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Bayesian inference in dynamic econometric models
L Bauwens, M Lubrano, JF Richard
Oxford University Press

Bayesian inference on GARCH models using the Gibbs sampler
L Bauwens, M Lubrano
The Econometrics Journal 1 (1), 23-46

Ranking economics departments in Europe: a statistical approach
M Lubrano, L Bauwens, A Kirman, C Protopopescu
Journal of the European Economic Association 1 (6), 1367-1401

Identification restrictions and posterior densities in cointegrated Gaussian

VAR systems
L Bauwens, M Lubrano
Université Catholique de Louvain. Center for Operations Research and ...

Bayesian option pricing using asymmetric GARCH models
L Bauwens, M Lubrano
Journal of Empirical Finance 9 (3), 321-342

Testing for unit roots in a Bayesian framework
M Lubrano
Journal of Econometrics 69 (1), 81-109

Bayesian analysis of nonlinear time series models with a threshold
M Lubrano
Nonlinear Econometric Modeling in Time Series: Proceedings of the Eleventh ...

Stability of a UK money demand equation: A Bayesian approach to testing

exogeneity
M Lubrano, RG Pierse, JF Richard
The Review of Economic Studies, 603-634

Smooth transition GARCH models: A Bayesian perspective
M Lubrano
Recherches Economiques de Louvain/Louvain Economic Review, 257-287

Emploi et chbmage en France de 1955 a 1982: un modele

macroéconomique annuel avec rationnement
JP Lambert, M Lubrano, HR Sneessens
Annales de I'INSEE, 39-76

Density inference for ranking European research systems in the field of

economics
M Lubrano, C Protopopescu
Journal of Econometrics 123 (2), 345-369
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A minimum Hellinger distance estimator for stochastic differential equations:
An application to statistical inference for continuous time interest rate
models 16 2008

L Giet, M Lubrano
Computational statistics & data analysis 52 (6), 2945-2965

Bayesian analysis of switching regression models
M Lubrano 14 1985
Journal of econometrics 29 (1), 69-95

Bayesian inference in dynamic disequilibrium models: an application to the

Polish credit market
L Bauwens, M Lubrano
Econometric Reviews 26 (2-4), 469-486

13 2007

Bayesian regression program (BRP) user's manual
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CORE Computing Report 81-A-01

Bayesian diagnostics for heterogeneity
L Bauwens, M Lubrano 10 1990
Annales d'Economie et de Statistique, 17-40

A robust Bayesian approach for unit root testing
C Conigliani, F Spezzaferri 9 2007
Econometric Theory 23 (03), 440-463

Modeling multivariate interest rates using time-varying copulas and

reducible nonlinear stochastic differential equations
R Bu, L Giet, K Hadri, M Lubrano
Journal of Financial Econometrics, nbq022

8 2010

Ranking economics departments in Europe: a statistical approach
L Bauwens, A Kirman, M Lubrano, C Protopopescu 8 2003
CORE Discussion Papers

Real wages, quantity constraints and equilibrium unemployment: Belgium,
1955-1988

M Lubrano, F Shadman-Mehta, HR Sneessens
Empirical Economics 21 (3), 427-457

8 1996
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