UNITED STATES Statement of Ownership, Management, and Clrculatlon
B rostaL service . (Al Periodicals Publications Except Requester Publi )
1. Pulication Title 2. Publication Number 3. Filing Date
Econometric Theory , ol1ls _I J 1' 2‘ 10/15/2010
4. Issue Frequency 5. Number of Issues Published Annually  [6. Annual Subscription Price
Bimonthly Feb, Apr, Jun, Aug, Oct, Dec 6 $795.00
7. Complete Mailng Address of Known Office of Publication (Not prinfer] (Streef, city, county, stata, and ZIP+ 48] Contact Person

|—Genelle Barksdale
Telephone (include area cod)
845-348-4408

Cambridge University Press
32 Avenue of the Americas, New York, NY 10013-2473

8. Complete Mailing Address of Headquarters or General Business Office of Publisher (N printr)

Cambridge University Press
Edinburgh Building, Cambridge CB2 2RU, England

9. Full Names and Complete Mailing Addr f Publisher, Editor, and (Do not leave blank)
Publisher (Name and complete mailing address)

Cambridge University Press
32 Avenue of the Americas, New York, NY 10013-2473

Editor (Name and completo mailing address)

Peter C. B. Phillips, Cowles Foundation for Research in Economics, Yale University
P O Box 208281, New Haven, CT 06520-8281

Managing Editor (Name and complata malling addrass)

Simon Ross, Cambridge University Press, Edinburgh Building, Cambridge CB2 2RU, England

10. Owner (Do ot leave blank. I the publication i by

g g 1 of the total umounlolslook oot unad by e corporalmn ivo tho
names and adcrasses ofthe indvidual owners. f wned by a partnership o ot f 2shos
ach I i e s rame anl acobose)

Full Name Complete Malling Add

Cambridge University Press Edinburgh Building

Shaftesbury Rd

Cambridge CB2 2RU, England

11. Known Bondholders, Mortgagees, and Other Securlty Holders Owning o
Holding 1 Percent or More of Total Amount of Bonds, Morigages, or

Other Securities. If none, check boX w5 Dhflone

Full Name Complete Mailing Address
12. Tax Status (For i (Check one]
‘The purpose, function, and nonprofit status of Z nd
O Has Not Changed During Preceding 12 Months
O H: Preceding 12 Months ( r must g

PS Form 3526, September 2007 (Page 1 of 3 (Instructions Page 3)) PSN 7530-01-000-9931 PRIVACY NOTICE: See our privacy policy on wiwsps.com

T3 Publication Tile T4 Tosus Date for Cirouation Data Bolow
Econometric Theory 08/10
75. Extent and Natare of Circulation
Average No. Copies Each fssue |  NO: Copies of Single lssue
During Preceding 12Months | Fublished Nearest to
Fiing Date
2. Total Number of Copies (Net press run) 628 o2
Mailod Ouside-County Paid Subscriptions Stated on
(| P Form 3541(nciude paid istibuion above nomi-
nal rate, advertiser' proof copies, and exchange . 5
copies)
b. Paid Mailed In-County Paid Subscritions Stated on PS
Cocsation | 2)] Form 3541 (Iciude peid distituion above nominel
(By Mail rate, advertiser’s proof copies, and oxchango copios) B o
an
Outside
the Mai) Paid Distibution Oulside the Mait Incuding Sales
3)| Through Deslers and Cariers, Sreal Vendors, Counter
Sales, and Other Paid Distributon Outside USPS®
269 288
(&)| Paid Distrbution by Other Ciasses of Mail Thraugh
the USPS (e.. FirstClass Mai) . 0
. Total Paid Distribution (Sum of 15b (1), (2), (3, and (4)) 324 337
(1y] Fres or Nominal Rate Outide-County
‘Copies inciuded on PS Form 3641 44 45
d. Freeor
Nominat | | Free o Norina Rtein-County Cpis nlcod
Rate on PS Form 354 o o
Oisirbution
(By Mail
and (@) Froo or Nominat Rete Copies Maied at Other
Outside Classes Thiough the USPS (e.g. Fist Class Mat) 0 o
the Mail)
o) Free or Nominal Rate Distbuton Outside the Mail
(Carrors or othar means) 55 .
e.. Total Freo or Nominal Rate Distrbution (Sum of 154 (1), (2}, (3) and (4) 99 o1
1. Total Distribution (Sum of 15¢ and 156) > 423 138
9. Coples not Distributed (See Instructions to Publishers #4 (page #3) P 205 154
. Total (Sum of 16 and g)
¢ » 628 592
. Porcont Paid »
(16¢ divided by 151 tmes 100) 7% 77%
76. Publcalion of Statement of Ownership
[0 fthe publication s a general publication, publicaton ofthis statement is oay [ Publeation ot required.
inthe issus of tis publicaion.
Tite of Editor, Publshor, or Owner Date
W W 10/15/2010
y o this
y = ol
ancion inctaing oot ponstany

PS Form 3526, September 2007 (Page 2 of 3)

https://doi.org/10.1017/50266466610000186 Published online by Cambridge University Press


https://doi.org/10.1017/S0266466610000186

ECONOMETRIC THEORY

Notes for Contributors

Contributions. Contributions are welcomed
from all countries. They should be written in
English.

Manuscripts. Manuscripts should be submitted
electronically to the Editor, Peter C.B. Phillips,
by e-mail to

econometric.theory @yale.edu

Files should be in PDF format with all fonts
(and graphics) embedded and should be
accompanied by a letter of submission.

Manuscripts are accepted for review on the
understanding that the same work has not been
and will not be published nor is presently sub-
mitted elsewhere. While under editorial review,
it is the responsibility of the authors to keep the
Editor informed about submissions, publica-
tion plans, and actual publication of related
research or abstracts thereof in other outlets,
including letters, journals, review publications,
journals in other disciplines, conference pro-
ceedings, and published dissertations. It is fur-
ther understood that all persons listed as authors
have given their approval for the submission of
the article and that any person cited as a source
of personal communication has approved such
citation; written authorization may be required
at the Editor’s discretion. Authors are responsi-
ble for obtaining written permission to publish
material for which they do not own the copy-
right. Articles and other material published in
Econometric Theory represent the opinions of
the authors and should not be construed to
reflect the opinions of the Editor, Advisory
Board, Editorial Board, or the Publisher.

Notes and Problems (NP). Each article in the
NP series is a self-contained complete publi-
cation of a worked exercise or a research-
level problem. Readers are invited to
contribute different solutions for the problem,
to be published one year later, again as a self-
contained note. Proposed additional solutions
will be selected on the basis of the correct-
ness, conciseness, generality, elegance, and
diversity of methods employed. Notes outlin-
ing interesting unsolved problems are wel-
come. All NP articles are refereed.

Submissions are only electronic; please sub-
mit articles intended for the NP Series to ET’s
NP Co-editor, Giuseppe Cavaliere, at:

econometric.theory @unibo.it

NP articles should have a clear title, the
author(s) name and affiliation(s), an abstract,
and numbered sections that follow the sug-
gested format: “Motivation and Results,”
“Proofs and Discussion,” and “References.”
Additional material may be placed in a technical
appendix. Following publication of an NP arti-
cle, comments and alternative solutions may be
submitted and should be self-contained (only a
brief outline of the problem is necessary).

File Format for Accepted Manuscripts.
Submissions of all accepted manuscripts
should include both a PDF file of the com-
plete final version of the article together with
all source files derived from any TeX program
(Latex, Scientific Word) and any graphics
files.

Preparation of Accepted Manuscripts. The
entire manuscript (including notes and refer-
ences) should be typed in 10 pt. or larger, at least
1.5 (preferably double) spacing, with wide mar-
gins to accommodate copyediting. Manuscript
pages should be numbered consecutively. Page
I should provide article title, author name(s) in
the form preferred for publication, complete
affiliation(s), and e-mail address(es). At the
bottom of Page 1 place any footnotes to the title
or authors, indicated by superscripts *, **, etc.
Page 2 should contain a proposed running head
(abbreviated title of no more then 40 charac-
ters) and the name of the author to whom
proofs should be sent. Page 2 should also con-
tain a short abstract of the article in less than
150 words. The Abstract will appear at the head
of the article when published in the Journal.

Equations. All equations should be type-
written and the numbers for displayed equa-
tions should be in parentheses in the right
margin [e.g., (1), (2), etc.; for Appendix equa-
tions use (A.1), (A.2), etc.]. Text mentions of
equations should simply use the form (2) or
(A.3). Superscripts and subscripts should be
typed clearly above and below the line,
respectively. Theorem, lemma, and proposi-
tion statements should appear in italic print.
End-of-proof signposts should appear as: ®.
The Expectations operator E is set roman.
Authors are encouraged to use the following
order for enclosures, {[(...)]}.

Tables and Figures. Tables and figures should
be numbered consecutively in the order in
which they are mentioned in the text. Every
table or figure should have a title or caption and
at least one reference in the text to indicate its
appropriate location. Figures must be submitted
ready for reproduction in electronic form, pref-
erably TIFF (line drawings at least 600 dpi,
grey scale at least 300 dpi) or EPS (with fonts
embedded) format. Figures should be submit-
ted as high-resolution files. TIFF, EPS, or PDF
files must be provided for all figures. Figures
should remain legible at a 50% reduction, and
letters within a word should not touch one
another. Figure labels should correspond to
text notation as to italic or roman typeface,
and superscripts and subscripts should be
in superior and inferior positions.

References. First text citation of each refer-
ence should include all authors’ last names
(and the year); use “et al.” thereafter. Com-
plete bibliographic information for each
citation should be included in the list of ref-
erences. References should be typed in alpha-
betical order in the style of the following
examples:

Bergstrom, A.R. (1976) Statistical Inference
in Continuous Time Economic Models.
North-Holland.

Giraitis, L. & D. Surgailis (1986) Multivar-
iate Appell polynomials and the central limit
theorem. In E. Eberlein & M.S. Taqqu
(eds.), Dependence in Probability and Sta-
tistics: A Survey of Recent Results, pp. 21—
72. Birkhauser.

Gregory, A.W. & G.W. Smith (1995) Business
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cycle theory and econometrics. Economic
Journal 105, 1597-1608.

Wooldridge, J.M. (in press) On the limits
of GLM for specification testing: A com-
ment on Gurmu and Trivedi. Econometric
Theory.

Journal names should not be abbreviated.

Footnotes. When more than a simple source
citation is called for, footnotes may be used.
These should be numbered consecutively
throughout the article and listed together at the
end of the text, before the references. Source
citations within footnotes follow the same
style as citations in the text.

Copyediting and Proofreading. The pub-
lisher reserves the right to copyedit and
proofread all articles accepted for publica-
tion, but authors will be asked to review
their manuscripts if changes have been sub-
stantial. Proofs will be sent (as PDF files
attached to e-mail) to the corresponding
author for corrections of typographical
errors only.

Offprints. Authors may purchase offprints if
they are ordered at the proof stage (an order
form will be sent with proofs).

EDITORIAL POLICY. Since its inception,
Econometric Theory has aimed to endow
econometrics with an innovative journal
dedicated to advance theoretical research
in econometrics. It provides a centralized
professional outlet for original theoretical con-
tributions in all of the major areas of econo-
metrics, and all fields of research in economet-
ric theory fall within the scope of ET. In addi-
tion, ET fosters the multidisciplinary features
of econometrics that extend beyond econom-
ics. Particularly welcome are articles that pro-
mote original econometric research in relation
to mathematical finance, stochastic processes,
statistics, and probability theory, as well as
computationally intensive areas of economics
such as modern industrial organization and
dynamic macroeconomics. Contributions that
exposit methodological and technical advances
in these fields and that illustrate their potential
in econometric research are actively encour-
aged. Articles that unify earlier econometric
work either in productive ways or by the use of
more elegant methods lie within the scope of
the Journal. In recognition of the interface
between theory and practice in modern econo-
metric research, ET encourages submissions
that promote best practice econometrics by
demonstrating new theory in conjunction with
the practical implementation of theory.

As well as articles that embody original the-
oretical research, ET publishes historical stud-
ies on the evolution of econometric thought and
interviews with the subject’s leading scholars.
ET also serves an educational role by the inclu-
sion of a “Notes and Problems Series” and by
the publication of pedagogical articles that deal
explicitly with educational issues.
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