CONTRIBUTIONS
TO ECONOMETRICS:

JOHN DENIS SARGAN

Londbn School of Economics

EDITED WITH AN INTRODUCTION BY
ESFANDIAR MAASOUMI

Indiana University,
Bloomington and the University of California,
Santa Barbara, USA '

Volume 2

'
s EE
The right of the
University of Cambridge |
10 print and sell
all manner of books
was granted by

Henry VI in 1534.
The University has printed
and published continuously

since 1584,

CAMBRIDGE UNIVERSITY PRESS

Cambridge
New York New Rochelle
‘Melbourne Sydney



CONTENTS

Foreword by T. W. Anderson _ . page

1

10

11

- Contributions of Denis Sargan to the theory of finite sample

distributions and dynamic econometric models Esfandiar
Maasoumi . '
Appendix A: a brief biography of Denis Sargan and a list of
his published papers
A general approximation to the distribution of instrumental
variables estimates (with W. M. Mikhail)

. The finite sample distribution of FIML estimators (revised

version of an unpublished paper)

Gram—Charlier approximations applied to t ratios of k-class
estimators S

Econometric estimators and the Edgeworth approximation
(with errata and other corrections)

The existence of the moments of estimated reduced form
coefficinets, unpublished paper, No. A6, LSE

Some experience of numerical computation of Edgeworth
approximations (with Y. K. Tse), unpublished paper, No.
A21, LSE

Edgeworth approximations for 2SLS estimates of a dynamic
model, unpublished paper, No. 25, LSE

Maximum likelihood estimation of regression models with
first order moving average errors when the root lies on the
unit circle (with Alok Bhargava)

Missing data in an autoregressive model (with E. G
Drettakis)

Some discrete approximations to contmuous time stochastic
models

vii

15
18
57
76
98

133

158

172
182
204

226



vi : ~Contents

12 The spectral estimation of sets of simuitaneous equation
systems with lagged endogenous variables (with A. Espasa) 246
13 Estimating dynamic random effects models from panel data
covering short time periods (with Alok Bhargava) 270

Note: Editor’s footnotes are in brackets at the foot of the corresponding
pages.




