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Mizon), Econometrica, 54 (3), 1986, 657-678. Reprinted in Foundations of Probability,
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and J.P. Florens), Annales d’ Economie et de Statistique, 6/7, 1987, 289-310.

3



26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

Bayesian Analysis of Systems of Seemingly Unrelated Regression Equations under a
Recursive Extended Natural Conjugate Prior Density (with M. Steel), The Journal of
Econometrics, 38, 1988, 7-37.

Recent Developments in the Theory of Encompassing, (with D.F. Hendry), in Contributions
to Operation Research and Economics, (Chapter 12), edited by B. Cornet and H. Tulkens,
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6



69.

70.

71.

72.

73.

74.

75.

76.

T7.

78.

79.

80.

81.

82.
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Journal of Econometrics, 156 (2), 2010, 367-376

Dynamic Factor Models for Multivariate Count Data: An Application to Stock-Market
Trading Activity (with R. Jung and R. Liesenfeld), Journal of Business and Economic
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Autocorrelated Errors (with M. Burda and R. Liesenfeld). International Journal of Statistics
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Coordinated Effects in the 2010 Horizontal Merger Guidelines (with W.-R. Gayle, R. C.
Marshall, L. M. Marx), Review of Industrial Organization. 35 (1-2), 2011, 39-56.

Efficient Likelihood Evaluation of State-Space Representations (with D. N. DeJong, R.
Liesenfeld, G. V. Moura, and H. Dharmarajan), Review of Economic Studies, 80 (2), 2013,
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Stochastic Volatility and Leverage: Application to a Panel of S & P 500 Stocks, (with S. S.
Ozturk), Finance Research Letters, 12 (2015), 67-76.
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83. Finite Gaussian Mixture Approximations to Analytically Intractable Density Kernels (with N.
Khorunzhina), Journal of Computational Economics, 2017,
https://doi.org/10.1007/s10614-017-9777-2.

84.  Balanced Growth Approach to Tracking Recessions (with M. Bozon). Econometrics, 2020,8(2),
Special Issue: Celebrated Econometricians: David Hendry.
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85.  Bayesian Encompassing Specification Tests of a Parametric Model Against a Nonparametric
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Springer, 2024.
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Books Edited
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Posterior and Predictive Densities for Simultaneous Equation Models, Springer Verlag,
Berlin, 1973, 226 pp.

Bayesian Inference in Dynamic Econometric Models (with L. Bauwens and M. Lubrano),
Oxford University Press, Oxford, 1999, 350 pp.

Encompassing: Practical Applications Through simulation (with R.C. Marshall and C. Shen),
MIT Press, Cambridge, 2025, 123 pp.

Efficient Estimation with a Priori Information, by T.J. Rothenberg, Economica, 43, 1976,
207-208.

Specification Searches: Ad Hoc Inference with Non-Experimental Data, by E.E. Leamer.
Economica, 68, 1981, 210-211.

Econometrics and Structural Change by L.D. Broemeling and H. Tsurumi, 7he Journal of
the American Statistical Association, 43, 1988, 573.

Bayesian Full Information Analysis of Simultaneous Equation Models Using Integration by
Monte Carlo, by L. Bauwens, (with J.M. Dickey), SIAM Review, 30, 1988, 677-679.

Methods of Macroeconomic Dynamics, by S.J. Turnovsky, Journal of Evolutionary
Economics, 7, 1997, 91-92.

Econometric Modeling and Inference, by J. P. Florens, V. Marimoutou and A. Péguin-
Feissolle, Econometric Reviews, 30 (5), 2011, 577-581.

Analyse Discriminante, edited by L. Bragard, J.F. Richard and L. Simar, CIACO, Louvain-
la-Neuve, 1980.

Economic Decision-Making: Games, Econometric and Optimization Contributions in Honor
of Jacques H. Dreze, edited by J.J. Gabsewicz, J.F. Richard and L. Wolsey, North Holland,
Amsterdam, 1990.
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Instrumental Variables Bivariate Exogeneity Test, Econometric Theory, 2(1), 1986, 154-56.

Instrumental Variables Bivariate Exogeneity Test, Econometric Theory, 4(1), 1988, 173-76.

Publications in the Post-Graduate Textbook series '""Recyclage en Statistique"

L.

Modgéle a équations simultanées 2, in : Analyse de régression, edited by J.Delincé and M.
Mouchart, Biométrie-Praximetrie, XVII, 1977, 61-70.

Colinéarité et structure particuliére des résidus, in : Analyse de régression, edited by J.
Delincé and M. Mouchart, Biométrie-Praximetrie, XVII, 1977, 71-88.

Introduction aux méthodes non paramétriques, in : Méthodes non paramétriques, edited by
M. Mouchart and L. Simar, CIACO, Louvain-la-Neuve, 1978, 1-14.

Tests relatifs aux séries, in : Méthodes non paramétriques, edited by M. Mouchart and L.
Simar, CIACO, Louvain-la-Neuve, 1978, 35-50.

Processus multinomial et tables de contingence a une entrée, in : Analyse des données
discretes, edited by G. Gerard and J.M. Rolin, CIACO, Louvain-la-Neuve, 1979, 19-48.

Analyse discriminante : introduction a la problématique (with L. Bragard and L. Simar), in:
Analyse Discriminante, edited by L. Bragard, J.F. Richard and L. Simar, CIACO, Louvain-
la-Neuve, 1980, 1-6.

Fonction discriminante d'échantillon, in : Analyse discriminante, edited by L. Bragard, J.F.
Richard and L. Simar, CIACO, Louvain-la-Neuve, 1980, 87-104.

Discussion Papers

1. Center for Operations Research and Econometrics (CORE)

1.

2.

Production Planning over Time, Some Futher Considerations, 1969 (6930).

Bayesian Limited Information Analysis of Reduced Form Parameters in Simultaneous
Equations Models, 1971 (7130).

Bayesian Inference in Error-in-Variables Models (with J.P. Florens and M. Mouchart), 1972
(7221).

Limited Information Prediction, 1973 (7327).
A Note on the Information Matrix of the Multivariate Normal Distribution, 1973 (7330).

Maximum Likelihood Estimation of a Cobb-Douglas Production Function for a
Monopolistic Firm (with M. Kaluma), 1974 (7407).
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11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

Bayesian Analysis of the Regression Model when the Disturbances are Generated by an
Autoregressive Process, 1975 (7516).

Likelihood Analysis of Linear Models (with J.P. Florens and M. Mouchart), 1976 (7619).
Statistical Analysis of Models with Several Regimes, 1978 (7822).
On the Evaluation of Poly-t Density Functions (with H. Tompa), 1978 (7835).

Exogeneity, Inference and Prediction in So-called Incomplete Dynamic Simultaneous
Equation Models, 1979 (7922).

A Bayesian Approach to Hypothesis Testing and Evaluating Estimation Strategies (with N.
Kiefer), 1979 (7927).

Specification and Inference in Linear Models (with J.P. Florens and M. Mouchart), 1979
(7943).

Exogeneity, Causality and Structural Invariance in Econometric Modeling (with R.F. Engle
and D.F. Hendry), 1980 (8038).

Specification of the Prior Density in Single Equation Errors-in Variables Models : an
Application to a UK Money Demand Equation (with M. Lubrano), 1981 (8101).

Bayesian Analysis of Simultaneous Equation Systems (with J.H. Dreze), 1981 (81006).
The Econometric Analysis of Economic Time Series (with D.F. Hendry),1981 (8122).

The Encompassing Principle and its Application to Testing Non-Nested Hypotheses (with
G.E. Mizon), 1983 (8330).

A Dynamic Oligopoly Model with Demand Inertia and Inventories (with L. Phlips), 1986
(8603).

Recent Developments in the Theory of Encompassing (with D.F. Hendry), 1987 (8722).

Futures Markets, Inventories and Monopoly (with T. Brianza and L. Philips), 1987 (8725).

2. Institute of Statistics and Decision Sciences (Duke University)

1.

Auctioneer’s Behavior at a Single Object English Auction with Heterogeneous Non-
Cooperative Bidders (with D.A. Graham and R.C. Marshall), 1987 (87-01).

Differential Payments within a Bidder Coalition and the Shapley Value (with D.A Graham
and R.C. Marhsall), 1987 (87-04).

Bayesian Analysis of Systems of Seemingly Unrelated Regression Equations under a
Recursive Extended Natural Conjugate Prior Density (with M.F.J. Steel), 1987 (87-06).
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4. Parsimonious Encompassing : an Application to Non-Nested Hypotheses and Hausman
Specification Tests (with J.P. Florens and D.F. Hendry), 1987 (87-09).

5. Recent Developments in the Theory of Encompassing (with D.F. Hendry), 1988 (88-05).

6. Encompassing and Specificity (with J.P. Florens and D.F. Hendry), 1989 (89-02).

7. Encompassing in Finite Parametric Spaces (with J.P. Florens), 1989 (89-02).

8. Reserve Pricing at Single-Object Auctions (with R.C. Marshall), 1989 (89-08).

9. Posterior Probabilities of the Independence Axiom with Non-Experimental Data (with R.C.

Marshall and G.A. Zarkin), 1989 (89-09).

10. Bayesian Multivariate Exogeneity Analysis : an Application to a U.K. Money Demand
Equation (with M.F.J. Steel), 1990 (90-A01).

11. The Impact of Reserve Prices on the Technology of Procured Goods (with R.C. Marshall
and M.J. Meurer), 1990 (90-A04).

12. Delegated Procurement and the Protest Process (with R.C. Marshall and M.J. Meurer), 1990

(90-A07).
13. Likelihood Evaluation for Dynamic Latent Variables Models (with D.F. Hendry),1990
(90-A15).
3. Others
1. Optimal Pricing and Inventory Decisions for Retail Stores (with H. Kunreuther), 1969,
report 6934, Center for Mathematical Studies in Business and Economics, University of
Chicago.

2. Decision Theory, Estimation Strategies and Model Choice (with N.M. Kiefer), 1987, CAE
working paper 87-08, Cornell University.

3. Futures Markets, Speculation and Monopoly Pricing (with T. Brianza and L. Phlips), 1990,
EUI working paper ECO 90/8, European University Institute, Florence.

4. Encompassing in Regression Models: Parametric and Non-Parametric Procedures (with C.
Bontemps and J.P. Florens), 1995, GREMAQ cahier 95.22.385.

5. Economic Development, Legality, and the Transplant Effect (with D. Berkowitz and K.
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