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Supplement to the paper “Asymptotic expansions in multi-group analysis
of moment structures with an application to linearized estimators” and
errata for the paper on the ADF chi-square statistic.

Haruhiko Ogasawara

This note is to supplement Ogasawara (2011), and gives errata for
Ogasawara (2009).

1. Supplement to Ogasawara (2011)
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Define P, P, P,,Q.,Q, and @ as follows:
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Then, after some algebra (see Ogasawara, 2009),
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2. Errata for Ogasawara (2009)

Ogasawara’s (2009, Equations (4.4) and (4.5)) result with k=2 and without
mean structures corresponding to the result in the previous section is a special
case of this note, and should be corrected by using the definitions of

QI, Q;, Q" and R given earlier. See also Ogasawara (2010) for an
additional minor erratum in Ogasawara (2009, Equations (4.6) and (4.7)).
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