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This course has two main objectives

1.

The first one is to review basic statistical and econometric theory atvamee level, espe-
cially (but not exclusively) in view of developing tests and confidenceisetsonometrics.

. The second objective consists in studying a number of special topitemst for advanced

work and research. Methods allowing one to obtain finite-sample infengrooedures as
well more reliable large-sample methods will be emphasized. Among the topidslemus
the following ones will get special attenbtion:

(a) statistical inference methods based on simulation (Monte Carlo teststrappiisg);
(b) finite-sample nonparametric methods;
(c) projection techniques for the construction of tests and confidetge se

(d) identification, testability, exogeneity and weak instrument problems intstalenod-
elling (Highlight theme for 2016-2017);

(e) causality analysis in econometrics (Highlight theme for 2016-2017).

A more detailed lists of topics is available at the end of this syllabus.

A list of papers related to the Highlight themes will be supplied later.

The course should be especially useful to students who wish to pregsaecttimprehensive Ph.D.
examination in Econometrics and eventually write a dissertation where Ecomsypatys an im-
portant role.



Ce cours comporte deux objectifs principaux. Le premier consiste a étatiains éléments
de théorie statistique qui sont importants pour le développement de testgoetsrée confiance
en économeétrie. Le second sera d’étudier et appliquer dans diff@mmtesxtes diverses méthodes
gui permettent d’'obtenir des procédures d’inférence valides daréchemtillons finis ou encore
des procédures asymptotiques plus fiables. Parmi les sujets qui mretagwecattention particuliére,
on notera: les technigues de test fondées sur le recours a des simufsissie Monte Carlo,
bootstrap), 'emploi de technigues de projection pour la construction tesig®gions de confiance,
les problémes d’instruments faibles en économeétrie structurelle, ainsivpreal techniques non-
paramétriques exactes.

Documents and other material relevant to the course will be available fronromegpage:

http://www. jeanmariedufour.com
http://www. jeanmariedufour.org

Lecture hours: Monday, 18:05 - 20:55.

Beginning: Monday, September 11, 2017. End: Thursday, DecemBér7.

Exams end on Thursday, December 21, 2017.

- Room: Leacock 424.

Office hours: by appointment.

e-mail: jean-marie.dufour@mcgill.ca

The evaluation will be based on three elements (percentage refer to theeyematiis grade):

1. a mid-term exam: 20% of the grade;
2. problem sets: 20% of the grade;

3. short paper and presentation where a recent publised papereoof tme Highlight topic:
20% of the grade;

4. afinal exam: 40% of the grade.



L’évaluation sera basée sur deux éléments:

1. un examen intra-semestriel: 20% de la note;
2. exercices: 20% de la note;

3. court texte et présentation sur un article reliés a un des thémes spékasixpour 2016-
2017: 20% de la note;

4. examen final: 40% de la note.

In accord with McGill University’s Charter of Students’ Rights, studentshis course have the
right to submit in English or in French any written work that is to be graded.

Official statements:

McGill University values academic integrity. Therefore all students muderstand the meaning
and consequences of cheating, plagiarism and other academic sfigmber the Code of Student
Conduct and Disciplinary Procedures (see www.mcgill.ca/students/segtidior more informa-
tion).

According to Senate regulations, instructors are not permitted to make Ispgaiagements for
final exams. Please consult the calendar, section 4.7.2.1, Generatsityivnformation and Regu-
lations, at www.mcgill.ca .

L'université McGill attache une haute importance a I'honnéteté académibjuireombe par con-
séquent a tous les étudiants de comprendre ce que I'on entend paidriptagiat et autres infrac-
tions académiques, ainsi que les conséquences que peuvent avedadigons, selon le Code de
conduite de I'étudiant et des procédures disciplinaires (pour de plusangnseignements, veuillez
consulter le site www.mcgill.ca/students/srr/honest/ ).



Recommended texts / Manuels recommandés /

(GM) Gouriéroux, C. et A. Monfort (1989), Statistique et modéles éowngtriques, Volumes 1
et 2. Economica, Paris.

(GM) Gouriéroux, C. et A. Monfort (1995), Statistics and Econometradils, Volumes 1 and
2. Cambridge University Press, Cambridge, U.K.. English translation gfqure book.

(V) Ullah, A. (2004), Finite Sample Econometrics, Advanced texts in EcotrimeeCambridge
University Press, Cambridge, U.K.

Other books used / Autres livres utilisé

(Am) Amemiya, T. (1985), Advanced Econometrics, Harvard Universigs®, Cambridge,
Massachusetts.

(An) Anderson, T. W. (1984), An Introduction to Multivariate Statisticaladysis, Second Edi-
tion, Wiley, New York.

(DM) Davidson, R. et J. G. MacKinnon (1993), Estimation and InfeeeimcEconometrics,
Oxford University Press, Oxford.

(GA) Gallant, A. R. (1987), Nonlinear Statistical Models, Wiley, New York.

(GW) Gallant, A. R. et H. White (1988), A Unified Theory of Estimation anéetance for
Nonlinear Statistical Models, Basil Blackwell, New York.

(LE) Lehmann, E. L. (1983), Theory of Point Estimation, Wiley, New York

(LT) Lehmann, E. L. (1986), Testing Statistical Hypotheses, SecoitEdwiley, New York.

(R) Rao, C. R. (1973), Linear Statistical Inference and its ApplicatiBespnd Edition, Wiley,
New York.

(W) White, H. (1984), Asymptotic Theory for Econometricians, AcademiesBy Orlando,
Florida.



Homework schedule

Week | Day Monday (18:05-20:55) Exercise set to hand in

1 Monday | 11 September 2017

2 Monday | 18 September 2017 Exercises 1: Models

3 Monday | 25 September 2017 Exercises 2: Decision Theory. Exercises 3: Information

4 Monday | 2 October 2017 Exercises 4: Estimation theory

5 Monday | 9 October 2017 Exercises 5: Unbiased estimation

6 Monday | 16 October 2017 Exercises 6: General issues in testing theory

7 Monday | 23 October 2017 Exercises 7: Unbiased and invariant tests Mid-term exam
8 Monday | 30 October 2017 Exercises 8: Confidence sets

9 Monday | 6 November 2017 Exercises 9-10: Maximum likelihood method (estimation and tests)

10 Monday | 13 November 2017 Exercises 11 M -estimators

11 Monday | 20 November 2017 Exercises 12: Methods of moments

12 Monday | 27 November 2017 Exercises 13: Equality constraints

13 Monday | 4 December 2017 Exercises 14: Prediction and residuals

14 Thursday | 8 December 2017 Exercises 15: General asymptotic tests

14 Friday 9 December 2017 Final exam




Topics
The course of this year will focus on the following topics

1. General statistical and econometric theory

(a) Statistical models
(b) Statistical problems

2. Testing and confidence set theory
3. ldentification and testability

4. Approaches to inference

(a) Finite-sample inference
(b) Asymptotic inference

5. Quantiles, Lorenz curves and inequality

(a) Distribution function functions and quantiles
(b) Lorenz curves
(c) Inequality measures

6. Special topics in inference

(a) Simulation-based methods
i. Monte Carlo tests
il. Boostrapping
(b) Methods for dealing with nuisance parameters

i. Bounds methods
ii. Two-stage confidence procedures

(c) C(a) tests
7. Causality

(a) General theories of causality

(b) Causality in statistical models

(c) Causality in static statistical models
(d) Direct, indirect and total effects



(e) Treatment effects and policy analysis
(f) Causality in time series

i. Wiener-Granger causality
ii. Multiple horizon causality

(g) Causality in macroeconomics



Detailed topics
A. General econometric theory

1. Philosophy of science and statistics

1. Objectives of scientific knowledge

2. Criteria for evaluating theories and models

2. Inference techniques

1. Statistical models

(a) Notion of statistical model
(b) Important econometric models

2. Statistical problems

(a) Statistical problems as decision problems
(b) Review of important statistical problems

i. Estimation

ii. Tests

iii. Confidence regions

iv. Multiple tests and simultaneous inference
v. Prediction

vi. Model selection

3. Information and identification

(a) Sufficient and ancillary statistics
(b) Information
(c) Identification

4. Estimation

(a) Criteria for evaluating estimators



5.

10.

(b) Unbiased estimation
(c) Some general estimation methods
i. Maximum likelihood
ii. M-estimators
iii. Instrumental variables
iv. Methods of moments
V. Minimum distance

Testing

(a) Basic concepts: level, size, power, conservative test, liberal test
(b) Optimal tests and Neyman-Pearson theorem
(c) Important classes of tests
i. Similar tests
ii. Unbiased tests
iii. Invariant tests
(d) Some general methods for building tests
i. Likelihood ratio
ii. Wald tests
iii. Score-based procedures [Rao, Lagrange multiplier, Neyn@s]
iv. Union-intersection methods

. Confidence regions

(a) Basic concepts
(b) Pivotal functions
(c) Duality between tests and confidence regions

. Multiple tests and simultaneous inference

. Prediction and residuals

Model selection

Bayesian approach



Distributional problems and finite-sample analysis
1. Asymptotic theory and its limitations

(a) Review of basic asymptotic notions and results
(b) Asymptotic expansions
(c) Limitations of asymptotic theory

2. Invariance problems in nonlinear models

3. Techniques for building finite-sample inference procedures

(a) Analytical derivation of distributions

i. Exact distributions of quadratic forms in Gaussian variables
ii. Imhof’s algorithm

(b) Elimination of nuisance parameters
i. Conditioning
ii. Transformations

(c) Bounds

(d) Projection

(e) Randomization

4. Theory of Monte Carlo tests

5. Bootstrap

Static and dynamic regressions
1. Nonregular problems in classical linear regressions

(a) Linear models with non-normal disturbances

(b) Confidence intervals for ratios of coefficients, Fieller's method
(c) Linear models with exact collinearity

(d) Tests of nonlinear hypotheses

(e) Nonlinear restrictions

(f) Tests of multiple hypotheses

2. Specification tests and analysis of residuals

(a) Normality of errors

10
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(b) Heteroskedasticity
(c) Autocorrelation
(d) Ouitliers

. Linear regressions with autocorrelated errors

. Multiple equation regression models

(a) Multivariate linear regressions (MLR)
(b) Seemingly unrelated regressions (SURE)

. Regressions with heteroskedastic errors

. Inference problems in dynamic models

(a) Review of technical difficulties
(b) Exactinference in dynamic models

. Structural change analysis

. Nonlinear regressions

Identification and structural models

. Simultaneous equations and identification

. Inference problems associated with identification.

(a) Impossibility theorems
(b) Weak instruments

. Exact inference in structural models
. Methods adapted to weak instruments
. Nonlinear structural models

. Generalized method of moments

Causality and multivariate time series models

. Multivariate time series models
. General notions on causality in econometrics

. Causality in multivariate time series models

11
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Nonparametric methods
Signs, ranks and permutations
Location tests

Tests against serial dependence
Conditional independence tests

Goodness-of-fit tests

12



Sujets

8. Philosophie des sciences et statistique

1. Objectifs de la connaissance scientifique

2. Criteres servant a évaluer les théories et les modéles

9. Techniques d’'inférence
1. Modéles statistiques

(a) La notion de modeles statistique
(b) Quelques modéles économétriques importants

2. Problemes statistiques

(a) Les problemes statistiques comme problémes de décision
(b) Revue des principaux problémes statistiques

i. Estimation
ii. Tests
iii. Régions de confiance
iv. Tests multiples et inférence simultanée
v. Prévision
vi. Choix de modéles

3. Information et identification

(a) Notions de statistique exhaustive et de statistique libre
(b) Information
(c) Identification

4. Estimation

(a) Critéres pour les estimateurs
(b) Estimation sans biais
(c) Quelques méthodes générales d’estimation

i. Maximum de vraisemblance
ii. M-estimateurs

13
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iii. Variables instrumentales
iv. Méthodes de moments
v. Distance minimale

. Tests

(a) Concepts de base: niveau, taille, puissance, tests conservasigtibéraux
(b) Tests optimaux et théoréme de Neyman-Pearson
(c) Classes importantes de tests

i. Testsa-semblables
ii. Tests sans biais
iii. Tests invariants

(d) Quelques méthodes générales pour construire des tests

i. Quotient de vraisemblance
ii. Tests de Wald

iii. Tests fondés sur la vraisemblance [Rao, multiplicateur de Lagrarige), de Ney-
man]

iv. Méthodes d’union-intersection
. Régions de confiance

(a) Concepts de base
(b) Notion de fonction pivotale
(c) Dualité entre tests et régions de confiance

. Tests multiples et inférence simultanée
. Prévision et résidus
. Choix de modéles

Approche bayésienne

Problemes distributionnels et analyse a distance finie
. Lathéorie asymptotique et ses limitations

(a) Rappels de théorie asymptotique
(b) Expansions asymptotiques
(c) Limitations de la théorie asymptotique

14



2. Problémes d’invariance de tests dans les modéles non linéaires

3. Techniques pour la mise au point de procédures d'inférence achdiaie

(a) Dérivation de distributions analytiques exactes

i. Distributions exactes de formes quadratiques dans le cas gaussien
ii. Algorithme d’Imhof

(b) Elimination des paramétres du nuisance

i. Conditionnement
ii. Transformations

(c) Bornes
(d) Projection
(e) Randomisation

4. Théorie des tests de Monte Carlo

5. Bootstrap

11. Modeles de régression statiques et dynamiques
1. Problemes non réguliers dans le modeéle linéaire classique

(a) Modeéles linéaires avec erreurs non-normales

(b) Intervalles de confiance pour des ratios de coefficients, méthodelts F
(c) Modéles linéaires avec collinéarité exacte

(d) Tests d’hypothéses non linéaires

(e) Contraintes non-linéaires

(f) Tests d’hypothéses multiples

2. Tests de spécification et analyse de résidus

(@) Normalité des erreurs
(b) Hétéroscédasticité
(c) Autocorrélation

(d) Observations a I'écart

3. Modéles de régression avec erreurs autocorrélées

4. Modeles de régression a plusieurs équations

15
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13.

(a) Modéles de régression multivariés (MLR)
(b) Régressions empilées (SURE)
(c) Applications a des modéles d’évaluation de prix d’actifs financiers (@AP

. Régressions avec erreurs hétérosceédastiques

. Problemes d’inférence dans les modéles dynamiques

(a) Revue des difficultés techniques
(b) Inférence exacte dans les modéles dynamiques

. Problémes d’analyse du changement structurel

. Modeles de régression non-linéaires

Modeéles structurels

. Equations simultanées linéaires et identification

. Problémes d’inférence reliés a l'identification.

(a) Théoremes d'impossibilité

(b) Instruments faibles
Inférence exacte dans les modéles structurels
Méthodes d'inférence adaptées aux instruments faibles
Modéles structurels non linéaires

Méthode des moments généralisés

Causalité et modeles de séries chronologiques multivariés

. Modéles de séries chronologiques multivariés
. Généralités sur la causalité en économeétrie

. Causalité dans les modeéles de séries chronologiques multivariés

16



14. Méthodes non-paramétriques

Généralités sur les tests de signes, de rangs et de permutations
Tests de localisation

Tests contre la dépendance sérielle

Tests d'orthogonalité

o & 0 dpoE

Tests d’ajustement

17



Readings and main references / Lectures et références principae

The symbol * represents required readings. Topics for which noeete is provided will
covered in class-notes. Photocopied lecture notes also constitute depaiceng.

Le symbole * représente des lectures obligatoires. Les sujets pour lesquene référence
n'apparait seront couverts au moyen de notes de cours. Les natesrdghotocopiées constituent
des lectures obligatoires.

1. Philosophy of science and statistics / Philosophie des sciencesatistique

1-2. Dufour (2000), Dufour (2001).

2. Inference techniques / Techniques d’inférence

2.*GM, Ch. 1.

2a  *GM, Ch. 2.

3.* GM, Ch. 3. Basu (1977).
4. GM, Ch. 5. 6.

5. *GM, Ch. 14, 15, 16.
* GM, Ch. 20.

* GM, Ch. 19.

GM, Ch. 11.

© © N o

GM, Ch. 22.
10. GM, Ch. 4,12

3. Distributional problems and finite-sample analysis / Problémes disibutionnels et analyse
a distance finie

3a. *Ullah (2004, Chapters 1 and 2).
1. *Dufour (2000), *Dufour (2001), Dufour (2003), *Bahadur aBdvage (1956).
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2. *Dagenais and Dufour (1991), Dufour and Dagenais (1992),ebaig and Dufour (1992),
Dagenais and Dufour (1994).

3c. *Dufour (1990).
3d. *Abdelkhalek and Dufour (1998).
4. *Dufour and Khalaf (2001b), *Dufour (2006).

4. Static and dynamic regressions / Modéles de régression statiquet dynamiques

*Ullah (2004, Chapter 5 and 6).
1b. *Dufour (1997).
1c. *Dufour (1982).
1d. *Dufour (1989).
1f. *Dufour (1989).
2a. Dufour, Farhat, Gardiol, and Khalaf (1998).
2b. Dufour, Khalaf, Bernard, and Genest (2004).
4a. Dufour and Khalaf (2002b).
4b. Dufour and Khalaf (2002a), Dufour and Khalaf (2001a), Dufand Torrés (1998).

4c. *Dufour, Khalaf, and Beaulieu (2003), *Beaulieu, Dufour, andaidi (2006), *Beaulieu,
Dufour, and Khalaf (2007), .

5. Dufour (1991), Dufour and Mahseredjian (1993).

6. Dufour (1990), *Dufour and King (1991), *Dufour and Kiviet428), Kiviet and Dufour
(1997), Dufour and Torrés (1998), Dufour and Torres (2000).

5. Identification and structural models / Identification et modéles stucturels

1. *Ullah (2004, Chapter 7).
2. *Dufour (2003), *Stock, Wright, and Yogo (2002), *Dufour (1B9
3. *Dufour (1997), *Dufour and Jasiak (2001), *Dufour and Taani¢2005).
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4. *Kleibergen (2002), *Moreira (2003).

7. Causality and multivariate time series models / Causalité te modéles deéries
chronologiques multivariés

2.?. Pearl (2000)

3. *Dufour and Renault (1998), Dufour, Pelletier, and Renault 0Boudjellaba, Dufour, and
Roy (1992).

7. Nonparametric methods / Méthodes non-paramétriques

1. Dufour, Lepage, and Zeidan (1982).
2. Dufour and Hallin (1990).

3. Dufour (1981), Dufour and Roy (1985), Dufour and Roy (198&afour and Roy (1986b),
Dufour and Hallin (1987), Dufour, Hallin, and Mizera (1998), Dufokarhat, and Hallin
(2006).

4. Campbell and Dufour (1991), Campbell and Dufour (1995), CamineliDufour (1997).

5. Dufour and Farhat (2001a), Dufour and Farhat (2001b).

20
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10.
11.
12.

B. Special topics

. Finite-sample techniques in econometrics

. Simulation-based inference in econometrics

Identification problems in econometrics

(a) Identification theory
(b) Exogeneity tests
(c) Statistical inference

Causality in econometrics

Multivariate time series models: statistical analysis, forecasting, polidysasa
Statistical methods for structural dynamic general equilibrium models
Econometric analysis of the capital asset pricing models (CAPM)
Distribution-free and robust methods in time series and econometrics
Statistical analysis for heavy-tailed distribution

Volatility modelling

Statistical analysis of poverty and inequality

Structural change analysis

21



References

ABDELKHALEK, T., AND J.-M. DUFOUR (1998): “Statistical Inference for Computable General
Equilibrium Models, with Application to a Model of the Moroccan Econonigview of Eco-
nomics and Statistict XXX, 520-534.

BAHADUR, R. R.,AND L. J. SAVAGE (1956): “The Nonexistence of Certain Statistical Procedures
in Nonparametric Problemsf&nnals of Mathematical Statistic87(4), 1115-1122.

BAasu, D. (1977): “On the Elimination of Nuisance Parameteds{irnal of the American Statistical
Association72, 355-366.

BEAULIEU, M.-C., J.-M. DUFOUR, AND L. KHALAF (2006): “Multivariate Tests of Mean-
Variance Efficiency with Possibly Non-Gaussian Errors: An Exact SitimmieBased Approach,”
Journal of Business and Economic Statisticsthcoming.

(2007): “Multivariate Tests of Mean-Variance Efficiency with PossiblynNBaussian Er-
rors: An Exact Simulation-Based ApproacBdurnal of Business and Economic StatistRs(4),
398-410.

BOUDJELLABA, H., J.-M. DUFOUR, AND R. RoY (1992): “Testing Causality Between Two Vec-
tors in Multivariate ARMA Models,"Journal of the American Statistical Associatj@¥(420),
1082-1090.

CAMPBELL, B., anD J.-M. DUFOUR (1991): “Over-rejections in Rational Expectations Models:
A Nonparametric Approach to the Mankiw-Shapiro ProbleBgbnomics Letters35, 285-290.

(1995): “Exact Nonparametric Orthogonality and Random Walk Te&syiew of Eco-
nomics and Statistic§7, 1-16.

(1997): “Exact Nonparametric Tests of Orthogonality and Random WalkerPtiesence
of a Drift Parameter,International Economic Revie\88, 151-173.

DAGENAIS, M. G., AnND J.-M. DUFOUR (1991): “Invariance, Nonlinear Models and Asymptotic
Tests,”"Econometricab9, 1601-1615.

(1992): “On the Lack of Invariance of Some Asymptotic Tests to RescallBgpnomics
Letters 38, 251-257.

(1994): “Pitfalls of Rescaling Regression Models with Box-Cox Tramaftions,”"Review
of Economics and Statistic86, 571-575.

DUFOUR, J.-M. (1981): “Rank Tests for Serial Dependenctrnal of Time Series Analysig,
117-128.

(1982): “Recursive Stability Analysis of Linear Regression Relatiorssidm Exploratory
Methodology,”Journal of Econometrigsl9, 31-76.

22



(1989): “Nonlinear Hypotheses, Inequality Restrictions, and Nortédedypotheses: Ex-
act Simultaneous Tests in Linear RegressioBsgnometrica57, 335—355.

(1990): “Exact Tests and Confidence Sets in Linear Regressions withcérrelated Er-
rors,” Econometricab8, 475-494.

(1991): “Kimball's Inequality and Bounds Tests for Comparing SeveegrBssions under
Heteroskedasticity,” ilcconomic Structural Change. Analysis and Forecastedy by P. Hackl,
andA. Westlund, pp. 49-57. Springer-Verlag, Berlin.

(1997): “Some Impossibility Theorems in Econometrics, with Applications to &trak
and Dynamic Models,Econometrica65, 1365-1389.

(2000): “Econométrie, théorie des tests et philosophie des scienceBégentations
de I'Académie des lettres et des sciences humaiwms 53, pp. 166—182. Royal Society of
Canada/Sociéteé royale du Canada, Ottawa.

(2001): “Logique et tests d’hypothéses: réflexions sur les problémasposés en
économétrie,L’Actualité économiquer7(2), 171-190.

(2003): “Identification, Weak Instruments and Statistical Inference ionBmetrics,”
Canadian Journal of Economic86(4), 767—808.

(2006): “Monte Carlo Tests with Nuisance Parameters: A General Agpréo Finite-
Sample Inference and Nonstandard Asymptotidsiirnal of Econometrigsl33(2), 443—-477.

DUFOUR, J.-M., AND M. G. DAGENAIS (1992): “Nonlinear Models, Rescaling and Test Invari-
ance,”Journal of Statistical Planning and Inferencg2, 111-135.

DUFOUR, J.-M., aAND A. FARHAT (2001a): “Exact Nonparametric Two-Sample Homogeneity
Tests,” inProceedings of the 2000 International Workshop on “Goodnesg-dédis and Validity
of Models”, ed. by C. Huber-Carol, N. Balakhrishnan, M. NikulamdM. Mesbah. Birkhatiser,
Boston, Massachusetts, Forthcoming.

(2001b): “Exact Nonparametric Two-Sample Homogeneity Tests foriflgdliscrete
Distributions,” Discussion paper, C.R.D.E., Université de Montréal, 2@pag

DUFOUR, J.-M., A. FARHAT, L. GARDIOL, AND L. KHALAF (1998): “Simulation-Based Finite
Sample Normality Tests in Linear Regressioid)e Econometrics Journal, 154-173.

DUFOUR, J.-M., A. FARHAT, AND M. HALLIN (2006): “Distribution-Free Bounds for Serial
Correlation Coefficients in Heteroskedastic Symmetric Time Serdesi'nal of Econometrics
130(1), 123-142.

DUFOUR, J.-M., AND M. HALLIN (1987): “Tests non paramétriques optimaux pour le modéle
autorégressif d’ordre unAnnales d’Economie et de Statistiqie 411-434.

23



(1990): “An Exponential Bound for the Permutational Distribution of atFdsder Auto-
correlation Coefficient,Statistique et analyse des donnéks, 45-56.

DUFOUR, J.-M., M. HALLIN, AND |. MI1ZERA (1998): “Generalized Runs Tests for Heteroskedas-
tic Time Series,Journal of Nonparametric Statistic9, 39—86.

DUFOUR, J.-M., AND J. ASIAK (2001): “Finite Sample Limited Information Inference Methods
for Structural Equations and Models with Generated Regresdoisfhational Economic Re-
view, 42, 815-843.

DUFOUR, J.-M., aAND L. KHALAF (2001a): “Finite Sample Tests in Seemingly Unrelated Re-
gressions,” inComputer-Aided Econometriosd. by D. E. A. Giles. Marcel Dekker, New York,
Forthcoming.

(2001b): “Monte Carlo Test Methods in Econometrics,”@ompanion to Theoretical
Econometricsed. by B. Baltagi, Blackwell Companions to Contemporary Economics, &&p
pp. 494-519. Basil Blackwell, Oxford, U.K.

(2002a): “Exact Tests for Contemporaneous Correlation of Distudsain Seemingly
Unrelated Regressions]ournal of Econometrigsl06(1), 143-170.

(2002b): “Simulation Based Finite and Large Sample Tests in Multivariated3signs,”
Journal of Econometrigsl11(2), 303-322.

DUFOUR, J.-M., L. KHALAF, aND M.-C. BEAULIEU (2003): “Exact Skewness-Kurtosis Tests
for Multivariate Normality and Goodness-of-Fit in Multivariate Regressiatith Application to
Asset Pricing Models,Oxford Bulletin of Economics and Statistiéb, 891-906.

DUFOUR, J.-M., L. KHALAF, J.-T. BERNARD, AND |. GENEST(2004): “Simulation-Based Finite-
Sample Tests for Heteroskedasticity and ARCH Effedsiirnal of Econometrigsl22(2), 317—
347.

DUFOUR, J.-M.,aND M. L. KING (1991): “Optimal Invariant Tests for the Autocorrelation Coef-
ficient in Linear Regressions with Stationary or Nonstationary AR(1)r&frdournal of Econo-
metrics 47, 115-143.

DUFOUR, J.-M.,anD J. F. KIVIET (1998): “Exact Inference Methods for First-Order Autoregres-
sive Distributed Lag Models Econometrica66, 79-104.

DUFOUR, J.-M., Y. LEPAGE, AND H. ZEIDAN (1982): “Nonparametric Testing for Time Series: A
Bibliography,” Canadian Journal of Statistic40, 1-38.

DUFOUR, J.-M., AND S. MAHSEREDJIAN (1993): “Tabulation of Farebrother’s Test of Linear
Restrictions: A Solution,Econometric Theory9, 697—-702.

DUFOUR, J.-M., D. FELLETIER, AND E. RENAULT (2006): “Short Run and Long Run Causality
in Time Series: InferenceJournal of Econometrigsl32(2), 337-362.

24



DUFOUR, J.-M., aND E. RENAULT (1998): “Short-Run and Long-Run Causality in Time Series:
Theory,”Econometrica66, 1099-1125.

DUFOUR, J.-M.,AND R. Roy (1985): “Some Exact Results on Sample Autocorrelations and Tests
of RandomnessJournal of Econometric9, 257-273, Corrigendum 41(1989), 279-281.

(1986a): “Generalized Portmanteau Statistics and Tests of Random@essyiunications
in Statistics, Theory and Methadkb, 2953—-2972.

(1986b): “L’échangeabilité en séries chronologiques: quelquestaésexacts sur les auto-
corrélations et les statistiques portemante@ahiers du Centre d’Etudes de Recherche Opéra-
tionnellg 28, 19-39.

DUFOUR, J.-M., AND M. TAAMOUTI (2005): “Projection-Based Statistical Inference in Linear
Structural Models with Possibly Weak Instrumentsgonometrica73(4), 1351-1365.

DUFOUR, J.-M., aND O. TORRES (1998): “Union-Intersection and Sample-Split Methods in
Econometrics with Applications to SURE and MA Models,"Hiandbook of Applied Economic
Statistics ed. by A. Ullah,andD. E. A. Giles, pp. 465-505. Marcel Dekker, New York.

(2000): “Markovian Processes, Two-Sided Autoregressions aadtEnference for Sta-
tionary and Nonstationary Autoregressive Processesifnal of Econometrig99, 255-289.

KIVIET, J. F.,AND J.-M. DUFOUR (1997): “Exact Tests in Single Equation Autoregressive Dis-
tributed Lag Models,Journal of Econometri¢s80, 325—-353.

KLEIBERGEN, F. (2002): “Pivotal Statistics for Testing Structural Parameters indrsgntal Vari-
ables RegressionEconometrica70(5), 1781-1803.

MOREIRA, M. J. (2003): “A Conditional Likelihood Ratio Test for Structural Mdslé Economet-
rica, 71(4), 1027-1048.

PEARL, J. (2000): Causality: Models, Reasoning, and Inferen@ambridge University Press,
Cambridge, U.K.

STOCK, J. H., J. H. WRIGHT, AND M. YOGO0 (2002): “A Survey of Weak Instruments and Weak
Identification in Generalized Method of Momentddurnal of Business and Economic Statistics
20(4), 518-529.

ULLAH, A. (2004):Finite Sample EconometricAdvanced Texts in Econometrics. Oxford Univer-
sity Press, Cambridge. U.K.

25



