
Contents

1 Introduction . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 1
Robin C. Sickles and William C. Horrace

2 Program Impact Estimation with Binary Outcome
Variables: Monte Carlo Results for Alternative Estimators
and Empirical Examples . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 5
David K. Guilkey and Peter M. Lance

3 Stochastic Frontier Models with Bounded Inefficiency . . . . . . . . . . . . . . . . 47
Pavlos Almanidis, Junhui Qian, and Robin C. Sickles

4 Estimating Consumer Surplus in eBay Computer
Monitor Auctions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 83
Kevin Hasker, Bibo Jiang, and Robin C. Sickles

5 Inference in Two-Step Panel Data Models
with Time-Invariant Regressors: Bootstrap
Versus Analytic Estimators . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 103
Scott E. Atkinson and Christopher Cornwell

6 International Evidence on Cross-Price Effects of Food
and Other Goods . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 125
James L. Seale, Jr., Cody P. Dahl, Charles B. Moss,
and Anita Regmi

7 Large-N and Large-T Properties of Panel Data Estimators
and the Hausman Test . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 219
Seung Chan Ahn and Hyungsik Roger Moon

8 Comparison of Stochastic Frontier “Effect” Models
Using Monte Carlo Simulation . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 259
Young Hoon Lee and Jinseok Shin

ix



x Contents

9 Modelling Asymmetric Cointegration and Dynamic
Multipliers in a Nonlinear ARDL Framework . . . . . . . . . . . . . . . . . . . . . . . . . . 281
Yongcheol Shin, Byungchul Yu, and Matthew
Greenwood-Nimmo

10 More Powerful Unit Root Tests with Non-normal Errors . . . . . . . . . . . . . . 315
Kyung So Im, Junsoo Lee, and Margie A. Tieslau

11 More Powerful LM Unit Root Tests with Non-normal Errors . . . . . . . . 343
Ming Meng, Kyung So Im, Junsoo Lee,
and Margie A. Tieslau

12 Efficiency Selection Procedures for Capacity
Utilization Estimation . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 359
William C. Horrace and Kurt E. Schnier

13 Bartlett-Type Correction of Distance Metric Test . . . . . . . . . . . . . . . . . . . . . . 371
Wanling Huang and Artem Prokhorov

Index . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 405



http://www.springer.com/978-1-4899-8007-6


	Contents

