shimotsu and P eter C. B. Phillips. P o oled log p eri-

o dogram regression. Journal of Time Series A nalysis, 23(1):57–

93, Jan uary 2002. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Sergides:2008:BLP

[SP08] Marios Sergides and Efstathios P aparo ditis. Bo otstrapping the

lo cal p erio dogram of lo cally stationary pro cesses. Journal of Time

Series A nalysis, 29(2):264–299, Marc h 2008. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Solo:2012:TIB

[SP12] Victor Solo and Ahmed P asha. A test for indep endence b et w een

a p oin t pro cess and an analogue signal. Journal of Time Series

A nalysis, 33(5):824–840, Septem b er 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Sundarara jan:2018:SSA

[SP18] Raanju Raga v endar Sundarara jan and Mohsen P ourahmadi. Sta-

tionary subspace analysis of nonstationary pro cesses. Journal of

Time Series A nalysis, 39(3):338–355, Ma y 2018. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Spall:1993:CDN

[Spa93a] J. C. Spall. Correction to “The Distribution of Nonstationary Au-

toregressiv e Pro cesses Under General Noise Conditions”. Jour-

nal of Time Series A nalysis, 14(5):550, Septem b er 1993. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic). See

[Spa93b ].

Spall:1993:DNA

[Spa93b] James C. Spall. The distribution of nonstationary autoregressiv e

pro cesses under general noise conditions. Journal of Time Series

A nalysis, 14(3):317–330, Ma y 1993. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic). See correction [Spa93a ].

Sellers:2020:FUA

[SP A20] Kim b erly F. Sellers, Stephen J. P eng, and Ali Arab. A flexible uni-

v ariate autoregressiv e time-series mo del for disp ersed coun t data.

Journal of Time Series A nalysis, 41(3):436–453, Ma y 2020. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sp ezia:2010:BAM

[Sp e10] Luigi Sp ezia. Ba y esian analysis of m ultiv ariate Gaussian hidden

Mark o v mo dels with an unkno wn n um b er of regimes. Journal

of Time Series A nalysis, 31(1):1–11, Jan uary 2010. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Shi:2018:CDC

[SPH18] Sh uping Shi, P eter C. B. Phillips, and Stan Hurn. Change detection

and the causal impact of the yield curv e. Journal of Time Series

A nalysis, 39(6):966–987, No v em b er 2018. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Silv a:2019:BOD

[SPM19] Maria Eduarda Silv a, Isab el P ereira, and Brendan McCab e.

Ba y esian outlier detection in non-Gaussian autoregressiv e time se-

ries. Journal of Time Series A nalysis, 40(5):631–648, Septem b er

2019. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Sesa y:1988:YWT

[SR88] S. A. O. Sesa y and T. Subba Rao. Y ule–W alk er t yp e difference

equations for higher-order momen ts and cum ulan ts for bilinear

time series mo dels. Journal of Time Series A nalysis, 9(4):385–401,

July 1988. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Sesa y:1991:DEH

[SR91] S. A. O. Sesa y and T. Subba Rao. Difference equations for higher-

order momen ts and cum ulan ts for the bilinear time series mo del

Bl(p, 0, p, 1). Journal of Time Series A nalysis, 12(2):159–177,

Marc h 1991. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Sesa y:1992:FDE

[SR92] S. A. O. Sesa y and T. Subba Rao. F requency-domain estimation

of bilinear time series mo dels. Journal of Time Series A nalysis, 13

(6):521–545, No v em b er 1992. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Stramer:2007:BAN

[SR07] O. Stramer and G. O. Rob erts. On Ba y esian analysis of nonlinear

con tin uous-time autoregression mo dels. Journal of Time Series

A nalysis, 28(5):744–762, Septem b er 2007. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Sorb y e:2017:PCP

[SR17] Sigrunn Holb ek Sørb y e and H ˚ av ard Rue. P enalised complexit y pri-

ors for stationary autoregressiv e pro cesses. Journal of Time Series

A nalysis, 38(6):923–935, No v em b er 2017. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Shou-Ren:1983:DSS

[SRHZT83] W ang Shou-Ren, An Hong-Zhi, and H. T ong. On the distribution

of a simple stationary bilinear pro cess. Journal of Time Series

A nalysis, 4(3):209–216, Ma y 1983. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Sh um w a y:1982:A TS

[SS82] R. H. Sh um w a y and D. S. Stoffer. An approac h to time series

smo othing and forecasting using the EM algorithm. Journal of

Time Series A nalysis, 3(4):253–264, July 1982. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sak aguc hi:1989:CLM

[SS89] F uminori Sak aguc hi and Hideaki Sak ai. A comp osite linear mo del

generating a stationary sto c hastic pro cess with giv en third-order

auto correlation function. Journal of Time Series A nalysis, 10(2):

171–181, Marc h 1989. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Sak ai:1990:SCB

[SS90] Hideaki Sak ai and F uminori Sak aguc hi. Sim ultaneous confidence

bands for the sp ectral estimate of t w o-c hannel autoregressiv e pro-

cesses. Journal of Time Series A nalysis, 11(1):49–56, Jan uary

1990. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Shin:1995:EMA

[SS95] Dong W an Shin and Sahadeb Sark ar. Estimation of the m ultiv ari-

ate autoregressiv e mo ving a v erage ha ving parameter restrictions

and an application to rotational sampling. Journal of Time Se-

ries A nalysis, 16(4):431–444, July 1995. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Shin:1996:EMV

[SS96a] Dong W an Shin and Sahadeb Sark ar. Estimation of the m ulti-

v ariate autoregressiv e mo ving a v erage ha ving parameter restric-

tions and an application to rotational sampling. Journal of Time

Series A nalysis, 17(3):321, Ma y 1996. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Shin:1996:TUR

[SS96b] Dong W an Shin and Sahadeb Sark ar. T esting for a unit ro ot

in an AR(1) time series using irregularly observ ed data. Jour-

nal of Time Series A nalysis, 17(3):309–321, Ma y 1996. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sto yk o v:2019:LSB

[Sto19] Marian Z. Sto yk o v. Least squares bias in time series with mo derate

deviations from a unit ro ot. Journal of Time Series A nalysis, 40(1):

23–42, Jan uary 2019. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Stramer:1996:AMC

[Str96] O. Stramer. On the appro ximation of momen ts for con tin uous

time threshold ARMA pro cesses. Journal of Time Series A nalysis,

17(2):189–202, Marc h 1996. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Stula jter:2001:PTS

[Stu01] F ran tisek Stula jter. Predictions in time series using m ultiv ariate

regression mo dels. Journal of Time Series A nalysis, 22(3):365–373,

Ma y 2001. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Smith:1997:CBM

[STY97] Jerem y Smith, Nic k T a ylor, and Sanja y Y ada v. Comparing the bias

and missp ecification in ARFIMA mo dels. Journal of Time Series

A nalysis, 18(5):507–527, Septem b er 1997. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Sun:2014:SPE

[Sun14] Yiguo Sun. Semi-parametric estimation of linear coin tegrating

mo dels with nonlinear con temp oraneous endogeneit y . Journal of

Time Series A nalysis, 35(5):437–461, Septem b er 2014. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Stram:1986:MND

[SW86a] Daniel O. Stram and William W. S. W ei. A metho dological note

on the disaggregation of time series totals. Journal of Time Series

A nalysis, 7(4):293–302, July 1986. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Stram:1986:T AA

[SW86b] Daniel O. Stram and William W. S. W ei. T emp oral aggregation

in the ARIMA pro cess. Journal of Time Series A nalysis, 7(4):

279–292, July 1986. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Smetanina:2021:A TQ

[SW21] Ek aterina Smetanina and W ei Biao W u. Asymptotic theory for

QMLE for the real-time GAR

CH(1,1) mo del. Journal of Time

Series A nalysis, 42(5-6):752–776, Septem b er 2021. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Sw ensen:2003:BUR

[Sw e03] Anders Rygh Sw ensen. Bo otstrapping unit ro ot tests for in tegrated

pro cesses. Journal of Time Series A nalysis, 24(1):99–126, Jan uary

2003. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Sw ensen:2022:CNC

[Sw e22] Anders Rygh Sw ensen. On causal and non-causal coin tegrated

v ector autoregressiv e time series. Journal of Time Series A nalysis,

43(2):178–196, Marc h 2022. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Swift:1990:OIV

[Swi90] A. L. Swift. Orders and initial v alues of non-stationary m ultiv ariate

ARMA mo dels. Journal of Time Series A nalysis, 11(4):349–359,

July 1990. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Shao:2011:A CE

[SY11] Q. Shao and L. J. Y ang. Autoregressiv e co efficien t estimation in

nonparametric analysis. Journal of Time Series A nalysis, 32(6):

587–597, No v em b er 2011. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Sun:2020:V AF

[SY20] Hao Sun and Bo Y u. V olatilit y asymmetry in functional threshold

GAR CH mo del. Journal of Time Series A nalysis, 41(1):95–109,

Jan uary 2020. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Szabados:2022:RMS

[Sza22] T am´ as Szabados. Regular m ultidimensional stationary time series.

Journal of Time Series A nalysis, 43(2):263–284, Marc h 2022. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

See corrigendum [Sza23].

Szabados:2023:CAR

[Sza23] T am´ as Szabados. Corrigendum to the article “Regular m ultidi-

mensional stationary time series”. Journal of Time Series A naly-

sis, 44(3):331–332, Ma y 2023. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic). See [Sza22].

Tha v anesw aran:1988:ENL

[T A88] A. Tha v anesw aran and B. Abraham. Estimation for non-linear

time series mo dels using estimating equations. Journal of Time

Series A nalysis, 9(1):99–108, Jan uary 1988. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T ak abatak e:2024:CEB

[T ak24] T etsuy a T ak abatak e. Corrigendum: Error b ounds and asymptotic

expansions for T o eplitz pro duct functionals of un b ounded sp ec-

tra. Journal of Time Series A nalysis, 45(1):158–160, Jan uary 2024.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

See [LP04 ].

T amaki:2009:SOP

[T am09] Kenic hiro T amaki. Second-order prop erties of lo cally stationary

pro cesses. Journal of Time Series A nalysis, 30(1):145–166, Jan-

uary 2009. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

T esfa y e:2011:ARF

[T AM11] Y onas Geb ey eh u T esfa y e, P aul L. Anderson, and Mark M. Meer-

sc haert. Asymptotic results for F ourier-P

ARMA time series. Jour-

nal of Time Series A nalysis, 32(2):157–174, Marc h 2011. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T aniguc hi:1981:RRI

[T an81] Masanobu T aniguc hi. Robust regression and in terp olation for time

series. Journal of Time Series A nalysis, 2(1):53–62, Jan uary 1981.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T aniguc hi:1984:VEE

[T an84] Masanobu T aniguc hi. V alidit y of Edgew orth expansions for statis-

tics of time series. Journal of Time Series A nalysis, 5(1):37–51,

Jan uary 1984. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

T aniguc hi:1987:TO A

[T an87] Masanobu T aniguc hi. Third order asymptotic prop erties of BLUE

and LSE for a regression mo del with ARMA residual. Journal

of Time Series A nalysis, 8(1):111–114, Jan uary 1987. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T aufem bac k:2023:NPS

[T au23] Cleiton Guollo T aufem bac k. Non-parametric short- and long-run

Granger causalit y testing in the frequency domain. Journal of

Time Series A nalysis, 44(1):69–92, Jan uary 2023. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T a ylor:1998:TUR

[T a y98] A. M. Rob ert T a ylor. T esting for unit ro ots in mon thly time se-

ries. Journal of Time Series A nalysis, 19(3):349–368, Ma y 1998.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T a ylor:2003:LOT

[T a y03] A. M. Rob ert T a ylor. Lo cally optimal tests against unit ro ots in

seasonal time series pro cesses. Journal of Time Series A nalysis, 24

(5):591–612, Septem b er 2003. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T a ylor:2005:USS

[T a y05] A. M. Rob ert T a ylor. On the use of sub-sample unit ro ot tests to

detect c hanges in p ersistence. Journal of Time Series A nalysis, 26

(5):759–778, Septem b er 2005. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T a ylor:2013:E

[T a y13a] Rob ert T a ylor. Editorial. Journal of Time Series A nalysis, 34(2):

139–140, Marc h 2013. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

T a ylor:2013:EA

[T a y13b] Rob ert T a ylor. Editorial announcemen t. Journal of Time Series

A nalysis, 34(6):605, No v em b er 2013. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T a ylor:2018:EA

[T a y18a] Rob ert T a ylor. Editorial announcemen t. Journal of Time Series

A nalysis, 39(6):813, No v em b er 2018. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T a ylor:2018:EJ

[T a y18b] Rob ert T a ylor. Editorial, Jan uary 2018. Journal of Time Series

A nalysis, 39(1):3, Jan uary 2018. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

T a ylor:2018:ES

[T a y18c] Rob ert T a ylor. Editorial, Septem b er 2018. Journal of Time Series

A nalysis, 39(5):639, Septem b er 2018. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T a ylor:2019:EA

[T a y19] Rob ert T a ylor. Editorial announcemen t. Journal of Time Series

A nalysis, 40(4):385, July 2019. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T a ylor:2020:EAJ

[T a y20] Rob ert T a ylor. Editorial announcemen t: Journal of Time Series

A nalysis distinguished authors. Journal of Time Series A nalysis,

41(4):489–490, July 2020. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T a ylor:2021:EA

[T a y21a] Rob ert T a ylor. Editorial announcemen t. Journal of Time Series

A nalysis, 42(2):139, Marc h 2021. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

T a ylor:2021:EAJ

[T a y21b] Rob ert T a ylor. Editorial announcemen t: Journal of Time Series

A nalysis distinguished authors 2020. Journal of Time Series A nal-

ysis, 42(1):3, Jan uary 2021. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T a ylor:2022:EAJ

[T a y22a] Rob ert T a ylor. Editorial announcemen t: Journal of Time Se-

ries A nalysis Distinguished Authors 2021. Journal of Time Se-

ries A nalysis, 43(1):4, Jan uary 2022. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T a ylor:2022:EAP

[T a y22b] Rob ert T a ylor. Editorial announcemen t: Professor Mic hael

McAleer [obituary]. Journal of Time Series A nalysis, 43(1):3, Jan-

uary 2022. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

T a ylor:2023:EAa

[T a y23a] Rob ert T a ylor. Editorial announcemen t. Journal of Time Series

A nalysis, 44(4):335, July 2023. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T a ylor:2023:EAb

[T a y23b] Rob ert T a ylor. Editorial announcemen t. Journal of Time Series

A nalysis, 44(5-6):439, Septem b er 2023. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T a ylor:2023:EAJ

[T a y23c] Rob ert T a ylor. Editorial announcemen t: Journal of Time Se-

ries A nalysis Distinguished Authors 2022. Journal of Time Se-

ries A nalysis, 44(1):3, Jan uary 2023. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T a ylor:2024:CPS

[T a y24a] Rob ert T a ylor. Call for pap ers: Sp ecial issue on recen t dev elop-

men ts in time series metho ds for detecting bubbles and crashes.

Journal of Time Series A nalysis, 45(2):163, Marc h 2024. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T a ylor:2024:EAJ

[T a y24b] Rob ert T a ylor. Editorial announcemen t: Journal of Time Se-

ries A nalysis Distinguished Authors 2023. Journal of Time Se-

ries A nalysis, 45(1):3, Jan uary 2024. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Tsai:2005:QML

[TC05a] Henghsiu Tsai and K. S. Chan. Quasi-maxim um lik eliho o d estima-

tion for a class of con tin uous-time long-memory pro cesses. Journal

of Time Series A nalysis, 26(5):691–713, Septem b er 2005. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Tsai:2005:T AS

[TC05b] Henghsiu Tsai and K. S. Chan. T emp oral aggregation of stationary

and nonstationary discrete-time pro cesses. Journal of Time Series

A nalysis, 26(4):613–624, July 2005. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Tsai:2007:NNN

[TC07] Henghsiu Tsai and K. S. Chan. A note on non-negativ e ARMA

pro cesses. Journal of Time Series A nalysis, 28(3):350–360, Ma y

2007. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Thorn ton:2013:CT A

[TC13] Mic hael A. Thorn ton and Marcus J. Cham b ers. Con tin uous-time

autoregressiv e mo ving a v erage pro cesses in discrete time: repre-

sen tation and em b eddabilit y . Journal of Time Series A nalysis, 34

(5):552–561, Septem b er 2013. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T agle:2019:NGS

[TCCG19] F elip e T agle, Stefano Castruccio, P aola Crippa, and Marc G. Gen-

ton. A non-Gaussian spatio-temp oral mo del for daily wind sp eeds

based on a m ulti-v ariate sk ew-t distribution. Journal of Time Se-

ries A nalysis, 40(3):312–326, Ma y 2019. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Thomaidis:2011:DOS

[TD11] Nik os S. Thomaidis and George D. Dounias. On detecting the

optimal structure of a neural net w ork under strong statistical fea-

tures in errors. Journal of Time Series A nalysis, 32(3):204–222,

Ma y 2011. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

T erasvirta:1985:MMI

[T er85] Timo T er¨ asvirta. Mink and m uskrat in teraction: A structural anal-

ysis. Journal of Time Series A nalysis, 6(3):171–180, Ma y 1985.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T erdik:2005:BR

[T er05] Gy orgy T erdik. Bo ok reviews. Journal of Time Series A nalysis,

26(5):786, Septem b er 2005. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T ong:1982:NUT

[T on82] H. T ong. A note on using threshold autoregressiv e mo dels for m ulti-

step-ahead prediction of cyclical data. Journal of Time Series

A nalysis, 3(2):137–140, Marc h 1982. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Tjostheim:1982:EIM

[TP82] Dag Tjøstheim and Jostein P aulsen. Empirical iden tification of

m ultiple time series. Journal of Time Series A nalysis, 3(4):265–

282, July 1982. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Tjostheim:1985:LSE

[TP85] Dag Tjøstheim and Jostein P aulsen. Least squares estimates and

order determination pro cedures for autoregressiv e pro cesses with

a time dep enden t v ariance. Journal of Time Series A nalysis, 6(2):

117–133, Marc h 1985. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

T arami:2003:MV A

[TP03] B. T arami and M. P ourahmadi. Multi-v ariate t autoregressions:

inno v ations, prediction v ariances and exact lik eliho o d equations.

Journal of Time Series A nalysis, 24(6):739–754, No v em b er 2003.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T rim bur:2006:PHO

[T ri06] Thomas M. T rim bur. Prop erties of higher order sto c hastic cycles.

Journal of Time Series A nalysis, 27(1):1–17, Jan uary 2006. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T rian tafyllop oulos:2011:R TC

[T ri11] K. T rian tafyllop oulos. Real-time co v ariance estimation for the lo-

cal lev el mo del. Journal of Time Series A nalysis, 32(2):93–107,

Marc h 2011. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

T rian tafyllop oulos:2012:MVS

[T ri12] K. T rian tafyllop oulos. Multi-v ariate sto c hastic v olatilit y mo delling

using Wishart autoregressiv e pro cesses. Journal of Time Series

A nalysis, 33(1):48–60, Jan uary 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T rokic:2013:RFI

[T ro13] Mirza T roki ´ c. Regulated fractionally in tegrated pro cesses. Journal

of Time Series A nalysis, 34(5):591–601, Septem b er 2013. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T ruong:1994:STS

[TS94] Y oung K. T ruong and Charles J. Stone. Semiparametric time se-

ries regression. Journal of Time Series A nalysis, 15(4):405–428,

July 1994. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

T ang:2014:EEP

[TS14] L. T ang and Q. Shao. Efficien t estimation for p erio dic autoregres-

siv e co efficien ts via residuals. Journal of Time Series A nalysis, 35

(4):378–389, July 2014. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Tsa y:1988:NL T

[Tsa88] Ruey S. Tsa y . Non-linear time series analysis of blo wfly p opulation.

Journal of Time Series A nalysis, 9(3):247–263, Ma y 1988. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Tsa y:1989:IMT

[Tsa89] Ruey S. Tsa y . Iden tifying m ultiv ariate time series mo dels. Jour-

nal of Time Series A nalysis, 10(4):357–372, July 1989. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Tsa y:2007:UDB

[Tsa07] W en-Jen Tsa y . Using difference-based metho ds for inference in re-

gression with fractionally in tegrated pro cesses. Journal of Time Se-

ries A nalysis, 28(6):827–843, No v em b er 2007. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T renkler:2008:TCR

[TSL08] Carsten T renkler, P en tti Saikk onen, and Helm ut L ¨ utk ep ohl. T est-

ing for the coin tegrating rank of a V

AR pro cess with lev el shift

and trend break. Journal of Time Series A nalysis, 29(2):331–358,

Marc h 2008. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

T yssedal:1982:APT

[TT82] John S. T yssedal and Dag Tjøstheim. Autoregressiv e pro cesses

with a time dep enden t v ariance. Journal of Time Series A naly-

sis, 3(3):209–217, Ma y 1982. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T ev ero vsky:1997:TLR

[TT97a] V adim T ev ero vsky and Murad T aqqu. T esting for long-range de-

p endence in the presence of shifting means or a slo wly declining

trend, using a v ariance-t yp e estimator. Journal of Time Series

A nalysis, 18(3):279–304, Ma y 1997. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

T urkman:1997:EBT

[TT97b] K. F. T urkman and M. A. Amaral T urkman. Extremes of bilinear

time series mo dels. Journal of Time Series A nalysis, 18(3):305–

319, Ma y 1997. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Tse:1999:NDM

[TT99] Y. K. Tse and A. K. C. Tsui. A note on diagnosing m ultiv ari-

ate conditional heteroscedasticit y mo dels. Journal of Time Series

A nalysis, 20(6):679–691, No v em b er 1999. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T uan:1984:EP A

[T ua84a] Pham Dinh T uan. The estimation of parameters for autoregressiv e

mo ving a v erage mo dels. Journal of Time Series A nalysis, 5(1):

53–68, Jan uary 1984. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

T uan:1984:NSS

[T ua84b] Pham Dinh T uan. A note on some statistics useful in iden tifying

the order of autoregressiv e mo ving a v erage mo del. Journal of Time

Series A nalysis, 5(4):273–279, July 1984. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T uan:1986:FD A

[T ua86] Pham Dinh T uan. A frequency domain approac h to Lagrange

m ultiplier test for autoregressiv e mo ving a v erage mo dels. Jour-

nal of Time Series A nalysis, 7(1):73–78, Jan uary 1986. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T uan:1987:EML

[T ua87] Pham Dinh T uan. Exact maxim um lik eliho o d estimate and La-

grange m ultiplier test statistic for ARMA mo dels. Journal of Time

Series A nalysis, 8(1):61–78, Jan uary 1987. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T uan:1988:EAP

[T ua88] Pham Dinh T uan. Estimation of autoregressiv e parameters and

order selection for ARMA mo dels. Journal of Time Series A naly-

sis, 9(3):265–279, Ma y 1988. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T uan:1992:ADP

[T ua92] Dinh Pham T uan. Appro ximate distribution of parameter estima-

tors for first-order autoregressiv e mo dels. Journal of Time Series

A nalysis, 13(2):147–170, Marc h 1992. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T urkman:1998:BR

[T ur98] K. F. T urkman. Bo ok review. Journal of Time Series A nalysis,

19(1):125–126, Jan uary 1998. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T urkman:2011:BRI

[T ur11] Maria An tonia Amaral T urkman. Bo ok review: Intr o duction to

Time Series Mo deling. Journal of Time Series A nalysis, 32(3):

336, Ma y 2011. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

T urkman:2012:BR

[T ur12] K. F. T urkman. Bo ok review. Journal of Time Series A nalysis,

33(6):964, No v em b er 2012. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

T urkman:2018:BRS

[T ur18] Maria An t´ onia Amaral T urkman. Bo ok review: Statistic al Inter-

vals: A Guide for Pr actitioners and R ese ar chers, Second Edition,

b y William Q. Meek er, Gerald J. Hahn, and Louis A. Escobar. Wi-

ley Series in Probabilit y and Statistics, Published b y John Wiley

and Sons, 2017. T otal n um b er of pages: 35 + 592. ISBN: 978-0-

4716-8717-7. Journal of Time Series A nalysis, 39(4):634–635, July

2018. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

T ruong-V an:1983:GSA

[TV83] B. T ruong-V an. Generalized seasonal ARIMA pro cesses: Regular-

it y/singularit y criteria and linear prediction. Journal of Time Se-

ries A nalysis, 4(2):111–126, Marc h 1983. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

T ruong-v an:2002:ALS

[TvV02] B. T ruong-v an and P . V arac haud. Asymptotic la ws of successiv e

least squares estimates for seasonal ARIMA mo dels and applica-

tion. Journal of Time Series A nalysis, 23(6):707–731, No v em b er

2002. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

T unnicliffe-Wilson:1989:NLN

[TW89] G. T unnicliffe-Wilson. Non-linear and non-stationary time series

analysis. Journal of Time Series A nalysis, 10(4):385–386, July

1989. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

T eles:2002:UA T

[TW02] P aulo T eles and William W. S. W ei. The use of aggregate time

series in testing for Gaussianit y. Journal of Time Series A nalysis,

23(1):95–116, Jan uary 2002. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Tiku:2000:TSM

[TWVB00] M. L. Tiku, Wing-Keung W ong, Da vid C. V aughan, and Guorui

Bian. Time series mo dels in non-normal situations: symmet-

ric inno v ations. Journal of Time Series A nalysis, 21(5):571–596,

Septem b er 2000. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Tsc hernig:2000:NLS

[TY00] Rolf Tsc hernig and Lijian Y ang. Nonparametric lag selection for

time series. Journal of Time Series A nalysis, 21(4):457–487, July

2000. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

T ang:2010:A TR

[TY10] Qi T ang and Danni Y an. Autoregressiv e trending risk function and

exhaustion in random asset price mo v emen t. Journal of Time Se-

ries A nalysis, 31(6):465–470, No v em b er 2010. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Tse:2002:VR T

[TZ02] Y. K. Tse and X. B. Zhang. The v ariance ratio test with stable

P aretian errors. Journal of Time Series A nalysis, 23(1):117–126,

Jan uary 2002. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

T aqqu:2019:SNS

[TZ19] Murad S. T aqqu and Ting Zhang. A self-normalized semi-

parametric test to detect c hanges in the long memory parameter.

Journal of Time Series A nalysis, 40(4):411–424, July 2019. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

T an:2022:ALD

[TZ22] Songh ua T an and Qianqian Zh u. Asymmetric linear double au-

toregression. Journal of Time Series A nalysis, 43(3):371–388, Ma y

2022. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Ursu:2009:MDC

[UD09] Eugen Ursu and Pierre Duc hesne. On mo delling and diagnostic

c hec king of v ector p erio dic autoregressiv e time series mo dels. Jour-

nal of Time Series A nalysis, 30(1):70–96, Jan uary 2009. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Usami:1995:ECT

[UH95] Y oshihiro Usami and Mituaki Huzii. Estimation of co efficien ts of

time series regression with a nonstationary error pro cess. Journal

of Time Series A nalysis, 16(1):105–118, Jan uary 1995. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ula:1993:FMP

[Ula93] T a ylan A. Ula. F orecasting of m ultiv ariate p erio dic autoregressiv e

mo ving-a v erage pro cesses. Journal of Time Series A nalysis, 14

(6):645–657, No v em b er 1993. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Unnikrishnan:2004:BSM

[Unn04] N. K. Unnikrishnan. Ba y esian subset mo del selection for time se-

ries. Journal of Time Series A nalysis, 25(5):671–690, Septem b er

2004. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Ullah:1983:ELR

[USMS83] A. Ullah, V. K. Sriv asta v a, L. Magee, and A. Sriv asta v a. Estima-

tion of linear regression mo del with auto correlated disturbances.

Journal of Time Series A nalysis, 4(2):127–135, Marc h 1983. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Ursu:2012:P AM

[UT12] Eugen Ursu and Kamil F eridun T urkman. P erio dic autoregressiv e

mo del iden tification using genetic algorithms. Journal of Time Se-

ries A nalysis, 33(3):398–405, Ma y 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

V ermaak:2004:RJM

[V ADG04] J. V ermaak, C. Andrieu, A. Doucet, and S. J. Go dsill. Rev ersible

jump Mark o v c hain Mon te Carlo strategies for Ba y esian mo del se-

lection in autoregressiv e pro cesses. Journal of Time Series A nal-

ysis, 25(6):785–809, No v em b er 2004. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Viano:1995:LRD

[VDO95] M. C. Viano, Cl. Deniau, and G. Opp enheim. Long-range dep en-

dence and mixing for discrete time fractional pro cesses. Journal

of Time Series A nalysis, 16(3):323–338, Ma y 1995. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

V elilla:1994:GFT

[V el94] San tiago V elilla. A go o dness-of-fit test for autoregressiv e mo ving-

a v erage mo dels based on the standardized sample sp ectral distri-

bution of the residuals. Journal of Time Series A nalysis, 15(6):

637–647, No v em b er 1994. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

V elasco:1999:GSE

[V el99] Carlos V elasco. Gaussian semiparametric estimation of non-

stationary time series. Journal of Time Series A nalysis, 20(1):

No v em b er 2016. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

W ahlb erg:1989:EAM

[W ah89] Bo W ahlb erg. Estimation of autoregressiv e mo ving-a v erage mo dels

via high-order autoregressiv e appro ximations. Journal of Time Se-

ries A nalysis, 10(3):283–299, Ma y 1989. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

W all:1987:ITV

[W al87a] Ken t D. W all. Iden tification theory for v arying co efficien t regres-

sion mo dels. Journal of Time Series A nalysis, 8(3):359–371, Ma y

1987. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

W allis:1987:TSA

[W al87b] Kenneth F. W allis. Time series analysis of b ounded economic v ari-

ables. Journal of Time Series A nalysis, 8(1):115–123, Jan uary

1987. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

W alk er:1995:RPC

[W al95] A. M. W alk er. On results of P orat concerning asymptotic effi-

ciency of sample co v ariances of Gaussian ARMA pro cesses. Jour-

nal of Time Series A nalysis, 16(2):237–248, Marc h 1995. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W alk er:2000:SR C

[W al00] A. M. W alk er. Some results concerning the asymptotic distribution

of sample F ourier transforms and p erio dograms for a discrete-time

stationary pro cess with a con tin uous sp ectrum. Journal of Time

Series A nalysis, 21(1):95–109, Jan uary 2000. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W alk er:2003:NEL

[W al03] A. M. W alk er. A note on estimation b y least squares for harmonic

comp onen t mo dels. Journal of Time Series A nalysis, 24(5):613–

629, Septem b er 2003. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

W ang:1993:A TE

[W an93a] Xiaobao W ang. An AIC t yp e estimator for the n um b er of cosin u-

soids. Journal of Time Series A nalysis, 14(4):433–440, July 1993.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W ang:1993:NSF

[W an93b] Xiaobao W ang. Non-singularit y of Fisher information for autore-

gressiv e mo ving-a v erage pro cesses. Journal of Time Series A nal-

ysis, 14(5):547–548, Septem b er 1993. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

W ang:2005:PES

[W an05] Hai-Bin W ang. P arameter estimation and subset selection for sep-

arable lo w er triangular bilinear mo dels. Journal of Time Series

A nalysis, 26(5):743–757, Septem b er 2005. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

W ang:2008:NAM

[W an08] Hai-Bin W ang. Nonlinear ARMA mo dels with functional MA co ef-

ficien ts. Journal of Time Series A nalysis, 29(6):1032–1056, No v em-

b er 2008. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

W ang:2009:SIC

[W an09] Xiao W ang. Semiparametric inference on a class of Wiener pro-

cesses. Journal of Time Series A nalysis, 30(2):179–207, Marc h

2009. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

W ang:2016:UMI

[W an16] F angfang W ang. An un biased measure of in tegrated v olatilit y in

the frequency domain. Journal of Time Series A nalysis, 37(2):

147–164, Marc h 2016. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

W ang:2021:BRS

[W an21] W eining W ang. Bo ok review: Statistic al foundations of data sci-

enc e, b y Jianqing F an, Runze Li, Ch un-Hui Zhang, Hui Zou. Pub-

lished b y T a ylor and F rancis Group. T otal n um b er of pages: 729.

ISBN: 978-1-466-51084-5. Journal of Time Series A nalysis, 42(3):

372–373, Ma y 2021. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

W ang:2024:NKM

[W an24] T ao W ang. Nonlinear k ernel mo de-based regression for dep enden t

data. Journal of Time Series A nalysis, 45(2):189–213, Marc h 2024.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W atanab e:1985:NKF

[W at85] N. W atanab e. Note on the Kalman filter with estimated param-

eters. Journal of Time Series A nalysis, 6(4):269–278, July 1985.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W ang:2010:W CP

[W C10] Lihong W ang and Haiy an Cai. W a v elet c hange-p oin t estimation

for long memory non-parametric random design mo dels. Journal

of Time Series A nalysis, 31(2):86–97, Marc h 2010. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W u:2014:PDL

[W C14] Rongning W u and Y un w ei Cui. A parameter-driv en logit regression

mo del for binary time series. Journal of Time Series A nalysis, 35

(5):462–477, Septem b er 2014. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

W o o dw ard:1998:F GL

[W CG98] W a yne A. W o o dw ard, Q. C. Cheng, and H. L. Gra y . A k -factor

GARMA long-memory mo del. Journal of Time Series A nalysis,

19(4):485–504, July 1998. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

W ei:2012:SBN

[W CK12] Lai W ei, P eter F. Craigmile, and W a yne M. King. Sp ectral-based

non-cen tral F mixed effect mo dels, with application to otoacous-

tic emissions. Journal of Time Series A nalysis, 33(5):850–862,

Septem b er 2012. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

W u:2010:LAD

[WD10] Rongning W u and Ric hard A. Da vis. Least absolute deviation esti-

mation for general autoregressiv e mo ving a v erage time-series mo d-

els. Journal of Time Series A nalysis, 31(2):98–112, Marc h 2010.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W esterlund:2007:NIT

[WE07] Joakim W esterlund and Da vid L. Edgerton. New impro v ed tests

for coin tegration with structural breaks. Journal of Time Series

A nalysis, 28(2):188–224, Marc h 2007. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

W eiss:1984:AMA

[W ei84] Andrew A. W eiss. Arma mo dels with arc h errors. Journal of Time

Series A nalysis, 5(2):129–143, Marc h 1984. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W eiss:1985:SPC

[W ei85] Andrew A. W eiss. The stabilit y of the AR(1) pro cess with an

AR(1) co efficien t. Journal of Time Series A nalysis, 6(3):181–186,

Ma y 1985. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

W eis:1986:SHP

[W ei86] Andrew A. W eis. On the stabilit y of a heteroscedastic pro cess.

Journal of Time Series A nalysis, 7(4):303–310, July 1986. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W esterlund:2013:CCU

[W es13] Joakim W esterlund. A computationally con v enien t unit ro ot test

with co v ariates, conditional heterosk edasticit y and efficien t de-

trending. Journal of Time Series A nalysis, 34(4):477–495, July

2013. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

W esterlund:2019:CBM

[W es19a] Joakim W esterlund. Common breaks in means for cross-correlated

fixed-T panel data. Journal of Time Series A nalysis, 40(2):248–

255, Marc h 2019. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

W esterlund:2019:EIH

[W es19b] Joakim W esterlund. On estimation and inference in heterogeneous

panel regressions with in teractiv e effects. Journal of Time Series

A nalysis, 40(5):852–857, Septem b er 2019. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Wikle:2011:PNS

[WH11] Christopher K. Wikle and Scott H. Holan. P olynomial nonlin-

ear spatio-temp oral in tegro-difference equation mo dels. Journal

of Time Series A nalysis, 32(4):339–350, July 2011. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Wikle:2019:RAS

[WH19] Christopher K. Wikle and Scott H. Holan. Recen t adv ances in

spatio-temp oral metho dology

. Journal of Time Series A nalysis,

40(3):267–268, Ma y 2019. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Whittak er:1985:AEA

[Whi85] Jo e Whittak er. Additiv e elemen ts of ARMA mo dels. Journal of

Time Series A nalysis, 6(2):135–140, Marc h 1985. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Whittle:2002:ETF

[Whi02] P

. Whittle. The estimation and trac king of frequency

. Journal of

Time Series A nalysis, 23(5):627–628, Septem b er 2002. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Whittle:2005:BRE

[Whi05] P

. Whittle. Bo ok review: The Estimation and T r acking of F r e-

quency. Journal of Time Series A nalysis, 26(4):625–626, July 2005.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W u:2022:MEP

[WHY22] Y anfeng W u, Jianqiang Hu, and Xiangyu Y ang. Momen t estima-

tors for parameters of L ´ evy-driv en Ornstein–Uhlen b ec k pro cesses.

Journal of Time Series A nalysis, 43(4):610–639, July 2022. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Wied:2013:CTT

[Wie13] Dominik Wied. CUSUM-t yp e testing for c hanging parameters in

a spatial autoregressiv e mo del for sto c k returns. Journal of Time

Series A nalysis, 34(2):221–229, Marc h 2013. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Wilson:2016:BR T

[Wil16] Gran ville T unnicliffe Wilson. Bo ok review: Time Series A nalysis:

F or e c asting and Contr ol, 5th Edition, b y George E. P

. Bo x, Gwilym

M. Jenkins, Gregory C. Reinsel and Greta M. Ljung, 2015. Pub-

lished b y John Wiley and Sons Inc., Hob ok en, New Jersey

, pp. 712.

ISBN: 978-1-118-67502-1. Journal of Time Series A nalysis, 37(5):

709–711, Septem b er 2016. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Wilson:2017:SEM

[Wil17] Gran ville T unnicliffe Wilson. Sp ectral estimation of the m ulti-

v ariate impulse resp onse. Journal of Time Series A nalysis, 38(2):

381–391, Marc h 2017. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Wilson:2018:TSR

[Wil18] Gran ville T unnicliffe Wilson. T ata Subba Rao, 1942–2018. Jour-

nal of Time Series A nalysis, 39(5):640, Septem b er 2018. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W ang:2011:LSD

[WJM11] Cheng W ang, Baisuo Jin, and Baiqi Miao. On limiting sp ectral

distribution of large sample co v ariance matrices b y V ARMA(p, q ).

Journal of Time Series A nalysis, 32(5):539–546, Septem b er 2011.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W ong:1998:NCA

[WL98] C. S. W ong and W. K. Li. A note on the corrected Ak aik e informa-

tion criterion for threshold autoregressiv e mo dels. Journal of Time

Series A nalysis, 19(1):113–124, Jan uary 1998. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W ong:2005:MPT

[WL05] Heung W ong and Shiqing Ling. Mixed p ortman teau tests for time-

series mo dels. Journal of Time Series A nalysis, 26(4):569–579,

July 2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

W ang:2011:AF A

[WL11] Chao W ang and W ai Keung Li. On the autop ersistence functions

and the autop ersistence graphs of binary autoregressiv e time series.

Journal of Time Series A nalysis, 32(6):639–646, No v em b er 2011.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W ang:2012:SSM

[WLC12] Jiabin W ang, Hua Liang, and Rong Chen. A state space mo del ap-

proac h for HIV infection dynamics. Journal of Time Series A nal-

ysis, 33(5):841–849, Septem b er 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

W esterlund:2022:F AA

[WNS22] Joakim W esterlund, Milda Norkute, and Ovidijus Stausk as. The

factor analytical approac h in trending near unit ro ot panels. Jour-

nal of Time Series A nalysis, 43(3):501–508, Ma y 2022. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

W ong:1997:FDT

[W on97] W o on W ong. F requency domain tests of m ultiv ariate Gaussian-

it y and linearit y . Journal of Time Series A nalysis, 18(2):181–194,

Marc h 1997. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

W eiss:2014:BAP

[WP14] Christian H. W eiß and Philip K. P ollett. Binomial autoregressiv e

pro cesses with densit y-dep enden t thinning. Journal of Time Series

A nalysis, 35(2):115–132, Marc h 2014. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

W ang:2021:CAS

[WP21] Jiang W ang and Dimitris N. P olitis. Consisten t autoregressiv e

sp ectral estimates: Nonlinear time series and large auto co v ari-

ance matrices. Journal of Time Series A nalysis, 42(5-6):580–596,

Septem b er 2021. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Wilson:2008:SPC

[WR08] Gran ville T unnicliffe Wilson and Marco Reale. The sampling prop-

erties of conditional indep endence graphs for I(1) structural V AR

mo dels. Journal of Time Series A nalysis, 29(5):802–810, Septem-

b er 2008. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

W righ t:1995:SOM

[W ri95] J. H. W righ t. Sto c hastic orders of magnitude asso ciated with t w o-

stage estimators of fractional ARIMA systems. Journal of Time

Xia:2010:BNT

[XPZL10] Qiang Xia, Jiazh u P an, Zhiqiang Zhang, and Jinshan Liu. A

Ba y esian nonlinearit y test for threshold mo ving a v erage mo dels.

Journal of Time Series A nalysis, 31(5):329–336, Septem b er 2010.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Xie:2018:SRL

[XX18] F ang Xie and Zhijie Xiao. Square-ro ot LASSO for high-dimensional

sparse linear systems with w eakly dep enden t errors. Journal of

Time Series A nalysis, 39(2):212–238, Marc h 2018. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Xinjian:1989:SMN

[XY89] Gu Xinjian and Huang Yiyun. A sim ulation metho d for non-normal

random pro cesses. Journal of Time Series A nalysis, 10(4):373–374,

July 1989. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Xu:2022:NGG

[XZ22] Y ue Xu and F uk ang Zh u. A new GJR–GAR

CH mo del for Z -v alued

time series. Journal of Time Series A nalysis, 43(3):490–500, Ma y

2022. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Xia:2020:PTS

[XZL20] Qiang Xia, Zhiqiang Zhang, and W ai Keung Li. A p ortman teau

test for smo oth transition autoregressiv e mo dels. Journal of Time

Series A nalysis, 41(5):722–730, Septem b er 2020. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Y ab e:2012:LDS

[Y ab12] Ry ota Y ab e. Limiting distribution of the score statistic under mo d-

erate deviation from a unit ro ot in MA(1). Journal of Time Series

A nalysis, 33(4):533–541, July 2012. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Y a jima:1985:APS

[Y a j85] Y oshihiro Y a jima. Asymptotic prop erties of the sample auto cor-

relations and partial auto correlations of a m ultiplicativ e ARIMA

pro cess. Journal of Time Series A nalysis, 6(3):187–201, Ma y 1985.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Y a jima:1989:CL T

[Y a j89] Y oshihiro Y a jima. A cen tral limit theorem of F ourier transforms of

strongly dep enden t stationary pro cesses. Journal of Time Series

A nalysis, 10(4):375–383, July 1989. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Y ak o witz:1987:NNM

[Y ak87] S. Y ak o witz. Nearest-neigh b our metho ds for time series analysis.

Journal of Time Series A nalysis, 8(2):235–247, Marc h 1987. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Y amaguc hi:2011:ECP

[Y am11] Keik o Y amaguc hi. Estimating a c hange p oin t in the long mem-

ory parameter. Journal of Time Series A nalysis, 32(3):304–314,

Ma y 2011. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Y ao:2020:BRL

[Y ao20] Jianfeng Y ao. Bo ok review: L ar ge Covarianc e and A uto c ovarianc e

Matric es, By Arup Bose and Monik a Bhattac harjee. Published b y

T a ylor and F rancis Group, LLC, Bo ca Raton, London, New Y ork,

2019. ISBN: 978-1-138-30386-7 (hardbac k). Journal of Time Series

A nalysis, 41(1):173–174, Jan uary 2020. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Y au:2012:ELL

[Y au12] Ch un Yip Y au. Empirical lik eliho o d in long-memory time series

mo dels. Journal of Time Series A nalysis, 33(2):269–275, Marc h

2012. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Y ao:2006:GML

[YB06] Qiw ei Y ao and P eter J. Bro c kw ell. Gaussian maxim um lik eliho o d

estimation for ARMA mo dels. I. Time series. Journal of Time Se-

ries A nalysis, 27(6):857–875, No v em b er 2006. CODEN JTSADL.

ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Y au:2012:LID

[YD12] Ch un Yip Y au and Ric hard A. Da vis. Lik eliho o d inference for dis-

criminating b et w een long-memory and c hange-p oin t mo dels. Jour-

nal of Time Series A nalysis, 33(4):649–664, July 2012. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Y u:2014:NPE

[YFL

+

14] Chao Y u, Y ue F ang, Zeng Li, Bo Zhang, and Xujie Zhao. Non-

parametric estimation of high-frequency sp ot v olatilit y for Bro wn-

ian semimartingale with jumps. Journal of Time Series A nalysis,

35(6):572–591, No v em b er 2014. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Y ang:1999:NAM

[YHN99] Lijian Y ang, W olfgang H¨ ardle, and Jens Nielsen. Nonparamet-

ric autoregression with m ultiplicativ e v olatilit y and additiv e mean.

Journal of Time Series A nalysis, 20(5):579–604, Septem b er 1999.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Y amamoto:2006:TLR

[YK06] T aku Y amamoto and Eiji Kurozumi. T ests for long-run Granger

non-causalit y in coin tegrated systems. Journal of Time Series

A nalysis, 27(5):703–723, Septem b er 2006. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Y u:1991:MSS

[YL91] Gw o-Hsing Y u and Y o w-Chang Lin. A metho dology for selecting

subset autoregressiv e time series mo dels. Journal of Time Series

A nalysis, 12(4):363–373, July 1991. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Y ang:2020:SWL

[YL20] Y axing Y ang and Dong Li. Self-w eigh ted lad-based inference for

hea vy-tailed con tin uous threshold autoregressiv e mo dels. Journal

of Time Series A nalysis, 41(1):163–172, Jan uary 2020. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Y ang:2022:EER

[YL22] Xuanling Y ang and Dong Li. Estimation of the empirical risk-

return relation: a generalized-risk-in-mean mo del. Journal of

Time Series A nalysis, 43(6):938–963, No v em b er 2022. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Y u:2012:NMS

[YLC12] Sh u-Hui Y u, Chien-Chih Lin, and Hung-W en Cheng. A note on

mean squared prediction error under the unit ro ot mo del with de-

terministic trend. Journal of Time Series A nalysis, 33(2):276–286,

Marc h 2012. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Y ang:2021:TMT

[YLC21] Lixiong Y ang, Chingn un Lee, and I-P o Chen. Threshold mo del

with a time-v arying threshold based on F ourier appro ximation.

Journal of Time Series A nalysis, 42(4):406–430, July 2021. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Y oung:2006:EOB

[YP06] K. D. S. Y oung and L. I. P ettit. The effect of observ ations on

Ba y esian c hoice of an autoregressiv e mo del. Journal of Time Series

A nalysis, 27(1):41–50, Jan uary 2006. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Y uan:1992:CTU

[YR92] J. Y uan and T. Subba Rao. Classification of textures using second-

order sp ectra. Journal of Time Series A nalysis, 13(6):547–562,

No v em b er 1992. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Y ap:1995:RET

[YR95] So ok Fw e Y ap and Gregory C. Reinsel. Results on estimation and

testing for a unit ro ot in the nonstationary autoregressiv e mo ving-

a v erage mo del. Journal of Time Series A nalysis, 16(3):339–353,

Ma y 1995. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Y uan:2022:NVM

[YSX

+

22] Huiling Y uan, Y ulei Sun, Lu Xu, Y ong Zhou, and Xiangyu Cui. A

new v olatilit y mo del: GQAR

CH–It^ o mo del. Journal of Time Se-

ries A nalysis, 43(3):345–370, Ma y 2022. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Y u:2007:HMP

[Y u07] Hao Y u. High momen t partial sum pro cesses of residuals in ARMA

mo dels and their applications. Journal of Time Series A nalysis,

28(1):72–91, Jan uary 2007. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Y uan:2000:TGL

[Y ua00a] J. Y uan. T esting Gaussianit y and linearit y for random fields in the

frequency domain. Journal of Time Series A nalysis, 21(6):723–

737, No v em b er 2000. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Y uan:2000:TLS

[Y ua00b] J. Y uan. T esting linearit y for stationary time series using the sam-

ple in terquartile range. Journal of Time Series A nalysis, 21(6):

713–722, No v em b er 2000. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Zaffaroni:2007:CA G

[Zaf07] P aolo Zaffaroni. Con temp oraneous aggregation of GAR

CH pro-

cesses. Journal of Time Series A nalysis, 28(4):521–544, July 2007.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zaffaroni:2008:LSV

[Zaf08] P aolo Zaffaroni. Large-scale v olatilit y mo dels: theoretical prop-

erties of professionals’ practice. Journal of Time Series A nalysis,

29(3):581–599, Ma y 2008. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Zarep our:2002:NMA

[ZB02] M. Zarep our and D. Banjevic. A note on maxim um autoregressiv e

pro cesses of order one. Journal of Time Series A nalysis, 23(5):619–

626, Septem b er 2002. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Zhou:2005:MLE

[ZB05] J. Zhou and I. V. Basa w a. Maxim um lik eliho o d estimation for a

first-order bifurcating autoregressiv e pro cess with exp onen tial er-

rors. Journal of Time Series A nalysis, 26(6):825–842, No v em b er

2005. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (elec-

tronic).

Zheng:2006:IPT

[ZBD06] Haitao Zheng, Ish w ar V. Basa w a, and Somnath Datta. Inference

for p th-order random co efficien t in teger-v alued autoregressiv e pro-

cesses. Journal of Time Series A nalysis, 27(3):411–440, Ma y 2006.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zhang:2012:MLE

[ZC12] Rong-Mao Zhang and Ngai Hang Chan. Maxim um lik eliho o d es-

timation for nearly non-stationary stable autoregressiv e pro cesses.

Journal of Time Series A nalysis, 33(4):542–553, July 2012. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zadrozn y:2019:W CF

[ZC19a] P eter A. Zadrozn y and Baoline Chen. W eigh ted-co v ariance factor

decomp osition of V arma mo dels applied to forecasting quarterly

U.S. real GDP at mon thly in terv als. Journal of Time Series A nal-

ysis, 40(6):968–986, No v em b er 2019. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Zhang:2019:ESC

[ZC19b] Bohai Zhang and No el Cressie. Estimating spatial c hanges o v er

time of Arctic sea ice using hidden 2 × 2 tables. Journal of Time Se-

ries A nalysis, 40(3):288–311, Ma y 2019. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Zhao-Guo:1985:AEL

[ZG85] Chen Zhao-Guo. The asymptotic efficiency of a linear pro cedure

of estimation for ARMA mo dels. Journal of Time Series A nalysis,

6(1):53–62, Jan uary 1985. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Zhao-Guo:1988:A CP

[ZG88] Chen Zhao-Guo. An alternativ e consisten t pro cedure for detecting

hidden frequencies. Journal of Time Series A nalysis, 9(3):301–317,

Ma y 1988. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Zhao-Guo:1980:DPO

[ZGH80] Chen Zhao-Guo and E. J. Hannan. The distribution of p eri-

o dogram ordinates. Journal of Time Series A nalysis, 1(1):73–82,

Jan uary 1980. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Zhang:1992:RAB

[Zha92] H.-C. Zhang. Reduction of the asymptotic bias of autoregressiv e

and sp ectral estimators b y tap ering. Journal of Time Series A nal-

ysis, 13(5):451–469, Septem b er 1992. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Zhang:2004:ALI

[Zha04] Xibin Zhang. Assessmen t of lo cal influence in GAR

CH pro cesses.

Journal of Time Series A nalysis, 25(2):301–313, Marc h 2004. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zhang:2013:BRS

[Zha13] T usheng Zhang. Bo ok review: Statistic al Metho ds for Sto chas-

tic Differ ential Equations. Edited By

, Mathieu Kessler, Alexan-

der Lindner and Mic hael Sørensen. Publishers CR

C Press, T a ylor

and F rancis Group. London, ISBN 978-1-4398-4940-8. 483 P ages.

Journal of Time Series A nalysis, 34(3):422, Ma y 2013. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zhang:2024:AAM

[Zha24] Hong-F an Zhang. Additiv e autoregressiv e mo dels for matrix v al-

ued time series. Journal of Time Series A nalysis, 45(3):398–420,

Ma y 2024. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Zamani:2022:SF A

[ZHHH22] A tefeh Zamani, Hossein Hagh bin, Mary am Hashemi, and Rob J.

Hyndman. Seasonal functional autoregressiv e mo dels. Journal of

Time Series A nalysis, 43(2):197–218, Marc h 2022. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zhou:1992:AEP

[Zho92] Guofu Zhou. Algorithms for estimation of p ossibly nonstationary

v ector time series. Journal of Time Series A nalysis, 13(2):171–188,

Marc h 1992. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Zhou:2012:MND

[Zho12] Zhou Zhou. Measuring nonlinear dep endence in time-series, a dis-

tance correlation approac h. Journal of Time Series A nalysis, 33(3):

438–457, Ma y 2012. CODEN JTSADL. ISSN 0143-9782 (prin t),

1467-9892 (electronic).

Zhou:2013:INS

[Zho13] Zhou Zhou. Inference for non-stationary time-series autoregres-

sion. Journal of Time Series A nalysis, 34(4):508–516, July 2013.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zhang:2022:NPT

[ZSW22] Erh ua Zhang, Xiao jun Song, and Jilin W u. A non-parametric test

for m ulti-v ariate trend functions. Journal of Time Series A nalysis,

43(6):856–871, No v em b er 2022. CODEN JTSADL. ISSN 0143-

9782 (prin t), 1467-9892 (electronic).

Zhang:1994:D AS

[ZT94] Guo qiang Zhang and Masanobu T aniguc hi. Discriminan t analysis

for stationary v ector time series. Journal of Time Series A nalysis,

15(1):117–126, Jan uary 1994. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Zhang:1997:PMN

[ZT97] Xic h uan Zhang and R. Deane T errell. Pro jection mo dulus: a new

direction for selecting subset autoregressiv e mo dels. Journal of

Time Series A nalysis, 18(2):195–212, Marc h 1997. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zh u:2006:ISR

[ZT06] Zhengyuan Zh u and Murad S. T aqqu. Impact of the sampling rate

on the estimation of the parameters of fractional Bro wnian mo-

tion. Journal of Time Series A nalysis, 27(3):367–380, Ma y 2006.

CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zhang:2018:TCT

[ZT18] Shibin Zhang and Xin M. T u. T ests for comparing time-in v arian t

and time-v arying sp ectra based on the P earson statistic. Journal

of Time Series A nalysis, 39(5):709–730, Septem b er 2018. CODEN

JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zhang:1994:NWE

[ZW94] Hu-Ming Zhang and Ping W ang. A new w a y to estimate orders

in time series. Journal of Time Series A nalysis, 15(5):545–559,

Septem b er 1994. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-

9892 (electronic).

Zh u:2008:EPM

[ZW08] F uk ang Zh u and Deh ui W ang. Estimation of parameters in the

NLAR(p) mo del. Journal of Time Series A nalysis, 29(4):619–628,

July 2008. CODEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892

(electronic).

Zheng:2012:WSE

[ZW12] Lingyu Zheng and William W. S. W ei. W eigh ted scatter estima-

tion metho d of the GO-GAR

CH mo dels. Journal of Time Series

A nalysis, 33(1):81–95, Jan uary 2012. CODEN JTSADL. ISSN

0143-9782 (prin t), 1467-9892 (electronic).

Zhang:2011:ELI

[ZWZ11] Haixiang Zhang, Deh ui W ang, and F uk ang Zh u. Empirical lik eli-

ho o d inference for random co efficien t INAR(p) pro cess. Journal

of Time Series A nalysis, 32(3):195–203, Ma y 2011. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zheng:2022:GAM

[ZX C22] Tingguo Zheng, Han Xiao, and Rong Chen. Generalized autore-

gressiv e mo ving a v erage mo dels with GAR

CH errors. Journal of

Time Series A nalysis, 43(1):125–146, Jan uary 2022. CODEN JT-

SADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).

Zhao:2014:NPE

[ZZL14] Zhibiao Zhao, Yiyun Zhang, and Runze Li. Non-parametric esti-

mation under strong dep endence. Journal of Time Series A naly-

sis, 35(1):4–15, Jan uary 2014. CODEN JTSADL. ISSN 0143-9782

(prin t), 1467-9892 (electronic).

Zh u:2020:BIG

[ZZL20] Qianqian Zh u, Ruo c hen Zeng, and Guo dong Li. Bo otstrap infer-

ence for Garc h mo dels b y the least absolute deviation estimation.

Journal of Time Series A nalysis, 41(1):21–40, Jan uary 2020. CO-

DEN JTSADL. ISSN 0143-9782 (prin t), 1467-9892 (electronic).