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specific subject community:

Institutions with high-rankings in economics

Serving our clients by:

- Increasing visibility of excellent research
- building added value services

Serving the network by:

- focussing on cost-efficiency and innovation

- developing concrete products

- maximising on knowledge-exchange structures
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Current Nereus activities

e Comprehensive index of electronic resources In
economics

e Make economics and social sciences datasets
more easily accessible

e Participation in JISC funded project : VERSIONS
e |nstitutional repositories

e Feed the Romeo database with self-archiving
policies of publishers

Nereus portal demo
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e 6 partners, 4 countries
e 68 authors
e One discipline

e 6,943 bib. references, 2,696 full-text
documents

® 0pen access
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e Economists Online: facts and figures
Full text availability

e Journals 1675
e \WP/discussion papers 752
e Chapters 269
e Reports 56

e Books (incl. dr. dissertations) 38

e Conference proceedings 21

e Other 53
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Economists Online: Workflow

e Select « top » researchers
e QObtain list of publications and a maximum of full-texts:
- Author versions: pre/post-prints, publisher prints, hardcopy
e Library:
- Metadata quality control, control IPR, retro-digitisation, upload full-text

e |Intermediary results:
- Discuss with author what will be made available online
e Results:

- Search service
- Dynamic publication lists per author

= Libraries do the work : minimum of effort demanded from
researcher
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Barr, Professor Micholas A, (European Institute)
Publication list

(More)

Benigno, Dr Gianluca (Department of Economics and Centre for Economic Perdformance (CEP))
Publication list

(More)

Besley, Professor Timothy 1, (Department of Economics and Suntory and Toyota International Centres for
Economics and Related Disciplines (STICERD))
Publication list

(More)



Professor Nicholas A. Barr

European Institute

Tahle of contents

Journal articles

Books

Book chapters

warking and/or discussion papers

Journal articles

2004

2003

2002

2001

2000

1999

1998

Barr, Micholas & (20043, Notional defined contribution pensions ; what they can do and what they can't, Nordisk forsitningstidssknift, 3,
203-214,
Barr, Micholas & (20043, Higher education funding., Oxford rewew of economic poficy, 200271, 264-283 (more)

Barr, Micholas & (2003), Financing higher education ; lessons from the UK debate, Fofitica! quarterly, 74030, 371-381.(more)
Barr, Micholas & (2002), Reforming pensions | myths, truths and policy choices, fnternationa! social securfty rewiew, 55(2), 3-36.(more)
Barr, Micholas & (2001}, The truth about pension reform. Ananos and developrent, 38030, 6-9,

Barr, Micholas &, & Agulnilk, P {20007, The public # private mix in UK pension palicy, Wor's economdcs, 1013, 69-80,
Barr, Micholas & {20003, & market failures approach to health and education. Market faiures rewriew,, 16-25,
Barr, Michalas & (2000}, La partnership pubblico-privata nelle pensiani @ all ricerca del qiusti equilibria, {'zssistenzs socfale, I, 175-191,

Barr, Michalas & (1999}, Fundamentals of social security analvysis, dAustalian sociad policy, (1), 7-29,
Barr, Micholas & (1999), Response to Arthur Grimes, 'Pensions and the demographic crisis @ can building up pension funds help?',
Australizn socia! policy,(2), 96-93,

Barr, Micholas & {1993}, Higher education in Australia and Britain : what lessons? dusiralian economic rewiew, 31(2), 179-188.

Barr, Micholas & (19938), Towards a 'third wavy'? Mew economy, 5(2), 71-76,

Barr, Micholas & (19928), Health and health care in the post-communist countries, Euroheafth, 4063, 8-10,

Crawford, I, & Barr, Micholas & {1998}, The Dearing Report and the government's response @ a critique. Podtical quarter!), &2(1), 72-84.
(more)
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Higher education funding

Barr, Nicholas A, (20040 Higher education funding. Ckford e wiew of econasric golicy, 20 (2). pp. 264283, [SSN 1480-2121

Full text available as:

PLF - Requires Adobe Acrobat Reader or other PDF wiewer,

Abstract

The expansion of higher education throughout the OECD — and beyond — iz both necessary and desirable. But it iz costhy,
and faces competing imperatives for publicspending. Higher education finance is therefore salient to an extent that is not
wet fully appreciated in all countries, and is also immensely sensitive politically. This paper sets out the core lessons for
financing higher education deriving from economic theony and putsthem alongside lessons from country experience. The
UK reforms announced in 20049 are assessed againstthe backdrop of those buo elements. A concluding section briefly maps
out unfinished business.

Additional Information: Depositead 23062005, This is a pre-copy-editing, authorproduced PDF of an ardicle accepted
far publication in the Oxford Review of Economic Palicy following peer review. The definitive publisherauthenticated
wersion [Higher Education Funding, wal. 20, no. 2, pp. 2642832 (2004 is available anline at:

hitp Moxrep.oxfordjournals.argfegifconte ntfabstra cbi2 0020264, LSE has dewveloped LSE Research Online so that users
may access research output of the School. Copyright ® and Moaoral Rights for the papers on this site are retained by the
individual authors andfor other copyright awners. Users may download andfor print one copy of any articles) in LSE
Reszearch Online to facilitate their private study or for non-commercial research. v'ou may not engage in furtther
distribution of the material or use it for any profitmaking activities or any commercial gain. “rou may freely distribute the
URL ¢http:ffe prints.lse. ac.uk) of the LSE Research Online website.

Subject classification: L Education » LB Theory and practice of education * LBZ300 Higher Education
H Social Sciences = HJ Public Finance

Il Code: 288
Refereed: “res

Official URL: hitp:Yoxrep.oupjournals.args
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Higher education funding

Nicholas Barr

London School of Economics and Political Science,
Houghton Street,
London WC2A ZAE UK

Tel: +44-20-7955-7482; Fax: +44-20-7955-7546;
Email: N Barr@ilse.ac.uk: hittp://econ.lse.ac uk/staff'nb

Oxford Review of Economic Policy, Vol. 20, No. 2. forthcoming

March 2004
Revised May 2004

Draft. Please do not quote without permission
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Fobinson, Professor Peter M, (Department of Economics)
Fublication list

(More)

Sutton, Professor John (Departrnent of Economics and Suntory and Toyota International Centres for Economics
and Related Disciplines (STICERD))
Publication list

(More)

“Yan Reenen, Professar John (Department of Economics and Centre for Economic Performance (CEP))
Publication list

(More)

Yenables, Professor &nthony 1. (Department of Economics and Centre for Economic Performance (CEP))
Publication list

(More)




Professor Peter M. Robinson

Department of Economics

Tahle of contents

Journal articles

Books

Book chapters

warking and/or discussion papers

Journal articles

2005

2004

2003

2002

2001

Robinson, Peter M (20053, The distance between rival nonstationary fractional processes, Jouvna! of econometyics, T28(2), 283-300,
Robinson, Peter M (20058). Robust covariance matrix estimation : HAC estimates with long memory/antipersistence correction.
Foonometric theaory, 21010, 171-180.(more)

Giraitis, Liudas, Surgailis, Donatas, Robinson, Peter M, & Leipus, Remigijus (20040, LARCH, leverage and long mermory, Journa! of
financial econometrics, 2(2), 177-210.{more)
Raobinsan, Peter M, & lacane, F (Z004), Caointegratian in fractional systerns with deterministic trends, Journa! of sconormetrics,,

Giraitis, Liudas, & Rabinson, Peter M (20033, Edgewaorth expansions far semiparametric whittle estimation of lang mermoaory. Annals of
statistics, 31, 1325-1375.(more)

Henry, M, & Robinson, Peter M (2003}, Higher-aorder kernel semiparametric M-estimation of long memory, Jowrna! of econometrics, 114
{1y, 1-27.

Robinson, Peter M, & Hualde, 1 {2003}, Cointegration in fractional systerms with unknown integration orders, fcopometsics, 7I1(6), 1727-
1766.(more)

Robinson, Peter M (2003), Denis Sargan © some perspectives, Sconpometsc theary, 19030, 481-494 . (more)

Robinson, Peter M, & Hidalgo, 1 (2002, Adapting to unknown disturbance autocorrelation in regression with long memaory . Foonometrics,
70(4), 1545-1581,

Yajima, ¥, & Rabinsan, Peter M (2002), Determmination of cointegrating rank in fractional systerms, Jowrnad of econometrics, 106021, 217-
241,

Gil-alafia, L &, & Robinson, Peter M (20013, Testing of seasonal fractional integration in UK and Japanese consumption and income,
Journal of applied econometrics, 16(2), 95-114,



estim ates
with long memongfantipersistence comection

Robust covariance matrix estimation ;: "HAC' estimates with long
memorylantipersistence correction

Rabinsan, P. M. (2005) Robust covariance matrix estimation : '"HAC' estim ates with lang memondantipersistence comection.
Ecoronredic theonr, 21 (1), pp. 171-180. 155N 1459-4360

Full text available as:

PLF - Requires Adobe Acrobat Reader or other PDF wiewer.

Ahstract

Smoothed nonparametric estimates of the spectral density matrix at zero frequency have been widely used in econometric
inference, because they can consistently estimate the covariance matrix of a partial sum of a possibly dependent vector
process, When elements of the vector process exhibit long memony or antipersistence such estim ates are inconsistent. Whe
propose estimates which are il consistent in such circumstances, adapting automatically to memorny parameters that can
wany dcross the wector and be unknown,

Additional Information: Copyright @ 20005 [BER T EER LTI N L5E has developed LSE Research Online so that
users may access research output of the School. Copyright ® and Maral Rights for the papers on this site are retained by
the individual authors anddar other copyright owners. Users may download andfer print one copy of any aicleis) in LSE
Reszearch Online to facilitate their private study or for non-commercial research. v'ou may not engage in furtther
distribution of the material or use it for any profitmaking activities or any commercial gain. “rou may freely distribute the
URL ¢http:ffe prints.lse. ac.uk) of the LSE Research Online website.

Subject classification: H Social Sciences = HB Economic Theony

ID Code: 323
Refareed: ves

Official URL: http:/fuk.cambridge. orgfjournalsect’
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Ecorometric Theory, 21, 2005, 171-180, Printed in the United States of America,
DOL 10,1017/ 3026646680 30501 15

ROBUST COVARIANCE
MATRIX ESTIMATION:
HAC ESTIMATES WITH LONG
MEMORY/ANTIPERSISTENCE
CORRECTION

P.M. RoBinsoN
London School of Economics

Smoothed nonparametric estimates of the spectral density matrix at zero fre-
quency have been widely used in econometric inference, becanse they can con-
sistently estimate the covariance matrix of a partial sum of a possibly dependent
vector process. When elements of the vector process exhibit long memory or anti-
persistence such estimates are inconsistent. We propose estimates which are still
consistent in such circumstances, adapting automatically to memory parameters
that can vary across the vector and be unknown.

1. INTRODUCTION

We discuss a form of “automated™ inference that extends a familiar feature of
modern econometric practice to incorporate a flexible form of modeling that
has attracted considerable recent interest. Heteroskedasticity and autocorrela-
tion consistent (HAC) covariance matrix estimation is commonly emploved in
inference based on statistics that involve a partial sum of vector-valued random
variables that are not assumed serially wncorrelated or homoskedastic; “long-
run” covariance matrix estimation is another name for the same kind of pro-
cedure. Such statistics do not themselves attempt to correct for supposed
autocorrelation or heteroskedasticity, but rather the aim is to robustify infer-
ence. Popular econometric references include Newey and West (1987) and
Andrews (1991), and the methods go back to earlier statistical references, such
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Forthcoming in: Canadian Journal of Economics

A Note on Trade Liberalization and Common Pool Resources

Erwin H. Bulte' and Richard Damania

Email: e.h bulte@lkub.nl

*School of Economics. University of Adelaide, Adelaide 5001, Australia.
Email: richard.damamai@adelaide.edu.au

'Dept. of Economics, Tilburg University, P.O. Box 90153, 5000 LE Tilburg, Netherlands,
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- = research
- multiple places to feed with
bibliographic metadata (own web

site, departmental web site,
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- various pub. lists to produce for
RAE, promotion, funding, ...

- self-archive once into IR (in a
structured way), use in various contexts
- IR setup by libraries

-Structural

-Sustainable

-Impartial

-Backup, preservation, ...

Publishers
- In competition with publishers?

- EO investigates into IPR issues and
informs the author

- EO feeds SA policies of publishers into
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Economists Online: The author

Fears Answers

Visibility
- Fast access to one’s own and other‘s
quality research output
- Author publication lists with links to
full-text from all publishers in one place
- Automated propagation into Google
Scholar, Repec
- Full text search
- RSS feeds

Quality

- Is this the last peer-reviewed
version of the publication?

- EO = top ranked universities in
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Economists Online: Future
Detailed project plan for

More content:

- extend to 15 partners, more authors (~300), gain critical mass
Author self-archiving:

- current output

- local policies, local submission workflows, ...

- minimal administrative overhead for a maximum of visibility
Technically:

- Exchange expertise for setup and adaptations to IR software

- Review metadata exchange format (<-> Dare DIDL)
Visibility:

- RSS feeds

- Metadata propagation to Google Scholar and REPEC

- Review presentation of search service, and publication lists

- Full text searching
Statistics on usage of full-texts in IR
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