PUC-RIo - Certificacdo Digital N° 0821483/CA

111

References

Akaike, H. (1974). A new look at the statistical model identification. IEEE
Transactions on Automatic Control, 19(6): 716—723.

Alexander, G. J. and Baptista, A. M. (2004). A comparison of VaR and CVaR
constraints on portfolio selection with the mean-variance model. Management
Science, Vol. 50, No. 9, pp. 1261-1273.

Campos, J., D. F. Hendry, and H. M. Krolzig (2003). Consistent Model Selection
by an Automatic Gets Approach. Oxford Bulletin of Economics and Statistics, 65,
supplement, 803-819.

Castle, J. (2005). Evaluating PcGets and RETINA as Automatic Model Selection
Algorithms. Oxford Bulletin of Economics and Statistics, 2005, vol. 67, issue sl,
pages 837-880.

Castle, J. L., Doornik, J. A., and Hendry, D. F. (2011). Evaluating automatic
model selection. Journal of Time Series Econometrics, 3(1), pages 1-33.

Castle, J. L., Doornik, J. A. and Hendry, D. F. (2012). Model selection when there
are multiple breaks. Journal of Econometrics, Vol. 169, pp. 239-246.

Chan, K. and Tong, H. (1986). On estimating thresholds in autoregressive
models. Journal of Time Series Analysis, 7:179-190.

Choi, N. H., Li, W., and Zhu, J. (2010). Variable selection with the strong
heredity constraint and its oracle property. Journal of the American Statistical
Association, 105, 354-364.

Chow, G. C. (1960). Tests of equality between sets of coefficients in two linear
regressions. Econometrica, 28, 591-605.

Doornik, J. A., and Hansen, H. (1994). A practical test for univariate and
multivariate normality. Discussion paper, Nuffield College.

Doornik, J. A. (2009). Autometrics. In J. L. Castle and N. Shephard (Eds.), The
Methodology and Practice of Econometrics, pp. 88—122. Oxford University Press,
Oxford.

Efron, B., Hastie, T., Johnstone, I. and Tibshirani, R. (2004). Least angle
regression, The Annals of Statistics 32(2), 407-499.

Engle, R. F. (1982). Autoregressive conditional heteroskedasticity with estimates
of the variance of UK inflation. Econometrica, 50, 987—-1008.


DBD
PUC-Rio - Certificação Digital Nº 0821483/CA

DBD
PUC-Rio - Certificação Digital Nº 0821483/CA


PUC-RIo - Certificacdo Digital N° 0821483/CA

112

Engle, R. F., Hendry, D. F., and Trumbull, D. (1985). Small sample properties of
ARCH estimators and tests. Canadian Journal of Economics, 43, 66-93.

Ericsson, N. R., and S. B. Kamin (2009). Constructive Data Mining: Modelling
Argentine Broad Money Demand. Chapter 17 in J. L. Castle and N. Shephard
(Eds.) The Methodology and Practice of Econometrics: A Festschrift in Honour of
David F. Hendry, Oxford University Press, Oxford, 412-439.

Fan, J. and Li, R. (2001). Variable selection via nonconcave penalized likelihood
and its oracle properties. Journal of the American Statistical Association 96,
1348-1360.

Friedman, J. H., Hastie, T., Tibshirani, R. (2010). Regularized Paths for
Generalized Linear Models via Coordinate Descent. Journal of Statistical
Software 33(1).

Godfrey, L. G. (1978). Testing for higher order serial correlation in regression
equations when the regressors include lagged dependent variables. Econometrica,
46, 1303-1313.

Hannan, E.J. and Quinn, B.G. (1979). The determination of the order of an
autoregression. Journal of the Royal Statistical Society, B, 41: 190-195.

Hansen, P. R. and Timmermann, A. (2012). Choice of Sample Split in Out-of-
Sample Forecast Evaluation. Working Papers of the Economics Department of
the EUL

Harvey, A. C. (1981). The Econometric Analysis of Time Series. Deddington:
Philip Allan.

Harvey, D., Leybourne, S. and Newbold, P. (1997). Testing de equality of
prediction mean squared errors. International Journal of Forcasting, 13, 281-291.

Hendry, D. F. (1979). Predictive failure and econometric modelling in macro-
economics: The transactions demand for money. In Ormerod, P. (ed.), Economic
Modelling, pp. 217-242. London: Heinemann. Reprinted in Hendry, D. F.,
(2000a).

Hendry, D. F. (2009). The methodology of empirical econometric modeling:
Applied econometrics through the looking-glass. In Mills, T. C., and Patterson, K.
D. (eds.), Palgrave Handbook of Econometrics, pp. 3—67. Basingstoke: Palgrave
MacMillan.

Hendry, D. F., and Krolzig, H-M. (1999). Improving on ‘Data Mining
Reconsidered’ by K. D. Hoover and S. J. Perez. Econometrics Journal, 2, 202-
219.

Hendry, D. F. and Krolzig, H-M. (2003). New developments in automatic general-
to-specific modeling. Econometrics and the Philosophy of Economics, Princeton
University Press, Princeton, pp. 379-419.


DBD
PUC-Rio - Certificação Digital Nº 0821483/CA

DBD
PUC-Rio - Certificação Digital Nº 0821483/CA


PUC-RIo - Certificacdo Digital N° 0821483/CA

113

Hendry, D. F., and Krolzig, H.-M. (2004). Resolving three ‘intractable’ problems
using a Gets approach. Unpublished paper, Economics Department, University of
Oxford.

Hendry, D.F., and Krolzig, H-M. (2005). The properties of automatic Gets
modelling. Economic Journal, 115, C32-C61.

Hendry, D.F. and B. Nielsen (2007), Econometric Modeling: A Likelihood
Approach. Princeton University Press.

Hoerl, A. E. and Kennard, R. W. (1970). Ridge Regression: Biased Estimation for
Nonorthogonal Problems. Technometrics 12, 55-67.

Hoover, K. D., and S. J. Perez (1999). Data Mining Reconsidered: Encompassing
and the General-to-specific Approach to Specification Search. Econometrics
Journal, 2, 2, 167-191.

Jarque, C. M., and Bera, A. K. (1980). Efficient tests for normality,
homoscedasticity and serial independence of regression residuals. Economics
Letters, 6, 255-259.

Krolzig, H-M. and Hendry, D.F. (2001). Computer automation of general-to-
specific model selection procedures. Journal of Economic Dynamics and Control,
25, 831- 866.

Levine, Ross and David Renelt (1992). A Sensitivity Analysis of Cross-Country
Growth Regressions. American Economic Review, 82, 4 (September), 942-963.

Medeiros, M. C. and Mendes, E. F. (2013). Estimation of high-dimensional time
series models with flexible innovations. Unpublished manuscript.

Meinshausen, N. and Yu, B. (2009). Lasso-type recovery of sparse
representations for high dimensional data. The Annals of Statistics 37, 246-270.

Nicholls, D. F., and Pagan, A. R. (1983). Heteroscedasticity in models with
lagged dependent variables. Econometrica, 51, 1233-1242.

Perez-Amaral, T., Gallo, G. M. and White, H. (2003). 4 flexible tool for model
building: the relevant transformation of the inputs network approach (RETINA).
Oxford Bulletin of Economics and Statistics, Vol. 65, 821-838.

Perez-Amaral, T., Gallo, G.M. and White, H. (2005). 4 Comparison of
Complementary Automatic Modelling Methods: RETINA and PcGets.
Econometric Theory, 21: pp 262-277.

Radchenko, P. and James, G. M. (2010). Variable Selection Using Adaptive
Nonlinear Interaction Structures in High Dimensions. Journal of the American
Statistical Association, vol. 105, issue 492, pages 1541-1553.


DBD
PUC-Rio - Certificação Digital Nº 0821483/CA

DBD
PUC-Rio - Certificação Digital Nº 0821483/CA


PUC-RIo - Certificacdo Digital N° 0821483/CA

114

Ravikumar, P., Lafferty, J., Liu, H., and Wasserman, L. (2009). Sparse additive
models. Journal of the Royal Statistical Society, B. 71, 1009-1030.

Rockafellar, R. T. and Uryasev, S. (2000). Optimization of conditional value-at-
risk. The Journal of Risk,v.2,n. 3, p.21-41.

Sala-I-Martin and Xavier X. (1997). I Just Ran Two Million Regressions. The
American Economic Review, 87, No. 2, pp. 178-183.

Schwarz, G. (1979). Estimating the dimension of a model. Annals of Statistics, 6:
461-464.

Shao, J. (1997). An asymptotic theory for linear model selection (with discussion).
Statistica Sinica, 7, 221-264.

Suérez-Farifias, M., Li, K., Fuentes-Duculan, J., Hayden, K., Brodmerkel, C.,
Krueger, J. G. (2012). Expanding the psoriasis disease profile: interrogation of
the skin and serum of patients with moderate-to-severe psoriasis. The Journal of
Investigative Dermatology. 132(11): 2552-64.

Tateishi, S., Matsui, H., Konishi, S. (2010). Nonlinear regression modeling via
the lasso-type regularization. Journal of Statistical Planning and Inference,
140(5), 1125-1134

Tian, S., Krueger, J. G., Li, K., Jabbari, A., Brodmerkel, C., et al. (2012). Meta-
Analysis Derived (MAD) Transcriptome of Psoriasis Defines the “Core”
Pathogenesis of Disease. PLoS ONE 7(9): e44274.

Tian, S., Suarez-Farinas, M. (2013). Multi-TGDR: a regularization method for
multi-class classification in microarray experiments. Forthcoming.

Tibshirani, R. (1996). Regression shrinkage and selection via the Lasso. Journal
of the Royal Statistical Society. Series B (Methodological) 58(1), 267-288.

Wang, H., Li, G. and Tsai, C. (2007). Regression coefficient and autoregressive
order shrinkage and selection via the lasso. Journal of the Royal Statistical
Society: Series B (Statistical Methodology) 69(1), 63—78.

White, H. (1980). A heteroskedastic-consistent covariance matrix estimator and a
direct test for heteroskedasticity. Econometrica, 48, 817—838.

White, H. (2006). Approximate nonlinear forecasting methods. In G. Elliott, C.
W. J. Granger, and A. Timmermann (Eds.), Handbook of Economic Forecasting,
Volume 1, pp. 459-512. Elsevier, Amsterdam.

Zhang, Y., Li, R. and Tsai, C.-L. (2010). Regularization parameter selections via
generalized information criterion. Journal of the American Statistical Association
105, 312-323.


DBD
PUC-Rio - Certificação Digital Nº 0821483/CA

DBD
PUC-Rio - Certificação Digital Nº 0821483/CA


PUC-RIo - Certificacdo Digital N° 0821483/CA

115

Zhao, P. and Yu, B. (2006). On model consistency of lasso. Journal of Machine
Learning Research 7, 2541-2563.

Zou, H. (2006). The adaptive lasso and its oracle properties. Journal of the
American Statistical Association 101, 1418-1429.

Zou, H. and Hastie, T. (2005). Regularization and variable selection via the
elastic net. Journal of Royal Statistical Society, Series B 67, 301-320.

Zou, H., Hastie, T. and Tibshirani, R. (2007). On the degrees of freedom of the
lasso. Annals of Statistics 35, 2173-2192.


DBD
PUC-Rio - Certificação Digital Nº 0821483/CA

DBD
PUC-Rio - Certificação Digital Nº 0821483/CA




