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Applications are now being sought for the recently established A R Bergstrom Prize In
Econometrics.

The objective of the Prize is to reward the achievement of excellence in econometrics, as
evidenced by a research paper in any area of econometrics. The Prize is open to New Zealand
citizens or permanent residents of New Zealand who are under the age of 26 years on the
closing date for applications. It is intended that the awardee will utilise the proceeds to assist in
financing further study or research in econometrics in New Zealand or overseas.

The Prize will be awarded once every two years, with its value initially being $1000. The
selection committee will consist of Professors P C B Phillips, V B Hall and their nominees.

Applications/nominations must include:

a formal letter of application and, in the case of students, a letter of nomination by their
research adviser or chairperson

* 4 copies of a research paper written by a single author, reporting original research in any
area of econometrics

• a CV and relevant academic transcripts

Applications should be sent, by 31 March 1992, to:
Professor V B Hall
Dept of Economics
Victoria Univ. of Wgtn
P O Box 600 Wellington
NEW ZEALAND

The Prize is supported by funds generously provided by the following sponsors:

Institutional Sponsors

The New Zealand Association of Economists
The Faculty of Commerce and Economics at the University of Auckland
The Department of Economics at the University of Canterbury
The Faculty of Commerce and Administration at Victoria University of Wellington
Lincoln University
The Department of Economics and Marketing at Lincoln University

Personal Sponsors

V B Hall
P C B Phillips

In addition, royalties from the forthcoming Festschrift Volume Models, Methods and
Applications of Econometrics: Essays in Honour of Rex Bergstrom, P C B Phillips (ed.),
Oxford: Basil Blackwell, will be used to support the Prize.
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France Since 1789

M« C. andM. F. Chary,
Translators
This book explores the principal problems
and changes that have affected the French
peasantry since 1789. Dr. Moulin examines
the social, economic, and cultural evolu-
tion of the peasantry as a subsistence
economy that has been replaced by com-
mercialized3 capitalist farmings and looks
at the political consequences of the dra-
matic relative decline in the numerical
importance of the French rural sector.
Copublished with the Maison des Sciences de I'Homme
39534-8 Hardcover $49.95/39577-1 Paper $14.95

A Rural Society after t ie
Black Death
Essex 1350-1525
Lony Poos
This study of rural social structure seeks to
understand how, in the population collapse
after the Black Death (1348-1349), a
particular economic environment affected
ordinary people's lives in the areas of
migration, marriage, and employment, and
also contributed to patterns of religious
nonconformity, agrarian riots and unrest,
and even rural housing.
Cambridge Studies in Population, Economy and
Society in Past Time 18
38260-2 Hardcover $59.50

Friends in Life j
British and Irish
Quakers, 1650-1900
Richard T. Vann and
David Eversley
This volume looks at patterns of child-
bearing, marriage and death among more
than 8,000 Quaker families during the
period of demographic transition. The
authors show how high fertility and high
mortality were features of English Quaker
life, to be succeeded after 1825 by a move
towards the modern, small family.
Comparisons are drawn with the general
population, other elite groups and the
Irish Quakers.
Cambridge Studies in Population, Economy and
Society in Past Time 17
39201-2 Hardcover $49.50

Assimiation and
Community
The Jews In Nineteenth-Century
Europe
Jonathan Frankel and
Steven J. Zipperstein^ Editors
The historiography of this period
has focused on the processes of
accommodation and communal
disintegration. The communal processes,
as analyzed here, turn out to be far more
complex. Traditional loyalties, new socio-
ethnic structures, communal cohesion,
romantic discoveries of the past, and the
political solidarity engendered by the
struggle for emancipation across Europe,
all counterbalanced the homogenizing
forces of modernity.

Contributors: Phyllis Cohen Albert? Richard
I. Cohen, Todd M. Endelman, Israel Finestein,
Jonathan Frankel, Michael Graetz, Paula E.
Hyman, Marion Kaplan, HillelJ. Kieval, Eli
Lederhendler, Marsha L. Rozenblit, Michael
K. Silber, David Sorkin, Steven J. Zipperstein.
40284-0 Hardcover about $54.50

A Community Transformed
The Manor and Liberty of
Havering-atte-Bower, 1500-1620
Marjorie Keniston Mclmtosh
The author continues her study begun In
Autonomy and Community (CUP, 1986),
which covered the period 1200-1500. This
book traces the changes that took place
between 1500-1620 In demographic
patterns, the economy, religion, social and
cultural forms, and local administration
and law. Abundant information on a wide
range of questions makes this the most
complex and richly drawn portrait of any
English community in the Tudor era.
Cambridge Studies in Population, Economy and
Society in Past Time 16
38142-8 Hardcover $69.50

Available in bookstores or write:

40 Wo 20th Sto, N.Y., NY 10011-4211.
Call toll-free 800-872 -7423.
MasterCard/VISA accepted.
Prices subject to change.
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NOTES FOR CONTRIBUTORS

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

Manuscripts. Four copies of manuscripts
should be submitted to:

Peter C. B. Phillips
Editor, Econometric Theory
Cowles Foundation for Research

in Economics
Yale University
P.O. Box 2125 Yale Station
New Haven, Connecticut 06520-2125
U.S.A.

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 sub-
mission of the paper 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 responsible for obtaining written
permission to publish material for which they
do not own the copyright. Articles and other
material published in Econometric Theory rep-
resent the opinions of the authors and should
not be construed to reflect the opinions of the
Editor, Advisory Board, Editorial Board or the
Publisher.

Problems and Solutions Series. This series will
publish student exercises in econometrics and
research level problems. All problems must be
submitted in triplicate with a clear title, rele-
vant references and a complete solution to:

Professor Alberto Holly
Department d'econometrie

et d'economie politique
Universite de Lausanne
EcoledesHEC, BFSH,
1015 Lausanne-Dorigny
Lausanne, Switzerland

After publication of a problem, solutions are
invited for publication in the following issue
and will be selected on a competitive basis that
takes into account the correctness, conciseness
and elegance of the solution. All problems and
solutions will be refereed.

Readers are also encouraged to write to the
Editor with interesting unsolved problems for
which only partial results are currently avail
able, and to adivse the Editor if they discover
a published problem for which a solution
already exists in the literature.

Preparation of Manuscript. The entire manu-
script (including notes and references) should
be typed double-spaced on 8!/i x 11-inch or A4
white paper, with wide margins to accommo-

date copyediting. Manuscript pages should be
numbered consecutively. Page 1 should pro-
vide the article title, author's(s') names (in the
form preferred for publication), complete affil-
iations and telephone numbers. 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 form of the title) of 40 characters
or less, and the name and mailing address of
the author to whom proofs should be sent.
Page 3 should contain a short abstract of the
paper in less than 150 words. The Abstract will
appear at the head of the article when pub-
lished in the Journal.

Equations. All equations should be type-
written and the numbers for displayed equa-
tions should be placed in parentheses in the
right margin. References to equations should
simply use the form "(3)". Superscripts and
subscripts should be typed clearly above and
below the line, respectively. Theorem, lemma
and proposition statements should appear in
italic print. End of proof signposts should
appear as such: •

Tables and Figures. Tables and figures should
be numbered consecutively in a separate series.
Every table or figure should have a title or cap-
tion and at least one reference in the text to
indicate its appropriate location. Figures
(charts, graphs, or other artwork) should be
ready for photographic reproduction; they can-
not be redrawn by the printer. All figure labels
and details should be clearly printed and large
enough to remain legible after a reduction to
half size.

References. References should be cited in the
text by the author's last name and the relevant
number from the reference list or simply by
number. Complete bibliographic information
for each citation should be included in the list
of references. Examples of correct style for bib-
liographic citation in the text are: Bergstrom
[I];. . . equation (10) of [3]; in recent work
[2,4]. References should be typed in alpha-
betical order in the style of the following
examples:

1. Bergstrom, A. R. Statistical inference in
continuous time economic models. Amster-
dam: North Holland, 1976.

2. Granger, C. W. J. Generating mechanisms,
models and causality. In W. Hildenbrand
(ed.), Advances in Econometrics, Chapter 8
and pp. 237-253. New York: Cambridge
University Press, 1983.

3. Herz, C. S. Bessel functions of matrix argu-
ment. Annals of Mathematics 61 (1955):
474-523.

4. Sargan, J. D. & A. Bhargava. Maximum
likelihood estimation of regression models
with first order moving average errors where
the root lies on the unit circle. Econometrica
51 (1983): 799-820.

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 text and typed together on a
separate page following references. Source cita-
tions within footnotes follow the same style as
citations in the text.

Copyediting and Proofreading. The publisher
reserves the right to copyedit and proofread all
articles accepted for publication, but authors
will be asked to review their manuscripts if
changes have been substantial. Page proofs of
articles will be sent to authors for corrections
of typographical errors only.

Offprints. Authors receive 25 offprints of their
article free of charge; additional numbers may
be purchased if ordered at proof stage (an
order form will be sent with proofs). Contrib-
utors will be asked to assign their copyrights,
on certain conditions, to Cambridge University
Press.

EDITORIAL POLICY. Econometric Theory
aims to endow econometrics with an innovative
and authoritative journal dedicated to advance
theoretical research in econometrics. It will
provide a centralized professional outlet for
original theoretical contributions in all of the
major areas of econometrics and it will seek to
foster the multidisciplinary features of econo-
metrics that extend beyond the subject of eco-
nomics. Among the many aspects oi
econometrics to come within the scope of El
are the statistical theory of estimation, testing,
prediction and decision procedures in tradition-
ally active areas of research such as linear and
nonlinear modeling, simultaneous equations
theory, time series, studies of robustness, non-
parametric methods, inference under mis-
specification, finite sample econometrics,
limited dependent variable models, the treat
ment of panel data, and models of discrete
choice. ET will provide a receptive arena foi
theoretical studies which open up new fields oi
research in econometrics and whose applicatior
potential is on a longer term horizon. Particu
larly welcome are papers which promote orig-
inal econometric research in relation to moderr
developments in mathematical statistics anc
probability theory. Contributions whicr
exposit methodological and technical advance;
in these fields and which illustrate their poten
tial in econometric research are actively encour
aged. Articles which unify earlier econometric
work either in productive ways or by the use oi
more elegant methods also lie within the scope
of the Journal.

As well as articles that embody original the
oretical research, ET will publish historica
studies on the evolution of econometrii
thought and on the subject's major scholars
ET will also serve an educational role in econo
metrics by the inclusion of a "Problems anc
Solutions Series" and by the publication o
pedagogical papers which deal explicitly witf
educational issues and which discuss nev
approaches to teaching econometrics.
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