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Marie Hušková, and Josef G. Steinebach Sequential Testing for 
the Stability of High-Frequency Portfolio Betas 804

Bauer, Dietmar, and Mart in  Wagner A State Space Canonical Form 
for Unit Root Processes 1313

Beare, Brendan K. Archimedean Copulas and Temporal Dependence 1165
Bierens, Herman J., and Li Wang Integrated Conditional Moment 

Tests for Parametric Conditional Distributions 328
Bugni, Federico A . Specification Test for Missing Functional Data 959
Chao, John C., Norman R. Swanson, Jerry  A. Hausman, Whitney K. Newey,

and Tiemen Woutersen Asymptotic Distribution of JIVE in a 
Heteroskedastic IV Regression with Many Instruments 4 2

Chen, Bin, and Yongmiao Hong Testing for the Markov Property in 
Time Series 130

Choi ,  In Efficient Estimation of Factor Models 274
Chu, Ba, and David T. Jacho-Chávez k-Nearest Neighbor Estimation 

of Inverse-Density-Weighted Expectations with Dependent Data 769
De Gregor io ,  Alessandro, and Stefano M. Iacus Adaptive LASSO-type

Estimation for Multivariate Diffusion Processes 838
Ferraty, Frederic, Alejandro Quintela-del-Río, and Philippe Vieu

Specification Test for Conditional Distribution with Functional Data 363
Francq, Christian, and Jean-Michel Zakoïan QML Estimation of a 

Class of Multivariate Asymmetric GARCH Models 179
Gorodnichenko,  Yuriy,  Anna Mikusheva, and Serena Ng Estimators 

for Persistent and Possibly Nonstationary Data with Classical Properties 1003
Guay,  Alain, and Jean-François Lamarc h e Structural Change Tests 

Based on Implied Probabilities for Gel Criteria 1186
Guerre, Emmanuel, and Camille Sabbah Uniform Bias Study and 

Bahadur Representation for Local Polynomial Estimators of the Conditional
Quantile Function 8 7

Guggenberger, Patrik On the Asymptotic Size Distortion of Tests When
Instruments Locally Violate the Exogeneity Assumption 387

Hoderlein, Stefan, and Arthur Lewbel Regressor Dimension Reduction 
with Economic Constraints: The Example of Demand Systems with 
Many Goods 1087

Jeong,  Kiho,  Wolfgang K. Härdle, and  Song Song A Consistent
Nonparametric Test for Causality in Quantile 861

Jun, Sung Jae, and Joris Pinkse Testing under Weak Identification 
with Conditional Moment Restrictions 1229

Kneip,  Alois ,  Robin C. Sickles,  and Wonho  Song A New Panel 
Data Treatment for Heterogeneity in Time Trends 590

Komunjer, Ivana Global Identification in Nonlinear Models with 
Moment Restrictions 719

Kong, Efang, and Yingcun Xia A Single-Index Quantile Regression 
Model and Its Estimation 730

https://doi.org/10.1017/S0266466612000618 Published online by Cambridge University Press

https://doi.org/10.1017/S0266466612000618


1396 CUMULATIVE INDEX

Koul, Hira L., Indeewara Perera, and Mervyn J. Silvapulle
Lack-of-Fit Testing of the Conditional Mean Function in a Class of 
Markov Multiplicative Error Models 1283

Levine, Michael, and Jinguang Li Local Instrumental Variable 
(LIVE) Method for the Generalized Additive-Interactive Nonlinear 
Volatility Model Estimation 629

Li, Degui, Zudi Lu, and Oliver Linton Local Linear Fitting 
Under Near Epoch Dependence: Uniform Consistency with 
Convergence Rates 935

Mancini, Cecilia, and Fabio Gobbi Identifying the Brownian 
Covariation from the Co-Jumps Given Discrete Observations 249

Myklebust ,  Terje, Hans Arnfinn Karlsen, and Dag Tjøstheim
Null Recurrent Unit Root Processes 1

Onatski,  Alexei, and Harald Uhlig Unit Roots in White Noise 485
Peligrad, Magda, and Hailin Sang Asymptotic Properties of 

Self-Normalized Linear Processes with Long Memory 548
Shi, Xiaoxia, and Peter C.B.  Phi l l ips Nonlinear Cointegrating 

Regression Under Weak Identification 509
Smeekes, Stephan, and A.M. Robert  Taylor Bootstrap Union 

Tests for Unit Roots in the Presence of Nonstationary Volatility 422
Wied,  Dominik,  Walter Krämer, and Herold Dehling Testing for 

a Change in Correlation at an Unknown Point in Time Using an Extended
Functional Delta Method 570
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