
 

SESSION TITLE:  Nonlinear Fluctuations and Business Cycle Asymmetries I 
 
(Part of the Symposium on Non-linear Econometrics and Theory) 
 
Organizer:   Chair:   Willi Semmler Willi Semmler 
Address:   Address:   New School for Social Research Department of Economics 

Graduate Faculty 
New School for Social Research 
65 5th Avenue 
New York, NY  10034 

Phone:   Phone:    212/304-1069 
FAX:   FAX:    212/304-1069 
E Mail:   semmler@newschool.edu E Mail:    
 
1)   Title:   Stefan Mittnik, SUNY Stony Brook, Jeffrey Mills, University of Cincinnati.  "A Bayesian Nonlinear 

Vector Autoregression." 
 
Presenter:   Discussant Stefan Mittnik Bruce Mizrach 
Address:   Address:   Department of Economics 

SUNY Stony Brook 
Stony Brook, NY  11794-4384 

Financial Studies Staff 
Federal Reserve Bank of New York 
33 Liberty Street 
New York, NY  10045 

Phone:   Phone:   516 632-7532 212/720-5648 
FAX:   FAX:    212/720-1379 
E Mail:   smittnik@sbccvm E Mail:   72114.647@compuserve.com 
 
2)   Title:   Willi Semmler and Gong Gang, New School for Social Research.  "Estimating Deep Parameters of 

Intertemporal Models." 
 
Presenter:   Discussant Willi Semmler Max Stevenson 
Address:   Address:   Department of Economics 

Graduate Faculty 
New School for Social Research 
65 5th Avenue 
New York, NY  10034 

University of Technology, Sidney 
School of Finance & Economics 
P. O. Box 123 
Broadway, NSW  2007 
AUSTRALIA 

Phone:   Phone:   212/304-1069 (612) 330-5460 
FAX:   FAX:   212/304-1069 (612) 330-5515 
E Mail:   semmler@newschool.edu E Mail:    
 
3)   Title:   Peter Flaschel, University of Bielefeld, and Carl Chiarella, University of Technology, Sidney.  

"Labor Market Approaches to Business Cycle Theory" 
 
Presenter:   Discussant Peter Flaschel Sharon Kozicki 
Address:   Address:   University of Bielefeld 

48 Bielefeld, GERMANY 
Federal Reserve System Board of 
Governors 
Division of Research & Statistics 
Washington, DC  20551 

Phone:   Phone:   01169/521/123075 202/452-2348 
FAX:   FAX:   01169/521/1062794  
E Mail:   E Mail:    m1sxk99@frb.gov 
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4)   Title:   Max Stevenson and Maurice Peat, University of Technology, Sidney, Australia.  "Asymmetry in 
Business Cycles:  Evidence from the Australian Labor Market."   

 
Presenter:   Discussant Max Stevenson Ted Jaditz 
Address:   Address:   University of Technology, Sidney 

School of Finance & Economics 
P. O. Box 123 
Broadway, NSW  2007 
AUSTRALIA 

Bureau of Labor Statistics 
Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:   (612) 330-5460 202/606-6579 x. 597 
FAX:   FAX:   (612) 330-5515 202/606-7080  
E Mail:   E Mail:    jaditzt@oplc.psb.bls.gov 
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SESSION TITLE:  Nonlinear Fluctuations and Business Cycle Asymmetries II 
 
(Part of the Symposium on Non-linear Econometrics and Theory) 
 
Organizer:   Chair:   Ted Jaditz Willi Semmler 
Address:   Address:   Department of Economics 

Graduate Faculty 
New School for Social Research 
65 5th Avenue 
New York, NY  10034 

Bureau of Labor Statistics 
Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:   212/304-1069 202/606-6579 x. 597 
FAX:   FAX:   212/304-1069 202/606-7080  
E Mail:   semmler@newschool.edu E Mail:   jaditzt@oplc.psb.bls.gov 
 
1)   Title:   "Transaction Costs and Non-linear Adjustment Towards Equilibrium in the U. S. Treasury Bill 

Market."   
 
Presenter:   Discussant Heather Anderson Richard Ashley 
Address:   Address:   Department of Economics 

University of Texas-Austin 
Austin, TX  78712 

Department of Economics 
VPI & SU 
Blacksburg, VA  24061 

Phone:   Phone:    703 / 231-5688 
FAX:   FAX:     
E Mail:   E Mail:   anderson@mundo.eco.utexas.edu ashleyr@vtvm1.cc.vt.edu 
 
2)   Title:   "Business Cycle Durations" 
 
Presenter:   Discussant Andrew Filardo Stan Wingate 
Address:   Address:   Federal Reserve Bank of Kansas 

City 
925 Grand Blvd. 
Kansas City, MO  64198 

Saint Mary's College of California 
 
711 D. St 
Petaluma, CA  94952 

Phone:   Phone:    707 763-0627 
FAX:   FAX:    707 769-1785 
E Mail:   E Mail:   FRBKCAJF@CLASS.ORG swingate@stmarys-ca.edu 
 
2)   Title:   James Ramsey and Sean Keenan, New York University.  "Multi-Country Tests for the Oscillator 

Model with Slowly Varying Coefficients."  
  
Presenter:   Discussant Sean Keenan Ted Jaditz 
Address:   Address:   269 Mercer Street 

Room 301 
New York, NY  10003 

Bureau of Labor Statistics 

Phone:   Phone:   212/998-8935  
FAX:   FAX:     

 
E Mail:   E Mail:   keenans@fasecon.econ.nyu.edu  
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SESSION TITLE:  Non-linearity in International Data 
 
(Part of the Symposium on Non-linear Econometrics and Theory) 
 
Organizer:   Chair:   Ted Jaditz, Bureau of Labor Statistics Ted Jaditz 
Address:   Address:    Bureau of Labor Statistics 

Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:    202/606-6579 x. 597 
FAX:   FAX:    202/606-7080  
E Mail:   E Mail:    jaditzt@oplc.psb.bls.gov 
 
 
1)   Title:   "A Nonlinear Time Series Exploration of the French Franc/Deutchmark Exchange Rate" 
 
Presenter:   Discussant David Chappel Robert M. Eldridge 
Address:   Address:   Sheffield University Management School

9 Mappin St. 
Sheffield S1 4DT 
UNITED KINGDOM 

Southern Connecticut State University 
 
309 West Main St. 
Milford, CT  06460 

Phone:   Phone:    (203) 876-5046 
FAX:   FAX:    (203) 397-4198 
E Mail:   E Mail:    ELDRIDGE_R@SCSUD.CTSTATEU.EDU
 
2)   Title:   D. M. Guillaume, Catholic University of Leuven.  "A Low Dimensional Attractor in the Foreign 

Exchange Markets?" 
 
Presenter:   Discussant D. M Guillaume Amy Henderson 
Address:   Address:   Center for Economic Studies 

Catholic University of Leuven 
Van Evenstraat, 2B 
3000 Leuven 
Belgium 

St. Mary's College of MD 
Economics Department 
St. Mary's City, MD  20686 

Phone:   Phone:     
FAX:   FAX:    301-872-5287. 
E Mail:   E Mail:   ndaab07@ccs.kuleuven.ac.be hendersn@oyster.smcm.edu 

3)   Title:   "Non-linear Modeling of the Economical Dynamics by the Time Series Multivariate Unfolding 
Methods." 

 

 
Presenter:   Discussant Serguei Aivazian Ted Jaditz 
Address:   Address:   Russian Academy of Sciences 

Central Economics and Mathematics 
Institute 
Moscow 117418 
Krasikova St. 32 
RUSSIA 

Bureau of Labor Statistics 

Phone:   Phone:     
FAX:   FAX:     
E Mail:   E Mail:   aivazian@cemi.msk.su  
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SESSION TITLE:  Forecasting 
 
Part of the Symposium on Non-linear Econometrics and Theory 
 
Organizer:   Chair:   Ted Jaditz, Bureau of Labor Statistics Ted Jaditz 
Address:   Address:    Bureau of Labor Statistics 

Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:    202/606-6579 x. 597 
FAX:   FAX:    202/606-7080  
E Mail:   E Mail:    jaditzt@oplc.psb.bls.gov 
 
1)   Title:   Sharon Kozicki, Federal Reserve Board of Governors.  "A Term Structure Model with Non-linear 

Forecasting Rules."   
 
Presenter:   Discussant Sharon Kozicki Heather Anderson 
Address:   Address:   Board of Governors 

Federal Reserve System 
Division of Research and Statistics 
Washington, DC  20551 

Department of Economics 
University of Texas-Austin 
Austin, TX  78712 

Phone:   Phone:   202/ 452-2348  
FAX:   FAX:     
E Mail:   E Mail:   m1sxk99@frb.gov anderson@mundo.eco.utexas.edu 
 
2)   Title:   Richard Ashley, Douglas Patterson, VPI & SU, "A Frequency Domain Approach to Nonlinear 

Model Building."   
 
Presenter:   Discussant Richard Ashley Bruce Mizrach 
Address:   Address:   Department of Economics 

VPI & SU 
Blacksburg, VA  24061 

Federal Reserve Bank of New York 
Financial Studies Staff, Room 922 
33 Liberty Street 
New York, NY  10045 

Phone:   Phone:   703 / 231-5688 212/720-5648 
FAX:   FAX:    212/720-1379 
E Mail:   E Mail:   ashleyr@vtvm1.cc.vt.edu 72114.647@compuserve.com 
 
3)   Title:   Ted Jaditz, Bureau of Labor Statistics, and Chera Sayers, University of Houston.  "Predicting 

Inflation."   
 
Presenter:   Discussant Ted Jaditz Stephen Blough 
Address:   Address:   Bureau of Labor Statistics 

Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Research Division 
Federal Reserve Bank of Boston 
Boston, MA  02106 

Phone:   Phone:   202/606-6579 x. 597 (617) 973-3447 
FAX:   FAX:   202/606-7080  (617) 973-3957 

 
E Mail:   E Mail:   jaditzt@oplc.psb.bls.gov  
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SESSION TITLE:  Correlation Integral Tests 
 
(Part of the Symposium on Non-linear Econometrics and Theory.) 
 
Organizer:   Rob McClelland Chair:   Rob McClelland 
Address:   Address:    Bureau of Labor Statistics 

Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:    202/606-6579 x. 607 
FAX:   FAX:    202/606-7080  
E Mail:   E Mail:    mcclellandr@oplc.psb.bls.gov 
 
1)   Title:   U Statistics for Weakly Dependent Processes 
 
Presenter:   Discussant Bruce Mizrach Ralph Bradley 
Address:   Address:   Financial Studies Staff 

Federal Reserve Bank of New York
33 Liberty Street 
New York, NY  10045 

Bureau of Labor Statistics 
Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:   212/720-5648 202/606-6579 x. 608 
FAX:   FAX:   212/720-1379 202/606-7080  
E Mail:   72114.647@compuserve.com E Mail:   bradleyr@oplc.psb.bls.gov 
 
2)   Title:   Correlation Integral Tests of Distribution:  Tests of Normality 
 
Presenter:   Rob McClelland Discussant TBA 
Address:   Address:   Bureau of Labor Statistics 

Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

 

Phone:   Phone:   202/606-6579 x. 607  
FAX:   FAX:   202/606-7080   
E Mail:   E Mail:   mcclellandr@oplc.psb.bls.gov  
 
3)   Title:   Monte Carlo Results for a Modified Version of the Baek and Brock Nonlinear Granger Causality 

Test 
 
Presenter:   Discussant Craig Hiemstra Ted Jaditz 
Address:   Address:   Department of Economics 

Loyola College 
4501 North Charles Street 
Baltimore, MD  21210 

Bureau of Labor Statistics 
Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:   (410) 617-2544 202/606-6579 x. 597 
FAX:   FAX:   (410) 617-2118 202/606-7080  
E Mail:   E Mail:   ch@loyola.edu jaditzt@oplc.psb.bls.gov 
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SESSION TITLE:  Testing for and Modeling Non-linearity 
 
(Part of the Symposium on Non-linear Econometrics and Theory) 
 
Organizer:   Chair:   Rob McClelland Ted Jaditz 
Address:   Address:   Bureau of Labor Statistics 

Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Bureau of Labor Statistics 
Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:   202/606-6579 x. 597 202/606-6579 x. 607 
FAX:   FAX:   202/606-7080  202/606-7080  
E Mail:   E Mail:   jaditzt@oplc.psb.bls.gov mcclellandr@oplc.psb.bls.gov 
 
1)   Title:   Spurious Non-linear Granger  Causality 
 
Presenter:   Discussant Ted Jaditz Craig Hiemstra 
Address:   Address:   Bureau of Labor Statistics 

Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Department of Economics 
Loyola College 
4501 North Charles Street 
Baltimore, MD  21210 

Phone:   Phone:   202/606-6579 x. 597 (410) 617-2544 
FAX:   FAX:   202/606-7080  (410) 617-2118 
E Mail:   E Mail:   jaditzt@oplc.psb.bls.gov ch@loyola.edu 
 
 
2)   Title:   James Ramsey and Steven Sullivan, New York University.  "Dynamic Analysis of Estimated Forced 

Oscillators:  A Cross Country Comparison of Indices of Consumer Goods Production. 
 
Presenter:   Discussant Steven Sullivan Rob McClelland 
Address:   Address:   Department of Economics 

269 Mercer Street 
New York University 
New York, NY  10003 

Bureau of Labor Statistics 
Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:   212/998-8947 202/606-6579 x. 607 
FAX:   FAX:    202/606-7080  
E Mail:   E Mail:   ramseyj@fasecon.econ.nyu.edu mcclellandr@oplc.psb.bls.gov 
 
3)  Title:   Robert M. Eldridge, Southern Connecticut State University, and David Chappel, Sheffield 

University Management School.  "Sterling and the European Currency Unit:  A Random Walk or 
Chaos?" 

 
Presenter:   Robert M. Eldridge Discussant Rob McClelland 
Address:   Address:   Southern Connecticut State 

University 
 
309 West Main St. 
Milford, CT  06460 

Bureau of Labor Statistics 
Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:   (203) 876-5046 202/606-6579 x. 607 
FAX:   FAX:   (203) 397-4198 202/606-7080  
E Mail:   E Mail:   mcclellandr@oplc.psb.bls.gov ELDRIDGE_R@SCSUD.CTSTATEU.EDU 
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SESSION TITLE:  Special Invited Lecture. 
 
(Part of the Symposium on Non-linear Econometrics and Theory) 
 
Organizer:   Chair:   Ted Jaditz Ted Jaditz 
Address:   Address:   Bureau of Labor Statistics Bureau of Labor Statistics 

Room 3105 
2 Massachusetts Ave., NE 
Washington, DC  20212 

Phone:   Phone:    202/606-6579 x. 597 
FAX:   FAX:    202/606-7080  
E Mail:   E Mail:    jaditzt@oplc.psb.bls.gov 
 
1)   Title:   Why Use Nonlinear Models If They Can't Forecast? 
 
Presenter:   Discussant James B. Ramsey  
Address:   Address:   Department of Economics 

269 Mercer Street 
New York University 
New York, NY  10003 

 

Phone:   Phone:   212/998-8947  
FAX:   FAX:     
E Mail:   E Mail:   ramseyj@fasecon.econ.nyu.edu  
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SESSION TITLE:  "Trends, Breaks, and Bubbles." 
 
(Part of the Symposium on Non-linear Econometrics and Theory) 
 
Organizer:   Chair:   J. Barkley Rosser J. Barkley Rosser 
Address:   Address:   Department of Economics 

James Madison University 
Harrisonburg, VA  22807 

Department of Economics 
 

Phone:   Phone:    703 568-3212 
FAX:   FAX:    703 568-6920 
E Mail:   fac_brosser@vax1.acs.jmu.edu E Mail:    
 
1)   Title:   Ehsan Ahmed, James Madison University, Roger Koppl,  Fairleigh Dickenson University, J. 

Barkley Rosser, Jr., James Madison University, Mark V. White, ITAM 
 
Presenter:   Discussant J. Barkley Rosser Peter M. Garber 
Address:   Address:   Department of Economics 

James Madison University 
Harrisonburg, VA  22807 

Department of Economics 
Brown University 
Providence, RI  02912 

Phone:   Phone:   703 568-3212 (401) 863-2145 
FAX:   FAX:   703 568-6920  
E Mail:   fac_brosser@vax1.acs.jmu.edu E Mail:    
 
2)   Title:   Mark V. Van Boening, University of Mississippi.  "Institutional Rules and Bubbles in Laboratory  

Markets. 
 
Presenter:   Discussant Mark V, Van Boening J. Barkley Rosser 
Address:   Address:   Department of Economics 

University of Mississippi 
University, MS  38677 

Department of Economics 
James Madison University 
Harrisonburg, VA  22807 

Phone:   Phone:   601 232-5841 703 568-3212 
FAX:   FAX:    703 568-6920 
E Mail:   ecmvvb@vm.olemiss.edu E Mail:   fac_brosser@vax1.acs.jmu.edu 
 
3)   Title:   Laura Kodres, Federal Reserve Board of Governors, and Paul Seguin, University of Michigan.  

"Volume, Volatility, and the Transmission of Information Among the S&P 500 Futures Traders."  
 
Presenter:   Discussant Laura Kodres Roger Koppl 
Address:   Address:   Federal Reserve Board of 

Governors 
Washington, DC  20551 

Department of Economics and 
Finance 
Fairleigh Dickenson University 
Madison, NJ  07940 

Phone:   Phone:   202 452-2379 201 593-8830 
FAX:   FAX:     
E Mail:   E Mail:     
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4)   Title:   S. Kirk Elwood, James Madison University.  "Testing for Asymmetry in the Persistence of Time 
Series Disturbance:  A State Space Approach."   

 
Presenter:   Discussant S. Kirk Ellwood Carl Galopin 
Address:   Address:   Department of Economics 

James Madison University 
Harrisonburg, VA  22807 

U. S. Department of Agriculture 
Room 3052 South Building 
Washington, DC  20250-2800 

Phone:   Phone:   703 568-3098 202 720-7455 
FAX:   FAX:    202 690-2173 
E Mail:   E Mail:   fac.selwood@vax1.acs.jmu.edu  
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