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GARCH-M estimation 410--11

Granger causality tests 311--12

hedge ratio estimation 437--41

heteroscedasticity testing 136--8

information criteria 238--9

Johansen test 368--75

Ljung--Box test 234--5

MGARCH estimation 441--4

multicollinearity 174

Newey--West procedure 152

RESET test 177--8

returns on shares 7--8

simultaneous equations models 285--9
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518--19
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eigenvalues of 614--15

matrix notation 90--2, 118
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sample 35--9
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sample size 45, 59, 65, 105
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seasonality 156, 167, 259, 455--61

second moment models 605
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self-selection bias, see sample selection bias
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small sample problems 99, 210, 331

software packages, (see also EViews)

LIMDEP 12, 26

RATS/WinRATS 12, 26

sovereign credit ratings 194--202, 530

sovereign yield spreads 198
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spot return forecasts 347--8

spurious regressions 319
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standard deviations 18, 46, 55, 383, 399--402
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stochastic 322--3

testing for 216, 327--31
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statistical inference 51, 53, 338, 435

stochastic regressors 148, 160

stochastic trend model 322--5

stochastic volatility (SV) model 385, 427--8, 432
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strictly stationary process 207--8
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tobit regression 534--7
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trading strategies 255, 347--8, 429, 454, 482

transaction costs 481--2

transition probabilities 465

truncated dependent variable 533, 535--6

unbalanced panel 490
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models 290
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