
PUBLICATIONS

Silvia Ferrari

February 24, 2017

[1] Cordeiro, G.M., Ferrari, S.L.P. (1991). A modified score test statistic having chi-squared
distribution to order n−1. Biometrika, 78, 573-582.

[2] Cordeiro, G.M., Ferrari, S.L.P., Paula, G.A. (1993). Improved score tests for generalized
linear models. Journal of the Royal Statistical Society B, 55, 661-674.

[3] Ferrari, S.L.P., Cribari–Neto, F. (1993). On the corrections to the Wald test of nonlinear
restrictions. Economics Letters, 42, 321-326.

[4] Ferrari, S.L.P., Cordeiro, G.M. (1994). Matrix formulae for computing improved score
tests. Journal of Statistical Computation and Simulation, 49, 195-206.

[5] Cordeiro, G.M., Botter, D.A., Ferrari, S.L.P. (1994). Nonnull asymptotic distributions of
three classic criteria in generalized linear models. Biometrika, 81, 709-720.

[6] Cribari–Neto, F., Ferrari, S.L.P. (1995). Bartlett-corrected tests for heteroskedastic linear
models. Economics Letters, 44, 113-118.

[7] Cribari–Neto, F., Ferrari, S.L.P. (1995). An improved Lagrange multiplier test for hete-
roskedasticity. Communications in Statistics – Simulation and Computation, 24, 31-44.

[8] Cribari–Neto, F., Ferrari, S.L.P. (1995). Second order asymptotics for score tests in
generalised linear models. Biometrika, 82, 426-432.

[9] Cordeiro, G.M., Cribari–Neto, F., Aubin, E.C.Q., Ferrari, S.L.P. (1995). Bartlett correc-
tions for one-parameter exponential family models. Journal of Statistical Computation
and Simulation, 53, 211-231.

[10] Ferrari, S.L.P., Cordeiro, G.M. (1996). Corrected score tests for exponential family non-
linear models. Statistics and Probability Letters, 26, 7-12. [Doc. 9.2.10]

[11] Cordeiro, G.M., Ferrari, S.L.P. (1996). Bartlett-type corrections for some score tests in
proper dispersion models. Communications in Statistics – Theory and Methods, 25, 29-48.

[12] Ferrari, S.L.P., Cordeiro, G.M., Uribe–Opazo, M.A., Cribari–Neto, F. (1996). Improved
score tests for one-parameter exponential family models. Statistics and Probability Letters,
30, 61-71.

[13] Ferrari, S.L.P., Arellano–Valle, R.B. (1996). Modified likelihood ratio and score tests in
regression models using the t distribution. Brazilian Journal of Probability and Statistics,
10, 15-33.

[14] Ferrari, S.L.P., Botter, D.A., Cordeiro, G.M. e Cribari–Neto, F. (1996). Second and third
order bias reduction for one-parameter family models. Statistics and Probability Letters,
30, 339-345.

[15] Ferrari, S.L.P., Botter, D.A., Cribari–Neto, F. (1997). Local power of three classic criteria
in generalized linear models with unknown dispersion. Biometrika, 84, 482-485.



Publications - Silvia Ferrari 2

[16] Ferrari, S.L.P., Uribe–Opazo, M.A., Cribari–Neto, F. (1997). Second order asymptotics
for score tests in exponential family nonlinear models. Journal of Statistical Computation
and Simulation, 59, 179-194.

[17] Cribari–Neto, F., Botter, D.A., Cordeiro, G.M., Ferrari, S.L.P. (1998). Bias reduction
in one-parameter exponential family models. Communications in Statistics – Simulation
and Computation, 27, 761-782.

[18] Ferrari, S.L.P., Cribari–Neto, F. (1998). On bootstrap and analytical bias corrections.
Economics Letters, 58, 7-15.

[19] Cordeiro, G.M., Ferrari, S.L.P. (1998). Generalized Bartlett corrections. Communications
in Statistics – Theory and Methods, 27, 509-527.

[20] Cordeiro, G.M., Ferrari, S.L.P. (1998). A note on Bartlett-type corrections for the first
few moments of test statistics. Journal of Statistical Planning and Inference, 71, 261-269.

[21] Cordeiro, G.M., Ferrari, S.L.P., Cysneiros, A.H.M.A. (1998). A formula to improve score
test statistics. Journal of Statistical Computation and Simulation. 62, 123-136.

[22] Cordeiro, G.M., Ferrari, S.L.P., Botter, D.A., Cribari–Neto, F. (1999). Modified maximum
likelihood estimation in one-parameter exponential family models. Communications in
Statistics – Theory and Methods, 28, 157-178.

[23] Ferrari, S.L.P., Silva, A. F. (1999). Analytical and resampling-based bias corrections for
one-parameter models. Brazilian Journal of Probability and Statistics, 13, 13-17.

[24] Ferrari, S.L.P., Cribari–Neto, F. (1999). On the robustness of analytical and bootstrap
corrections to score tests in regression models. Journal of Statistical Computation and
Simulation, 64, 177-191.

[25] Arellano–Valle, R.B., Ferrari, S.L.P., Cribari–Neto, F. (1999). Bartlett and Bartlett-type
corrections for testing linear restrictions. Applied Economics Letters, 6, 547-549.

[26] Cordeiro, G.M., Ferrari, S.L.P., Uribe–Opazo, M.A., Vasconcellos, K.L.P. (2000). Correc-
ted maximum likelihood estimation in a class of symmetric nonlinear regression models.
Statistics and Probability Letters, 46, 317-328.

[27] Cribari–Neto, F., Ferrari, S.L.P., Cordeiro, G.M. (2000). Improved heteroscedasticity-
consistent covariance matrix estimators. Biometrika, 87, 907-918.

[28] Ferrari, S.L.P., Cordeiro, G.M., Cribari–Neto, F. (2001). Higher order asymptotic refi-
nements for score tests in proper dispersion models. Journal of Statistical Planning and
Inference, 97, 177-190. Special issue in honor of C.R. Rao.

[29] Cribari–Neto, F., Ferrari, S.L.P. (2001). Monotonic improved critical values for econome-
tric chi-squared asymptotic criteria. Economics Letters, 71, 307-316.

[30] Ferrari, S.L.P., Uribe–Opazo, M.A. (2001). Corrected likelihood ratio tests in a class of
symmetric linear regression models. Brazilian Journal of Probability and Statistics, 15,
49-67.



Publications - Silvia Ferrari 3

[31] Cordeiro, G.M., Ferrari, S.L.P., Uribe–Opazo, M.A. (2002). Bartlett–type corrections for
two–parameter exponential family models. Communications in Statistics – Theory and
Methods, 31, 901-924.

[32] Ferrari, S.L.P., Cribari–Neto, F. (2002). Corrected modified profile likelihood heteroske-
dasticity tests. Statistics and Probability Letters, 57, 353-361.
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