May 24, 2007

NAME: Arnold Zellner

HOME: 5628 S. Dorchester Ave.
Chicago, IL 60637

OFFICE: Graduate School of Business
University of Chicago
5807 South Woodlawn Ave.
Chicago, Illinois 60637

TELEPHONE: Home (773) 643-6992
Office (773) 702-7145

EDUCATION

June 1949:

June 1957:

MILITARY SERVICE: U.S. Army, 1951-1953

E-MAIL: arnold.zellner@chicagogsb.edu

HOME PAGE:
http://faculty.chicagogsb.edu/arnold.zellner/more/index.htm

M. STATUS: Married
CHILDREN: Five
BIRTHDATE: January 2, 1927

BIRTHPLACE: Brooklyn, NY

A.B. (Physics), Harvard University, Cambridge, MA.
Ph.D. (Economics), University of California, Berkeley, California.

ACADEMIC APPOINTMENTS

1955-1960
1961-1966
1966-1983
1984-1996

1996-present

Assistant and Associate Professor of Economics, U. of Washington, Seattle.
Associate and Full Professor of Economics, U. of Wisconsin, Madison.

H.G.B Alexander Professor of Economics and Statistics, Graduate School of
Business, U. of Chicago.

H.G.B. Alexander Distinguished Service Professor of Economics and Statistics,
Graduate School of Business, U. of Chicago.

H.G.B. Alexander Distinguished Service Professor Emeritus of Economics and
Statistics, Graduate School of Business, U. of Chicago.

HONORARY DEGREES

1986:
1991:
1998
2006

Honorary Doctoral Degree: Universidad Autonoma de Madrid, Spain.
Honorary Doctoral Degree: Universidade Técnia de Lisboa, Lisbon, Portugal.
Honorary Doctoral Degree: U. of Kiel, Kiel, Germany.

Honorary Doctoral Degree: Erasmus U., Rotterdam, The Netherlands.

MEMBERSHIP IN PROFESSIONAL SOCIETIES:

Econometric Society (Fellow and former member of Council), American
Economic Association (Distinguished Fellow, 2002), American Statistical
Association (Fellow, President, 1991, Chair, B&E Statistics Section, 1982,
Chair, Section on Bayesian Statistical Science, 1993, and former member,
Board of Directors), International Society for Bayesian Analysis (Founder and
Acting President, 1993; President, 1994-95), International Institute of
Forecasters (Honorary Fellow, 2002), American Association for the Advance-
ment of Science (Fellow), International Statistical Institute, American
Academy of Arts and Sciences (Fellow), Institute of Mathematical Statistics.



AWARDS AND HONORS

Jan. 1959-Sept. 1959:
Sept. 1960-June 1961:
1964-2001:

March 1980:

Sept. 1980-Aug. 1981.:
1981-82:

1982-83:
1983:
June 1984
1986:

1993:

July 1994:

1996:

1998:

1999:

2001:

2003

2004

2005

Awarded National Science Foundation Fellowship to do research at the
Cowles Foundation for Research in Economics, Yale University

Visiting Fulbright Professor, Netherlands School of Economics and
Econometric Institute, Rotterdam, on leave from University of Wisconsin.

Continuing NSF grants for research on econometric and statistical methods

and applications.

Invited Association Lecture for British Assoc. of University Teachers of

Economics Meeting, U. of Durham, England.

Visiting Fellowship, NBER and Hoover Institution, Stanford University.

Recipient of John R. Commons Award; named "Outstanding Statistician of the

Year" by ASA Chicago Chapter.

Awarded U.S. Bureau of Census Certificate of Appreciation for chairing and

service to AEA Census Advisory Committee.

Recipient of McKinsey Award for Excellence in Teaching.

Designated Distinguished Service Professor, U. of Chicago

Award from ASA for founding and editing the Journal of Business and

Economic Statistics.

Establishment of the Zellner Thesis Award in Business and Economic

Statistics by the Business and Economics Statistics Section of the American

Statistical Association.

Awarded Erskine Fellowship to visit Departments of Economics and
Statistics, U. of Canterbury, Christchurch, NZ.

D.A. Berry, K.IM. Chaloner and J.K. Geweke (eds.) Bayesian Analysis in
Statistics and Econometrics: Essays in Honor of Arnold Zellner, John Wiley & Co.
Founders Award, International Society for Bayesian Analysis.

CDC Investment Management Corporation Research Award to U. of Chicago,
Graduate School of Business in Honor of Arnold Zellner.

Honorary Guest of South African Statistical Association on visit to South
Africa to present lectures.

Sanford Grossman Graduate School of Business Ph.D. Fellowship Award in
Honor of Arnold Zellner

Establishment of Journal of Econometrics Arnold Zellner Award for
Outstanding Paper in Theoretical Econometrics.

Designated First Sir Richard Stone Lecturer by the National Institute for
Economic and Social Research and the Bank of England and presented two
lectures at the Bank of England and NIESR in London.

Established Professor B. Peter Pashigian Lecture Fund and Lecture Series.

A Conference in Honor of Arnold Zellner: Recent Developments in the
Theory, Method and Applications of Information and Entropy Econometrics,
American University, Washington, D.C., September 19-21, sponsored by the
Business and Economics Statistics Section, American Statistical Association,
American U. Department of Economics, Edwin T. Jaynes Center and
International Society for Bayesian Analysis.

Invited papers presented at the International Society for Bayesian Analysis
World Meeting in Chile and the Statistics and Computer Science Meeting in
Israel.

Invited Keynote Speaker at the American Marketing Association’s Advanced
Research Techniques Forum, Coeur d’Alene, Idaho, the Professor S. James
Press Retirement Conference, U. of California at Riverside, the International



2006

2007

Conference on Bayesian-Statistics, Varanasi, India, the Meeting in Honor of
Professor U. Sankar, Madras School of Economics, Chennai, India, and the
Conference on Econometric Modelling in Africa, Nairobi, Kenya.

Invited speaker at the Celebration of the 50t Anniversary of the Founding of
the Econometric Institute and guest of honor and invited speaker at the
Future of Econometrics Conference, Erasmus U., Rotterdam, The Netherlands.
Invited Speaker at the Bank of Sweden’s Conference on Bayesian Econometric
Methodology, Stockholm, Sweden.

J. of Econometrics Reception in Honor of Arnold Zellner at Allied Social
Science Associations Meeting, January, Chicago Illinois. NBER-NSF Seminar
on Bayesian Inference in Econometrics and Statistics Meeting in Honor of
Arnold Zellner, Washington U., St. Louis, Missouri, May 4-5. Bayesian
Econometrics Workshop in Honor of Prof. Arnold Zellner, Institute for
Advanced Studies, Department of Economics and Finance, Vienna, Austria,
June 21.

PROFESSIONAL EXPERIENCE AND CONSULTING

Summer, 1949:
1949-1950:
Summer, 1950:
Fall, 1950:
1951-1953:

Spring, 1953:

Summers, 1953-1955:

Sept. 1955-Dec. 1958:

Sept. 1959-Aug. 1960:

June 1961-Oct. 1966:

1964:

1964-1969:

Sept. 1964-Sept. 1965:

Oct. 1966:

1968-1970:

Physicist, Naval Ordnance Test Station, China Lake, California.

Teaching Assistant in Physics, University of California, Berkeley.

Cyclotron Crewman, University of California, Radiation Laboratory, Berkeley.
Graduate student in economics, University of California, Berkeley.

U.S. Army basic training followed by one and a half years as a researcher in
biophysics at Fort Detrick, Frederick, Maryland. Published two co-authored
papers based on my research in the Archives of Biochemistry and Biophysics.
University Fellow in Economics, 1953-54; Newton Booth Fellow in Economics,
1954-55, Dept. of Economics, University of California, Berkeley.

Graduate Research Assistant and Economist in Bureau of Economic and Busi-
ness Research and Institute of Industrial Relations, University of California,
Berkeley. Research was performed in association with Professors Walter
Galenson, Robert A. Gordon and Clark Kerr.

Acting Assistant Professor and Assistant Professor, Department of Economics,
University of Washington.

Associate Professor, Department of Economics, University of Washington.
Associate Professor and Professor of Economics, University of Wisconsin.
Director, Systems Formulation and Methodology Center of the Social Systems
Research Institute.

In the early 1960's consultant to a group of private electric utility companies
bringing triple damage suits against the electrical manufacturers.

Consultant to Battelle Memorial Institute, Columbus, Ohio, on the
construction of a regional econometric model to determine the effects of
proposed dam construction on regional economic growth. Joint author of
published volume describing how the model was constructed and employed.

Visiting Ford Foundation Research Professor, Department of Economics,
University of Chicago, on leave from University of Wisconsin.

Appointed H.G.B. Alexander Professor of Economics and Statistics, Graduate
School of Business, University of Chicago.

Consultant to group constructing the Federal Reserve-MIT-PENN



Sept. 1969-1970:

1970-1994:

1970:

Jan. 1971-June 1971:

1972-1975:
1972-1977:

Apr. 1972-present:

1973-1980:
1973:

Nov. 1973-present:
1975-1978:

1976:

1977:

1978:

1978-80:

1979-80:

Nov. 1981-Jan. 1987:
June 1983-July 1983:

Econometric Model of the U.S. Economy.

Director of Doctoral Programs, Graduate School of Business, University of
Chicago.

Founder and Seminar Leader, NBER-NSF Seminar on Bayesian Inference in
Econometrics and Statistics that met twice each year in the U.S. and abroad to
consider reports of current research on Bayesian analysis and applications
many of which were published in a series of volumes, published by North-
Holland Publishing Co. in honor of famous Bayesian researchers.

Member of Steering Committee for the National Bureau of Economic Research
Conference on Econometrics and Mathematical Economics.

Consultant to St. Louis Federal Reserve Bank in connection with work on the
St. Louis Federal Reserve Bank Quarterly Model of the U.S. Economy.
Organized three sessions on Bayesian methods for the Second World
Congress of the Econometric Society, Cambridge, U.K.

Visiting Ford Research Professor, Department of Economics, University of
California, Berkeley.

Member of Editorial Board, Journal of Economic Literature.

Member of National Advisory Committee for the Consumer Behavior
Research Program of the Survey Research Center, University of Michigan,
Ann Arbor, Michigan.

Appointed Director of the newly founded H.G.B. Alexander Research
Foundation, Graduate School of Business, University of Chicago in 1972 that
is currently in operation. Over the years the Foundation has been active in
promoting faculty and graduate student research, meetings, publications, etc.
Elected to and served on Board of Trustees, National Opinion Research
Corporation, University of Chicago.

Consultant to group at World Bank, Washington, DC.

Co-Founder and Co-Editor, Journal of Econometrics.

Chairman of the Steering Committee for the NBER-CENSUS Conference on
Seasonal Analysis of Economic Time Series, held September 9-10, 1976 in the
Washington, DC area.

Elected Secretary-Treasurer of the Business and Economics Section of the
American Statistical Association.

Appointed American Economic Association's representative to the U.S.
Bureau of the Census' Advisory Committee and elected to Council of Econo-
metric Society.

Chairman, American Economic Association's U.S. Census Bureau Advisory
Committee; elected Chairman-elect of the Business and Economics Section of
the American Statistical Association; elected to membership in the
International Statistical Institute; appointed to U.S. Federal Reserve System's
Committee on Seasonal Adjustment.

Member of Committee on Seasonal Adjustment Techniques, Federal Reserve
Board, Washington, DC.

Chair, ASA B&ES Section; Chair, Steering Committee for
ASA-CENSUS-NBER Conference on Applied Time Series Analysis; appointed
to Board of Directors, NBER and served 1980-present.

Founding Editor, ASA Journal of Business and Economic Statistics.

Visiting Professor, Department of Econometrics, Monash University,
Australia.



Jan. 1984-Mar. 1984

1984-85:

1986:

Jan. 1986-Mar. 1986:

1986-87:

Jan. 1987:

1987-88:

1988-89:

1989:

Jan. 1990-Mar. 1990:

1990-Jan. 31, 1991:

1991-92:

1992-93:

Visiting Professor of Economics, University of Southern California.
Appointed to Executive Committee of the NBER Board of Directors;
Continued service as SSRC representative on the ASA-CENSUS Fellowship
Review Board; Presented invited paper at the International Conference on the
Foundations of Statistics, Israel.

Nominee for President-Elect of ASA.

Visiting Professor of Economics, University of Southern California.
Co-chairman of 15th Anniversary Meeting of the NBER-NSF Seminar on
Bayesian Inference in Econometrics held in Mexico City; Chair of the ASA-
CENSUS Feasibility Committee to assess feasibility of creating a National
Statistical Science Research Institute; Invited speaker at Latin American
Econometric Society Meeting, Sao Paulo, Brazil.

Appointed to JBES Honorary Advisory Board.

Invited keynote speaker at the Amsterdam meeting of the International
Forecasting Symposium; Invited speaker at the Latin American Econometric
Society Meeting, San Jose, Costa Rica; Member of organizing committee for
Indo-U.S. Workshop on Bayesian Analysis in Statistics and Econometrics,
held in Bangalore, India; Nominee for President-Elect of ASA; Chaired AME
Session at ASSA Meetings, New York; Invited presentation at 2.A Conferéncia
Sobre Aplicacades da Matematica & Economia e 4 Gestdo, Lisbon, Portugal.
Presented invited papers at Indo-U.S. Workshop on Bayesian Analysis in
Statistics and Econometrics, Bangalore, India, International Forecasting
Symposium, Vancouver, Canada, Statistical Society of Canada, Ottawa,
Canada, NBER-NSF Seminar on Bayesian Inference, U. of Michigan, European
Econometric Society Meeting, Bologna, Italy, and NBER-NSF Time Series
Seminar, U. of Chicago. Organized and served as discussant at ASA-150
Session on Theory, Applications and the Future of Business and Economic
Statistics, Washington, DC ET Interview in Econometric Theory, 5 (1989), 287-
317.

Elected President-Elect of ASA.

Visiting Professor of Economics, University of California, Irvine.

Served as ASA President-Elect and Chair of ASA Planning and Budget
Committee. Presented papers at World Congress of Econometric Society,
Barcelona, Spain, 10th International Max-Ent Workshop, Dept. of Physics, U.
of Wyoming, Brazil-U.S. Workshop on Bayesian Statistics and Econometrics,
Rio de Janeiro, Brazil (co-organizer of meeting), U. of California, U. of
Southern California, Southern Methodist U., U. of Texas, Duke U., Research
Triangle, LA Irvine and Milwaukee ASA Chapters, etc. Served on and
attended board meetings of ASA, NBER, COSSA, and Mid-West Center of
American Academy of Arts and Sciences. President, Prof. L.J. Savage
Memorial Trust Fund, Inc.

Served as ASA President. Presented papers at IASI & ASA Seminar, Mexico
City; ASQC-ASA Conference, Lexington, KY; ASA Annual Meetings, Atlanta,
GA; ASA Chapters: Los Angeles, New York, South Carolina, and Southwest
Michigan; Time Series Conference, Madrid, Spain; Economic Policy Confer-
ence, Federal Reserve Bank of St. Louis; Biopharmaceutical Statistics
Workshop, Ball State U.; Ohio State Bayesian Workshop; NBER-NSF Bayesian
Seminars, U. of Minnesota and MIT; Duke U.; U. of Georgia; Indiana U.

Served as ASA Past President, member of ASA Executive Committee and



1993:

1994:

1995:

1996:

Board and Chair, ASA Management Committee and Founders Award
Committee; Seminar Leader, NBER-NSF Seminar on Bayesian Inference in
Econometrics and Statistics (helped organize meetings at Washington U. and
Duke U.); Co-organizer of Dec. 1992 Workshop of the Americas on Bayesian
Statistics, Caracas, Venezuela (presented lectures on Bayesian Econometrics
and current research at this meeting); research presentations at a number of
ASA chapters, Duke U., Purdue U., U. of California, U. of Wyoming, Interna-
tional Symposium on Informational Aspects of Bayesian Statistics, Japan,
International Society for Bayesian Analysis Meeting, San Francisco, Far
Eastern Econometric Society Meeting, Taiwan, etc.

Founder and Acting President, International Society for Bayesian Analysis;
Chair, ASA Section on Bayesian Statistical Science.

Elected President of International Society for Bayesian Analysis.

Appointed Trustee, Research Foundation of the Society of Actuaries.
Appointed Visiting Professor, European University Institute, Florence, Italy,
Feb.-Mar. 1994.

Co-Editor of Journal of Econometrics; research presentations at U. of Canter-
bury, NZ; U. of Otaga, NZ; Federal Reserve Bank of NZ; European University
Institute; Tinbergen Institute, Amsterdam; U. of Valencia Bayesian
Conference, Alicante, Spain; lowa State U. Depts. of Statistics and Economics;
U. of Tennessee; U. of Western Michigan, Dept. of Economics talk and
University Lecture; American Statistical Association, International Society for
Bayesian Analysis, Midwestern Econometrics Group; Chicago American
Statistical Association Chapter; American Statistical Association's Section on
Bayesian Statistical Science; Econometric Society's Austral-Asian Meeting,
Armidale, Australia; Regional International Society for Bayesian Analysis
Meetings in Toronto and Taiwan.

Served as first elected President of the International Society for Bayesian
Analysis; Co-Editor of Journal of Econometrics; U. of Chicago representative on
NBER Board; Trustee, Society of Actuaries Research Foundation; U. of
Chicago representative on American Academy of Arts and Sciences Mid-west
Council; research presentations at Johns Hopkins U., New York U., U. of
Wisconsin-Milwaukee, U. of Southern California, Mississippi State U.
(University lecture and technical talk), Washington U., RAND Corporation, U.
of Waterloo, Monash U., and Victoria U. in Melbourne, Australia, World
Congress of Econometric Society, Tokyo, Bank of Japan, Institute of Statistical
Mathematics, Tokyo, American Statistical Association, International Society
for Bayesian Analysis, Midwest Econometrics Group, 1995 and 1996 Annual
Bayesian Research Conference, Southern California (delivered the Savage
Memorial Lecture in 1996), and Sept. 1995 talk on Introduction to Research for

GSB Ph.D. students.

Served as Past President of the International Society for Bayesian Analysis
(ISBA); Co-Editor of Journal of Econometrics; President, Professor Leonard J.
Savage Memorial Fund, Inc.; U. of Chicago representative on Board of the
National Bureau of Economic Research, Inc.; Trustee, Society of Actuaries
Research Foundation.

Research presentations at World Meeting of ISBA (Cape Town, South Africa)



1997:

1998:

1999:

2000:

and regional ISBA meeting (Chicago); Econometric Society; Institute for
Operations Research and Management Science (INFORMS); ITAM (Mexico
City), International Time Series Conference (Rotterdam), Purdue U., Northern
Illinois U., U. of Toronto, U. of Western Ontario, U. Autonomous de Madrid,
and U. of the Orange Free State (Bloemfontein, South Africa). Formally retired
from the U. of Chicago.

Served as Co-editor of Journal of Econometrics; U. of Chicago representative on
Board of the National Bureau of Economic Research, Inc.; Trustee, Society of
Actuaries Research Foundation; President, Professor Leonard J. Savage
Memorial Fund, Inc.; Visiting Professor, U. of California at Berkeley; Visiting
Professor, American U., Cairo, Egypt and Hebrew U., Jerusalem, Israel
Research presentations: World Meeting of ISBA, Istanbul; Econometric
Society; Midwest Econometrics Group, Michigan State U., ASA Chicago
Chapter; American U., Cairo, Egypt; U. of Cairo; Hebrew U., Ben Gurion U.,
U. of California at Berkeley, U. of California at Davis; U. of California at
Riverside; U. of Southern California; and George Mason U.

Jan.-Mar., Visiting Professor, U. of California at Berkeley; Aug.-Nov.
Honorary Visitor of the South African Statistical Association and Visiting
Professor, Department of Mathematical Statistics, U. of the Orange Free State,
Bloemfontein, Republic of South Africa.

Presented invited talks at U. of California at Berkeley, U. of California at
Davis, Stanford U., U. of Southern California, Purdue U., U. of Kiel, U. of
Berlin, Bayes-Maxent Workshop Meeting at Max Planck Institute for Plasma
Physics, Munich, U. of the Orange Free State, U. of Cape Town, South Africa
Maritime Research Institute, Simon Town, U. of Stellenbosch, U. of Natal at
Durbin and at Pietemaritzberg, UNISA, Pretoria, U. of Witerrand,
Johannesburg, and South African Statistical Association Meeting.

Serving on Board of Directors, National Bureau of Economic Research, Inc.,
Actuarial Foundation, CDC Investment Management Corp., New York and as
President, Professor Leonard J. Savage Memorial Fund, Inc. Continuing
service as Co-editor of Journal of Econometrics. Presented graduate lectures on
Bayesian Econometrics and Statistics at the U. of California at Berkeley, Jan.-
Mar.

Jan.-Mar., Visiting Professor, U. of California at Berkeley, Dept. of
Agricultural & Resource Economics; Aug. Invited Keynote Speaker at Ajou U.
Research Seminar, South Korea. Presented invited talks at Stanford U.,
Washington State U., U. of Illinois, Emory U., New York U., U. of Southern
California, U. of California at Davis and at Riverside and various universities
in South Korea. Served as discussant at session of the ASA meetings in New
York and attended ASA meeting in Baltimore.

Serving on Board of Directors, National Bureau of Economic Research, Inc.,
Actuarial Foundation, CDC Investment Management Corp., New York and as
President, Professor Leonard ]. Savage Memorial Fund, Inc. Continuing
service as Co-editor of Journal of Econometrics. Presented graduate lectures on
Bayesian Econometrics and Statistics at the U. of California at Berkeley, Jan.-
Mar.

Jan.-Mar., Visiting Professor, U. of California at Berkeley, Dept. of
Agricultural & Resource Economics; Jan. 6-15 Invited speaker at U. of Madras,



2001:

2002:

Madras, India and invited keynote speaker, Indian Statistical Institute
Bangalore Workshop on Bayesian Analysis, lectures to Bangalore Workshop
and invited talk to joint meeting of the Bangalore Management Association
and Bangalore Chamber of Commerce. Jan.-Mar. Invited talks at U. of
California at Berkeley (2), U. of California at Irvine, U. of California at Davis,
U. of California at LaJolla, Stanford U. and Midwestern Econometrics Group
Meeting, U. of Chicago.

Invited keynote address, International Institute of Forecasters Meeting,
Lisbon, Portugal. Research presentations at 2000 World Congress of the
Econometric Society, Seattle, Washington, ISBA 2000 meeting in Crete, Carlos
IIT U., Madrid, Universidad Autonoma of Madrid.

Presented invited Soumitra Chakravarty Memorial Lecture in Calcutta, Dec.
2000. See summary of the lecture and discussions of it in the Calcutta
Statistical Association Bulletin, 51, March & June (2001), 1-10.

Serving on Board of Directors, National Bureau of Economic Research, Inc.,
Actuarial Foundation, CDC Investment Management Corp., New York and as
President, Professor Leonard J. Savage Memorial Fund, Inc. Continuing
service as Co-editor of Journal of Econometrics. Presented graduate lectures on
Bayesian Econometrics and Statistics at the U. of California at Berkeley, Jan.-
Mar.

Jan.-Mar., Visiting Professor, U. of California at Berkeley, Dept. of
Agricultural & Resource Economics. Jan.-Mar. Invited talks at U. of California
at Berkeley, U. of Southern California, Federal Reserve Bank of Atlanta, York
U., U. of Maastricht, U. of Louvain, Shanghai U. of Economics and Finance, U.
of Shanghai, U. of Beijing and keynote address at Society for Nonlinear
Dynamics in Economics Meeting, Atlanta. Presented invited first Sir Richard
Stone Lectures at the Bank of England and the National Institute for Economic
and Social Research, London. Invited participant in the course on “Selection
Criteria for Time Series Models: New Developments,” Lisbon.

Serving on Board of Directors, National Bureau of Economic Research, Inc.
Founder and Board member of the Professor B. Peter Pashigian Memorial
Lecture Fund. Continuing service as co-editor of Journal of Econometrics.
Presented graduate lectures on Bayesian Econometrics and Statistics at the U.
of California at Berkeley, Jan.-Mar.

Jan.-Mar., Visiting Professor, U. of California at Berkeley, Dept. of
Agricultural & Resource Economics. Talks at U. of California at Berkeley, U.
of California at Riverside, U. of Southern California, Stanford U., University of
Wisconsin-Milwaukee, Universidad Autonoma of Madrid and Valencia/ISBA
Meeting, Canary Islands. Invited speaker at the Finance Research Center
(CIF), Tecnolégico de Monterrey (ITESM), Mexico City, to introduce the first
Mexican Journal of Economics and Finance, Keynote speaker at Conference on
Data Mining, U. of Tennessee and invited speaker at meeting of the Indian
International Statistical Assoc., U. of Northern Illinois. First Oswald
Distinguished Speaker at the U. of Kansas at Lawrence and spoke on
Information Processing, Learning Models and Econometrics.

Serving on Board of Directors, National Bureau of Economic Research, Inc.
Continuing service as Co-editor of Journal of Econometrics. Member of
Honorary Board of Editors of Mexican Journal of Economics and Finance and
Chief Consulting Editor, Korean Journal of Applied Economics. Presented



2003

2004

2005

graduate lectures on Bayesian Econometrics and Statistics at the U. of
California at Berkeley, Jan.-Mar.

Jan.-Mar., Visiting Professor, U. of California at Berkeley, Dept. of
Agricultural & Resource Economics. Talks at U. of California at Berkeley, U.
of California at Davis, U. of California at Santa Barbara, U. of Southern
California and Federal Reserve Bank of Atlanta. Presented invited lecture on
the Marshallian Macroeconomic Model at a conference at the Monterey
Institute of Technology, Mexico City celebrating the first year of publication of
the new Journal of Finance and Economics. Invited paper presented at the
Conference in Honor of Victor Zarnovitz, Rheinish-Westfilisches Institut fiir
Wirtschaftsforschung, Essen, Germany. Presented paper to American
Statistical Association meeting in San Francisco. Participated in IEE
Conference, American U., Washington, D.C. Presented paper at MEG meeting
at University of Missouri in Columbia, Mo. Addressed International
Workshop Meeting in Madrid.

Serving on Board of Directors, National Bureau of Economic Research, Inc.
Continuing service as Co-editor of Journal of Econometrics. Member of
Honorary Board of Editors of Mexican Journal of Economics and Finance and
Chief Consulting Editor, Korean Journal of Applied Economics. Presented
graduate lectures on Bayesian Econometrics and Statistics at the U. of
California at Berkeley, Jan.-Mar.

Jan.-Mar., Visiting Professor, U. of California at Berkeley, Dept. of
Agricultural & Resource Economics. Presented graduate lectures on Bayesian
Econometrics and Statistics, Jan.-Mar., at U. of California at Berkeley, and
lectured a graduate course in Quantitative Methods for Dept. of Economics,
U. of Chicago, Sept.-Dec. Talks presented U. of California at Berkeley, U. of
Southern California, American Economic Association meeting, San Diego,
California and Midwestern Econometrics Group Meeting, Northwestern U.
Invited papers presented at the International Society for Bayesian Analysis
(ISBA) World Meeting in Chile and Statistics and Computer Science Meeting,
Ein Gedji, Israel.

Serving on Board of Directors, National Bureau of Economic Research, Inc.
Continuing service as Co-editor of Journal of Econometrics. Member of
Honorary Board of Editors of the Mexican Journal of Economics and Finance and
Chief Consulting Editor, Korean Journal of Applied Economics.

Jan.-Mar., Visiting Professor, U. of California at Berkeley, Dept. of
Agricultural & Resource Economics. Presented graduate lectures on Bayesian
Econometrics and Statistics at U. of California at Berkeley. Presented invited
paper at the International Workshop/Conference on Bayesian Statistics and
Its Applications in Varanasi, India. Attended and addressed Meeting in
Honor of Professor U. Sankar at the Madras School of Economics. Invited
paper presented at Conference in Honor of James Press on the occasion of his
retirement at U. of California, Riverside. Presented invited lecture to the AMA
Advanced Research Techniques Forum Meeting in Coeur d”Alene, Idaho.
Participated in program honoring Professor Enrique de Alba, designated
Professor Emeritus of ITAM in Mexico City. Presented Keynote Address at
the 10t Annual Conference on Econometric Modelling in Africa, Sponsored
by the African Economic Research Consortium and the African Econometric



2006

Society in Nairobi, Kenya. Presented papers at the Institute for Monetary and
Economic Studies, Bank of Japan in Tokyo and the Japanese Behaviormetric
Assoc. Symposium in Nagaoka. Participated in IEE2 Conference in Honor of
George Judge, at American U., Washington, D.C.

Serving on Board of Directors, National Bureau of Economic Research, Inc.
Continuing service as Co-editor of Journal of Econometrics. Member of
Honorary Board of Editors of Mexican Journal of Economics and Finance. Chief
Consulting Editor, Korean Journal of Applied Economics and Advisory Editor of
Journal of Empirical Finance.

Jan.-Mar., Visiting Professor, U. of California at Berkeley, Dept. of
Agricultural & Resource Economics. Presented graduate lectures on Bayesian
Econometrics and Statistics at U. of California at Berkeley. Presented keynote
address at meeting of the International Institute of Forecasters meeting in
Satander, Spain. Addressed NBER-NSF Seminar on Bayesian Inference in
Econometrics and Statistics meeting at U. of Iowa. Invited speaker at the
celebration of the 50t anniversary of the founding of the Econometric
Institute, Erasmus University, Rotterdam. Guest of honor and invited speaker
at The Future of Econometrics Conference and awarded honorary doctorate
degree, Erasmus U., Rotterdam, The Netherlands; see

http:/ /www.eur.nl/ei50/photo for details. Invited speaker at Swedish Royal
Bank’s Workshop on Bayesian Econometric Methodology, Stockholm.
Serving on Board of Directors, National Bureau of Economic Research, Inc.
Continuing service as Co-editor of Journal of Econometrics. Member of
Honorary Board of Editors, Journal of Business & Economic Statistics and of
Mexican Journal of Economics and Finance. Chief Consulting Editor, Korean
Journal of Applied Economics and Advisory Editor of Journal of Empirical Finance.

DOCTORAL EDUCATION

Chaired and served on many Ph.D committees of graduate students in
Business and Economics from late 1950s to present. (See list on my
homepage.) Offered graduate courses in Econometrics, Macroeconomics,
Time Series Analysis, and Bayesian Inference and Decision Theory. Chaired
Econometrics Preliminary Committees and organized new econometrics
research workshops and courses.

PUBLICATIONS AND WRITINGS:

a. Books and Monographs

1

“ An Empirical and Theoretical Analysis of Short-Run Consumption Functions” (doctoral
dissertation), June, 1957, University of California, Berkeley.

Economic Aspects of the Pacific Halibut Fishery (with J.A. Crutchfield), U.S. Department of the
Interior, Government Printing Office, 1963.

Readings in Economic Statistics and Econometrics (editor), Little, Brown and Company, 1968.
Systems Simulation for Regional Analysis: An Application to River-Basin Planning (with H.R.
Hamilton, E. Roberts, A.J. Pugh, J. Milliman, and S. Goldstone), MIT Press, 1969.

Estimating the Parameters of the Markov Probability Model from Aggregate Time Series Data (with T.C.
Lee and G.G. Judge), North-Holland Publishing Company, 1970

1Russian translation, 1977; 2nd revised ed., 1977.

10



6.  An Introduction to Bayesian Inference in Econometrics, ]. Wiley and Sons, Inc., New York, 19712

7. Studies in Bayesian Econometrics and Statistics in Honor of Leonard |. Savage (co-editor with S.E.
Fienberg), North-Holland Publishing Company, 19754.

8. Seasonal Analysis of Economic Time Series (editor), Proceedings of the NBER- CENSUS Conference
on Seasonal Analysis of Economic Time Series, Sept. 9-10, 1976, Washington, DC, published by the
U.S. Bureau of the Census, Government Printing Office, 1978.

9. Bayesian Analysis in Econometrics and Statistics: Essays in Honor of Harold Jeffreys (editor),
North-Holland Publishing Company, 1980.

10.  Seasonal Adjustment of the Monetary Aggregates, (with G.H. Moore, G.E.P. Box, H.B. Kaitz, D.A.
Pierce, and ].A. Stephenson), Board of Governors of the Federal Reserve System, Washington, DC,
1981.

11.  Applied Time Series Analysis of Economic Data, (editor), Proceedings of the Conference on Applied
Time Series Analysis of Economic Data, Oct. 13-15, 1981, Arlington, VA, published by the U.S.
Bureau of the Census, Government Printing Office, 1983.

12.  Basic Issues in Econometrics, Chicago: University of Chicago Press, 1984 .4

13.  Bayesian Inference and Decision Techniques: Essays in Honor of Bruno de Finetti (co-editor with P.K.
Goel), North-Holland Publishing Company, 1986.

14.  Causality (co-editor with D. Aigner), Annals, Journal of Econometrics, 1988.

15.  Bayesian and Likelihood Methods in Statistics and Econometrics: Essays in Honor of George A. Barnard
(co-editor with S. Geisser, J. Hodges and S.J. Press), North-Holland Publishing Company, 1990.

16.  Modelling and Prediction Honoring Seymour Geisser (co-editor with J.C. Lee and W.O. Johnson),
Springer-Verlag, 1996.

17.  Bayesian Analysis in Econometrics and Statistics: The Zellner View and Papers, invited contribution to
Economists of the Twentieth Century Series, M. Perlman and M. Blaugh, eds., Edward Elgar Publ.
Co., UK and US, 1997.

18.  Simplicity, Inference and Modeling (Keeping it Sophisticatedly Simple) (co-editor with H. Kuezenkamp
and M. McAleer), Cambridge University Press, 2001.

19.  Economics of Marine Resources and Conservation Policy (with J. Crutchfield), reprint of the study of
the International Pacific Halibut Conservation Program, Economic Aspects of the Pacific Halibut
Industry, by J. Crutchfield and A. Zellner (with current commentary by D. Zilberman, A. Scott, J.E.
Wilen, F.R. Homans and D. MacCaughran), University of Chicago Press, 2003.

20.  The Structural Econometric Modeling, Time Series Analysis (SEMTSA) Approach (co-editor with F.C.
Palm), Cambridge University Press, 2004.

21.  Statistics, Econometrics and Forecasting, invited lectures in honor of Sir Richard Stone presented at
Bank of England and National Institute for Economic and Social Research, London, May 2001, and
published by Cambridge University Press, 2004.

22.  An Introduction to Bayesian Inference in Econometrics. Authorized translation by Professor Yaoting
Zhang from the English Language edition published by John Wiley & Sons, Chinese simplified

language edition published by Shanghai University of Finance & Economics Press, 2005
b. Papers
1. "An Interesting General Form for a Production Function," Econometrica, 1951, 188-189.
2. '"International Comparison of Unemployment Rates" (with Walter Galenson), in the National

Bureau of Economic Research volume, The Measurement and Behavior of Unemployment (Princeton
University Press), 1956, 439-581.

2Russian translation, 1980; Japanese translation, 1986; reprinted by Krieger Publishing Co., 1987, in Wiley Classics
Library, 1996 and Chinese translation, 2005.

3Two-volume paperback edition, 1977.
4Paperback edition, 1987.
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.
21.
22.
23.
24.
25.
26.

27.

"The Electrophoretic Properties of Red Blood Cells" (with ]J.B. Bateman), Arch. of Biochemistry and
Biophysics, 1956, 44-51.

"The Electrophoretic Properties of Red Blood Cells after Reaction with Influenza Virus
Hemagglutinin" (with ].B. Bateman, M.S. Davis, and P.A. McCaffree), Arch. of Biochemistry and
Biophysics, 1956, 384-391.

"Consumption and the Consumption Function in the 1948-1949 Recession," Review of Economics and
Statistics, 1957, 303-311.

"The Short-Run Consumption Function," Econometrica, 1957, 552-567.

"A Statistical Analysis of Provisional Estimates of Gross National Product and Its Components, of
Selected National Income Components, and of Personal Saving,” Journal of the American Statistical
Association, 1958, Vol. 53, 54-65.

"On Parameter Estimates Provided by Various Methods," Metroeconomica, 1958, 106-107.
"Statistical Techniques for the Analysis of Cost and Earnings Data," in Report of the Technical
Meeting on Costs and Earnings of Fishing Enterprises (London: UN FAO), September, 1958, 109-113.
"The Corporate Income Tax in the Long Run: A Comment," Journal of Political Economy, 1958,
444-446, and "Rejoinder," in same issue, 448.

"The Foreign-Trade and Balanced-Budget Multipliers" (with F.D. Holzman), American Economic
Review, 1958, 73-91.

"Comment on the 1959 Conference on Consumption and Saving: Basic Elements of a General
Model of Consumer Behavior," in I. Friend and R. Jones (editors), Proceedings of the Wharton School
Conference on Consumption and Savings, Vol. 11, 488-498.

"Review of M.H. Quenouille's The Analysis of Multiple Time Series," (New York: Hafner
Publishing Co., 1957), in Journal of Farm Economics, 1959, 682-684.

"The Case for Exhuming Frederick Jackson Turner's Labor-Safety-Valve-Doctrine" (with G.G.S.
Murphy), presented to Western Economic Association, August, 1958. The first part of this paper
has appeared under the title, "Sequential Growth, the Labor-Safety-Valve-Doctrine and the
Development of American Unionism," in Journal of Economic History, 1959, 402-421

"The Turnerian Frontier Process: A Generator of Social and Economic Opportunities" (with G.G.S.
Murphy), presented to the American Historical Association meeting, Chicago, December, 1959.
"Tests of Some Basic Propositions in the Theory of Consumption," 14 pp., presented to joint
meeting of the American Statistical Association and American Economic Association,
Washington, DC, December, 1959, AEA Proceedings, 1960, 565-573.

"Econometric Estimation with Temporally Dependent Disturbance Terms," International Economic
Review, 1961, 164-178.

"The Error of Forecast for Multivariate Regression Models" (with John Hooper), Econometrica,
1961, 544-555.

"An Efficient Method of Estimating Seemingly Unrelated Regressions and Tests for Aggregation
Bias," Journal of the American Statistical Association, 1962, 348-368.

"Application of Mathematical Programming Techniques to a Resource Management Problem," in
FAO's Economic Effects of Fishery Regulation, Rome, 1962, 515-534.

"Estimation of Cross-Section Relations: Analysis of a Common Specification Error," Metroeco-
nomica, 1962, 111-117.

"Further Properties of Efficient Estimators for Seemingly Unrelated Regression Equations" (with
D.S. Huang), International Economic Review, 1962, 300-313.

"Three-Stage Least Squares: Simultaneous Estimation of Simultaneous Equations" (with H. Theil),
Econometrica, 1962, 54-78.

"War and Peace: A Phantasy in Game Theory?" Journal of Conflict Resolution, 1962, 39-41.
"Decision Rules for Economic Forecasting," Econometrica, 1963, 111-130.

"Estimators for Seemingly Unrelated Regression Equations: Some Exact Finite Sample Results,"
Journal of the American Statistical Association, 1963, 977-992.

"Bayes' Theorem and the Use of Prior Knowledge in Regression Analysis" (with G.C. Tiao),
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28.

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

46.

47.

48.

49.

50.

Biometrika, 1964, 219-230.
"Bayesian Analysis of the Regression Model with Autocorrelated Errors" (with G.C. Tiao), Journal
of the American Statistical Association, 1964, 763-778.

"Estimation of Parameters in Simulation Models of Social Systems," in ].M. Beshers (editor),
Computer Methods in the Analysis of Large-Scale Social Systems, Proceedings of a Conference
sponsored by the Joint Center for Urban Studies, MIT and Harvard U., 1964, 97-116.

"On Prediction in “Fully Recursive' Econometric Models," manuscript, 1964.

"On the Bayesian Estimation of Multivariate Regression" (with G.C. Tiao), Journal of the Royal
Statistical Society, Series B, 1964, 277-285.

"Bayesian Analysis of a Class of Distributed Lag Models" (with C.J. Park), invited paper, in the
Indian Economic Journal's first special issue devoted to econometrics, Vol. 13, No. 3, 1965, 432-444.
"Bayesian Inference and Simultaneous Equation Econometric Models," paper presented to the
First World Congress of the Econometric Society, Rome, September, 1965, 90 pages.

"Further Analysis of the Short-Run Consumption Function with Emphasis on the Role of Liquid
Assets" (with D.S. Huang and L.C. Chau), Econometrica, 1965, 571-581.

"Joint Estimation of Relationships Involving Discrete Random Variables" (with T.H. Lee),
Econometrica, 1965, 382-394.

"Prediction and Decision Problems in Regression Models from the Bayesian Point of View" (with
V K. Chetty), Journal of the American Statistical Association, 1965, 608-616.

"Program for Computing Two-and-Three-Stage Least Squares Estimates and Associated Statistics"
(with A. Stroud and L.C. Chau), program writeup, 1963, revised with H. Thornber, 1965.
"Computational Accuracy and Estimation of Simultaneous Equation Econometric Models" (with
H. Thornber), Econometrica, 1966, 727-729.

"On Errors in the Variables" (with U. Sankar) presented to the San Francisco meeting of the
Econometric Society, December, 1966.

"On the Analysis of First Order Autoregressive Models with Incomplete Data," International
Economic Review, 1966, 72-76.

"Specification and Estimation of Cobb-Douglas Production Function Models" (with J. Kmenta and
J. Dreze), Econometrica, 1966, 784-795.

"Comments for Econometric Society's Discussion of Empirical Studies of Consumer Behavior,"
invited paper presented to Econometric Society Meeting, December, 1967.

"Current Econometric Practice and Bayesian Inference," prepared for the Ohio State University's
Conference on the Current State of Econometrics, May 18-19, 1967.

"On Testing for Autocorrelation in Regression Analysis: A Bayesian Approach" (with C.J. Park),
manuscript, 1967, 12 pp.

"Brief Resume of Comments for Brookings Conference on Model Specification," March 21-22,
1968, Washington, DC (invited talk).

"Lectures on Bayesian Inference in Econometrics," eight invited lectures presented to a Conference
on Statistical Methods of Econometrics, arranged by B. de Finetti, U. of Rome, held in Frascati,
Italy, June, 1968.

"Maximum Likelihood and Bayesian Estimation of Transition Probabilities" (with T.C. Lee and
G.G. Judge), presented to Meeting of the Econometric Society, December, 1967, and published in
the Journal of the American Statistical Association, 1968, 1162-1179.

"Note on Effect of Temporal Aggregation on Estimation of a Stock Adjustment Equation,"
manuscript, April, 1968, 8 pp.

"Notes on Selected Uncertainties in Model-Building," paper presented to the Chicago meeting of
the SSRC Sub-Committee on the Monetary Mechanism: Working Sessions on the Federal
Reserve-MIT Econometric Model, April, 1968.

"On the Relationship between Choice of a Prior Distribution and Choice of a Generalized Inverse"
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51.

52.

53.

54.

55.

56.

57.

58.

59.

60.

61.

62.

63.

64.

65.

66.

67.

68.

69.

(with S.J. Press), manuscript, 1968.

"Generalized Production Functions" (with N.S. Revankar), Review of Economic Studies, 1969,
241-250.

"On the Aggregation Problem: A New Approach to an Old Problem," in K. Fox et al. (editors),
Economic Models, Estimation, and Risk Programming: Essays in Honor of Gerhard Tintner (Berlin:
Springer Verlag), 1969, 365-374.

"Sensitivity of Control to Uncertainty and Form of the Criterion Function" (with M. Geisel),
invited paper presented to the Conference on the Future of Statistics, U. of Wisconsin, Madison,
June, 1967 and published in D.G. Watts (editor), The Future of Statistics, (New York: Academic
Press), 1969, 269-289.

"Analysis of Distributed Lag Models with Applications to Consumption Function Estimation"
(with MLS. Geisel), invited paper presented to Econometric Society, Amsterdam, September, 1968,
and published in Econometrica, 1970, 865-888.

"Bayesian and Non-Bayesian Analysis of Simultaneous Equation Models," invited paper
presented to the Second World Congress of the Econometric Society Meeting, Cambridge,
September, 1970.

"Estimation of Regression Relationships Containing Unobservable Independent Variables,"
International Economic Review, 1970, 441-454.

"Management of Marine Resources: Some Key Problems Requiring Additional Analysis," in A.
Scott (editor), Economics of Fisheries Management: A Symposium, Vancouver, U. of British Columbia,
Institute of Animal Resource Ecology, 1970, 109-115.

"The Care and Feeding of Econometric Models," paper presented to the 17th Annual Midwest
Conference on Statistics for Decision, Chicago, February 19, 1970, and published as U. of Chicago,
Graduate School of Business, Selected Paper No. 35.

"A Study of Some Aspects of Temporal Aggregation Problems in Econometric Analyses" (with C.
Montmarquette), Review of Economics and Statistics, 1971, 335-342.

"Bayesian and Alternative Approaches in Econometrics," invited paper presented to the
Econometric Society Meeting in New York, December, 1969, and published in M.D. Intriligator
(editor), Frontiers in Quantitative Economics, (Amsterdam: North-Holland), 1971, 178-193.

"Bayesian and Non-Bayesian Analysis of the Log-Normal Distribution and Log-Normal
Regression," Journal of the American Statistical Association, June 1971, 327-330.

"Decision-Theoretic Analysis of the Introduction of New Products" (with R. Blattberg),
manuscript, 1972.

"On Constraints Often Overlooked in Analyses of Simultaneous Equation Models," Econometrica,
1972, 849-853.

"Bayesian Analysis of the Federal Reserve-MIT-Penn Model's Almon Lag Consumption Function"
(with A.D. Williams), Journal of Econometrics, 1973, 267-300.

"Comment on Marginalization Paradoxes in Bayesian and Structural Inference," invited comment
published in Journal of the Royal Statistical Society, B, 1973, 5 pp.

"Real Balances and the Demand for Money: Comment" (with D.S. Huang and L.C. Chau), Journal
of Political Economy, 1973, 485-487.

"Seminar on Bayesian Inference in Econometrics," Annals of Economic and Social Measurement, 2,
1973, 363-367.

"Simulation Experiments with a Quarterly Macroeconometric Model of the U.S. Economy" (with
S. Peck), invited paper presented to Australian Conference of Econometricians, Melbourne, and
published in A.A. Powell and R.A. Williams (editor), Econometric Studies of Macro and Monetary
Relations, North-Holland, 1973, 149-168.

"The Quality of Quantitative Economic Policy-making when Targets and Costs of Change are
Misspecified," invited paper for J. Tinbergen festschrift volume, Selected Readings in Econometrics
and Economic Theory: Essays in Honour of Jan Tinbergen, Part I, London: Macmillan, 1973, 147-164.
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70.

71.

72.

73.

74.

75.

76.

77.

78.

79.

80.

81.

82.

83.

84.

85.

86.

87.

88.

89.

"Use of Prior Information in the Analysis and Estimation of Cobb-Douglas Production Function
Models" (with J.F. Richard), International Economic Review, 1973, 107-119.

"Review of G.B. Hickman (editor), Econometric Models of Cyclical Behavior, Vols. 1 and 2, NBER,
Columbia U. Press, 1972," Journal of Business, 1974, 286-290.

"Time Series Analysis and Simultaneous Equation Models" (with F. Palm), Journal of Econometrics,
1974, 17-54.

"Bayes-Stein Estimators for k-Means, Regression and Simultaneous Equation Models" (with W.
Vandaele), published in S.E. Fienberg and A. Zellner (editors), Studies in Bayesian Econometrics and
Statistics in Honor of Leonard ]. Savage, Amsterdam: North-Holland, 1975, 627-653.

"Bayesian Analysis of Regression Error Terms," Journal of the American Statistical Association, 1975,
138-144.

"Comments on “Stopover Monetarism: Supply and Demand Factors in the 1972-74 Inflation' by
Edmund S. Phelps," presented to the American Enterprise Institute's Conference on World
Inflation, Washington, DC, and published in D.I. Meiselman and A.B. Laffer (editors), The
Phenomenon of Worldwide Inflation, American Enterprise Institute, Washington, DC, 1975, 5 pp.
"Time Series Analysis and Econometric Model Construction," invited paper presented to
Conference on Applied Statistics, Dalhousie U., Halifax and published in R.P. Gupta (editor),
Applied Statistics, Amsterdam: North-Holland, 1975, 373-398.

"Time Series Analysis of Structural Monetary Models of the U.S. Economy" (with F. Palm),
Sankhya, C, 1975, 12-56.

"Bayesian and Non-Bayesian Analysis of the Regression Model with Multivariate Student-t Error
Terms," Journal of the American Statistical Association, 1976, 400-405.

"Evaluation of Econometric Research on the Income Tax and Charitable Giving," in Commission
on Private Philanthropy and Public Needs, Research Papers, Vol. 1II, Washington, DC: Treasury
Dept., 1977, 14 pp.

"Maximal Data Information Prior Distributions," in A. Aykac and C. Brumat (editors), New
Developments in the Applications of Bayesian Methods, Amsterdam: North-Holland, 1977, 211-232.

"Comments on “Time Series Analysis and Causal Concepts in Business Cycle Research," in C.A.
Sims (editor), New Methods in Business Cycle Research, Federal Reserve Bank of Minneapolis, 1977,
167-173.

"Bayesian Analysis and Computing," in A.R. Gallant and T.M. Gerig (editors), Proceedings of
Symposium on Computer Science and Statistics, Institute of Statistics, North Carolina State U., 1978,
195-201.

"Estimation of Functions of Population Means and Regression Coefficients Including Structural
Coefficients: A Minimum Expected Loss (MELO) Approach," Journal of Econometrics, 1978,
127-158.

"Folklore vs. Fact in Forecasting with Econometric Models," Journal of Business, 1978, 587-593.
"Jeffreys-Bayes Posterior Odds Ratio and the Akaike Information Criterion for Discriminating
Between Models," Economics Letters, 1978, 337-342.

"Posterior Distribution for the Multiple Correlation Coefficient with Fixed Regressors" (with S.J.
Press), Journal of Econometrics, 1978, 307-322.

"Retrospect and Prospect," contribution to NBER-CENSUS Conference on Seasonal Analysis of
Economic Time Series, Sept. 9-10, 1976, in A. Zellner (editor), Seasonal Analysis of Economic Time
Series, Washington, DC: U.S. Government Printing Office, 1978, 451-456.

"An Error-Components Procedure (ECP) for Introducing Prior Information About Covariance
Matrices and Analysis of Multivariate Regression Models," International Economic Review, 1979,
679-692.

"Causality and Econometrics," invited paper presented to a joint Rochester Carnegie Conference,
April 1978 and published in K. Brunner and A.H. Meltzer (editors), Three Aspects of Policy and
Policymaking, Carnegie-Rochester Conference Series, Vol. 10, North-Holland, 1979, 9-54.
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90.

91.

92.

93.

94.

95.

96.

97.

98.

99.

100.

101.

102.

103.

104.

105.

106.
107.

108.

"Minimum Expected Loss (MELO) Estimators for Functions of Parameters and Structural
Coefficients of Econometric Models" (with S.B. Park), Journal of the American Statistical Association,
1979, 185-193.

"Model-Based Approaches to Seasonal Analysis," manuscript, September, 1979, 58 pp., included in
the Report of the Committee on Seasonal Adjustment, Board of Governors, Federal Reserve System,
Washington, DC.

“On Posterior Odds Ratios for Sharp Null Hypotheses and One-Sided Alternatives” (with A. Siow),
manuscript, 1979, 19pp.

Statistical Analysis of Econometric Models” (invited paper), Journal of the American Statistical
Association, 1979, 628-651.

“A Note on the Relationship of Minimum Expected Loss (MELO) and Other Structural Coefficient
Estimates,” Review of Economics and Statistics, 1980, 481-484.

“Comments on ‘Information Sources for Modeling the National Economy’ by Jay W. Forrester,”
invited comments presented at the Methodology Lecture Session, American Statistical Association
Meeting, Washington, DC, August 14, 1979 and published in the Journal of the American Statistical
Association, 1980, 567-569.

“Discussion of “Advances in Model-Based Seasonal Adjustment’ by W.P. Cleveland, A.P. Dempster
and J. Stith,” presented at the ASA Meetings, Houston, Texas, August 11-14, 1980 and published in
1980 Proceedings of the Business and Economic Statistics Section of the American Statistical Association,
p-37.

“Invited Contribution to the Discussion of G.E.P. Box’s paper, ‘Sampling and Bayes” Inference in
Scientific Modelling and Robustness’,” Journal of the Royal Statistical Society, A, 1980, 424-425.
“Large Sample Estimation and Testing Procedures for Dynamic Equation Systems” (with F. Palm),
Journal of Econometrics, 1980, 251-283.

“Posterior Odds Ratios for Selected Regression Hypotheses” (with A. Siow), in ].M. Bernardo, M.H.
DeGroot, D.V. Lindley, and A.F.M. Smith (editors), Bayesian Statistics: Proceedings of the First
International Meeting Held in Valencia (Spain), May 28 to June 2, 1979, Valencia, Spain: University
Press, 1980, 585-603

“Statistical Analysis of Hypotheses in Economics and Econometrics,” presented at the ASA
meetings, Houston, Texas, August 11-14, 1980 and published in 1980 Proceedings of the Business and
Economic Statistics Section of the American Statistical Association, 199-203.

"Bayesian Inference," in D. Greenwald (editor), Encyclopedia of Economics, New York:
McGraw-Hill Book Co., 1981, 65-69.

"Large Sample Estimation and Testing Procedures for Dynamic Equation Systems: A Rejoinder"
(with F. Palm), Journal of Econometrics, 1981, 131-138.

"Philosophy and Objectives of Econometrics," invited Association Lecture for British Association
of University Teachers of Economics Meeting, March 28, 1980 at the U. of Durham, Durham,
England and in D. Currie, R. Nobay and D. Peel (editors), Macroeconomic Analysis: Essays in
Macroeconomics and Econometrics, England: Croom Helm Publishing Co., 1981, 24-34.

"Basic Issues in Econometrics: Past and Present," invited John R. Commons Award Lecture
presented at AEA Meeting, December 28, 1981 and published in The American Economist, 1982,
5-10.

"Invited Discussion of John Geweke's paper, “The Measurement of Linear Dependence and
Feedback between Multiple Time Series'," Journal of the American Statistical Association, 1982,
313-314.

"Is Jeffreys a “Necessarist'?" The American Statistician, 1982, 28-30.

"Reply to a Comment on “Is Jeffreys a "Necessarist"?" The American Statistician, 1982, 392-393.
"Applications of Bayesian Analysis in Econometrics," presented at the Institute of Professional
Statisticians Conference on Applications of Bayesian Statistics, Cambridge U., July 1982 and
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110.

111.

112.

113.

114.

115.

116.

117.

118.

119.

120.

121.

122.

123.

124.

125.
126.

127.

128.

129.

130.

published in The Statistician, 1983, 23-34.

"Bayesian Analysis of a Simple Multinomial Logit Model," Economics Letters, 1983, 133-136.
"Canonical Representation of Linear Structural Econometric Models, Rank Tests for Identification
and Existence of Estimators' Moments," invited paper in S. Karlin, T. Amemiya and L.A.
Goodman (eds.), Studies in Econometrics, Time Series and Multivariate Statistics, New York:
Academic Press, 1983, 227-240.

" Econometric

"Comment on Eric Sowey's “University Teaching of Econometrics: A Personal View,
Reviews, 1983, 323-327.

"Discussion on the paper “Exogeneity, Causality and Structural Invariance in Econometric
Modeling' by R.F. Engle et al.," in G.C. Chow and P. Corsi (editors), Evaluating the Reliability of
Macro-Economic Models, New York: John Wiley & Sons, 1983, 112-118.

"MELO Structural Coefficient Estimation Using the CM Computer Program" (with B.R. Moulton),
manuscript, April 1983, 35 pp.

"Overview of the ASA-Census-NBER Conference on Applied Time Series Analysis of Economic
Data," in A. Zellner (editor), Applied Time Series Analysis of Economic Data, Washington, DC:
Government Printing Office, 1983, 351-359.

"Statistical Theory and Econometrics," in Z. Griliches and M.D. Intriligator (editors), Handbook of
Econometrics, Vol. 1, Chapter 2, Amsterdam: North-Holland, 1983, 67-178.

"Bayesian Analysis of Dichotomous Quantal Response Models" (with P.E. Rossi), Journal of
Econometrics, July 1984, 365-393.

"Comment on “On Prior Distributions for Binary Trials' by Seymour Geisser," The American
Statistician, 1984, 249-250.

"Modeling a Competitive Industry with Entry: Implications for Demand and Supply Analysis"
(with W. Veloce), Economics Letters, 1984, 71-75.

"Posterior Odds Ratios for Regression Hypotheses: General Considerations and Some Specific
Results," in A. Zellner, Basic Issues in Econometrics, U. of Chicago, 1984, 275-305.

"The Current State of Bayesian Econometrics," invited address, Canadian Conference on Applied
Statistics, April 19-May 1, 1981, in T.D. Dwivedi (editor), Topics in Applied Statistics, New York:
Marcel-Dekker, 1984, 20 pp.

"Applications in Bayesian Analysis," invited paper presented to the 10th Annual SAS Users'
Group International Mtg., Reno, NV, March 1985 and published in SUGI 10: A New Decade Begins,
Cary, NC: SAS Institute, 1985.

"Bayesian Econometrics," Fisher-Schultz Lecture, presented at the European Econometric Society
Meetings, Pisa Italy, Aug. 29-Sept. 2, 1983, published in Econometrica, March 1985, 253-269.
"Bayesian Regression Diagnostics with Applications to International Consumption and Income
Data" (with Brent R. Moulton), Journal of Econometrics, March 1985, 187-211.

"Bayesian Statistics in Econometrics," invited paper in ].M. Bernardo, M.H. DeGroot, D.V. Lindley,
and A.F. Smith (editors), Bayesian Statistics 2, Amsterdam: North-Holland, 1985, 571-586.
"Comment on Admissibility of Bayesian Control Solutions," April 1985, 5 pp.

"Entry and Empirical Demand and Supply Analysis for Competitive Industries" (with W. Veloce),
Journal of Econometrics, 1985, 459-471.

"Estimating Gross Labor Force Flows" (with J. Abowd), Journal of Business and Economic Statistics,
July 1985, 254-283.

"When Should Data be Shared and Who Should Pay?" manuscript, August, 1985, presented at the
ASA Mtgs., Las Vegas, NV, 8 pp.

"A Tale of Forecasting 1001 Series: The Bayesian Knight Strikes Again," International Journal of
Forecasting, 92, 1986, 491-494.

"Bayesian Estimation and Prediction Using Asymmetric Loss Functions," Journal of the American
Statistical Association, 81, 1986, 446-451.
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135.
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137.

138.

139.

140.

141.

142.

143.
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145.

146.

147.

148.

149.

150.

151.

152.

"Bayesian Solutions to a Problem Posed by Efron," The American Statistician, 40, No. 4, 1986.
"Biased Predictors, Rationality and the Evaluation of Forecasts," Economics Letters, 21, 1986, 45-48.
"Further Results on Bayesian Minimum Expected Loss (MELO) Estimates and Posterior
Distributions for Structural Coefficients," in D. Slottje (editor), Advances in Econometrics, 5, 1986,
171-182.

"On Assessing Prior Distributions and Bayesian Regression Analysis with g-Prior Distributions,"
in P.K. Goel and A. Zellner (editors), Bayesian Inference and Decision Techniques: Essays in Honor of
Bruno de Finetti, Amsterdam: North-Holland Publishing Co., 1986, 233-243.

"Bayesian Prediction with Random Regressors" (with S.B. Park), in David Giles and Maxwell King
(editors), Specification Analysis in the Linear Model, England: Routledge & Kegan Paul PLC, 1987,
234-249.

"Evaluating the Methodology of Social Experiments" (with P.E. Rossi), in A.H. Munnell (ed.),
Lessons from the Income Maintenance Experiments: Proceedings of a Conference Held in September 1986,
Boston: Federal Reserve Bank of Boston, 1987 (with discussion), 131-166.

"Invited Discussion of “Testing Precise Hypotheses' by J.O. Berger and M. Delampady," Statistical
Science, 2, August 1987, 339-341.

"Macroeconomic Forecasting Using Pooled International Data" (with A. Garcia-Ferrer, R.A.
Highfield, and F. Palm), Journal of Business and Economic Statistics, 5, 1987, 53-67.
"Macroeconomics, Econometrics and Time Series Analysis," Revista Espanola de Economia, 4, No. 1,
1987, 3-9.

"Science, Economics and Public Policy," Oct. 1986, 16 pp., honorary doctoral degree presentation,
Universidad Autonoma de Madrid, Madrid, Spain, Dec. 18, 1986, in The American Economist, XXXI,
No. 2, Fall 1987, 3-7.

"A Bayesian Era," invited paper prepared for the 3rd International Conference on Bayesian
Statistics, Altea, Spain, June 1-5, 1987, in ].M. Bernardo, M.H. DeGroot, D.V. Lindley, and A.F.M.
Smith (eds.), Bayesian Statistics 3, Oxford Univ. Press, 1988, 509-516.

"A Note on Bid-Ask Prices and Estimation of the Term Structure of Interest Rates," manuscript,
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