826 References

Gauss, K. F. (1809). “Theoria motus corporum coelestium,” in Werke, Vol. VII, 240–54.

Gersovitz, M., and J. G. MacKinnon (1978). “Seasonality in regression: an application of smoothness priors,” Journal of the American Statistical Association, 73, 264–73.

Geweke, J., R. Meese, and W. Dent (1983). “Comparing alternative tests of causality in temporal systems: analytic results and experimental evidence,” Journal of Econometrics, 21, 161–94.

Ghysels, E. (1990). “Unit root tests and the statistical pitfalls of seasonal adjustment: the case of U. S. post war real GNP,” Journal of Business and Economic Statistics, 8, 145–52.

Ghysels, E. (1991). “On the economics and econometrics of seasonality,” University of Montreal, mimeo.

Ghysels, E., and A. Hall (1990). “A test for structural stability of Euler conditions parameters estimated via the generalized method of moments estimator,” International Economic Review, 31, 355–64.

Ghysels, E., and P. Perron (1993). “The effect of seasonal adjustment filters on tests for a unit root,” Journal of Econometrics, 55, 57–98.

Gill, P. E., W. Murray, and M. H. Wright (1981). Practical Optimization, New York, Academic Press.

Glejser, H. (1969). “A new test for heteroskedasticity,” Journal of the American Statistical Association, 64, 316–23.

Godfrey, L. G. (1976). “Testing for serial correlation in dynamic simultaneous equation models,” Econometrica, 44, 1077–84.

Godfrey, L. G. (1978a). “Testing against general autoregressive and moving average error models when the regressors include lagged dependent variables,” Econometrica, 46, 1293–1301.

Godfrey, L. G. (1978b). “Testing for higher order serial correlation in regression equations when the regressors include lagged dependent variables,” Econometrica, 46, 1303–10.

Godfrey, L. G. (1978c). “Testing for multiplicative heteroskedasticity,” Journal of Econometrics, 8, 227–36.

Godfrey, L. G. (1981). “On the invariance of the Lagrange multiplier test with respect to changes in the alternative hypothesis,” Econometrica, 49, 1443–55.

Godfrey, L. G. (1983). “Testing non-nested models after estimation by instrumental variables or least squares,” Econometrica, 51, 355–65.

Godfrey, L. G. (1988). Misspecification Tests in Econometrics, Cambridge, Cambridge University Press.

Godfrey, L. G., M. McAleer, and C. R. McKenzie (1988). “Variable addition and Lagrange Multiplier tests for linear and logarithmic regression models,” Review of Economics and Statistics, 70, 492–503.

Godfrey, L. G., and M. H. Pesaran (1983). “Tests of non-nested regression models: small sample adjustments and Monte Carlo evidence,” Journal of Econometrics, 21, 133–54.

Godfrey, L. G., and M. R. Wickens (1981). “Testing linear and log-linear regressions for functional form,” Review of Economic Studies, 48, 487–96.