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Political Science
Books:
1 The Spatial Theory of Voting: An Introduction (with J. Enelow), Cambridge University Press,
January (1984)

2 Advances in the Spatial Theory of Voting, J. Enelow and M. J. Hinich (eds.), Cambridge
University Press (1990)

3 Political Economy: Institutions, Competition, and Representation, W. Barnett, M. J. Hinich, and
N. J. Schofield (eds.), Cambridge University Press (1993).

4 Ideology and the Theory of Political Choice, (with M. C. Munger), University of Michigan Press,
(1994)

5 Analytical Politics (with M.C. Munger) Cambridge University Press, (1997).

6 Empirical Studies in Comparative Politics, (with M.C. Munger) Kluwer Academic Publishers,
(1999)



7 Topics in Analytical Political Economy, M. J. Hinich and W. Barnett (editors), Elsevier, Oxford
(ISBN: 978-0-444-53137-7) (2007)

Articles:

"A Mathematical Model of Policy Formation in a Democratic Society," (with O. Davis), Mathematical
Applications in Political Science Il, Monograph, J. Bernd (ed.), Arnold Foundation Monographs,
Southern Methodist University Press, Dallas, TX, 175-208, (1966).

"Some Results Related to a Mathematical Model of Policy Formation in a Democratic Society," (with O.
Davis), Mathematical Applications in Political Science Ill, Monograph, J. Bernd (ed.), University Press
of Virginia, Charlottesville, VA, 14-38, (1967).

"On the Power and Importance of the Mean Preference in a Mathematical Model of Democratic
Choice," (with O. Davis), Public Choice, 5, 59-72, (1968).

"Abstentions and Equilibrium in the Electoral Process," (with P. C. Ordeshook), Public Choice, 7, 81-
106, (1969).

"An Expository Development of a Mathematical Model of the Electoral Process," (with O. Davis and P.
C. Ordeshook), American Political Science Review, 64(2), 426-448, (1970).

"Plurality Maximization: A Spatial Analysis with Variable Participation," (with P. C. Ordeshook),
American Political Science Review, 64(3), 772-791, (1970).

"Some Extensions to a Mathematical Model of Democratic Choice," (with O. Davis), Social Choice, B.
Lieberman (ed.), Gordon and Breach, NY, 323-347, (1971).

"Social Welfare and Electoral Competition in Democratic Societies," (with P. C. Ordeshook), Public
Choice, 11, 73-83, (1971).

"Spatial Competition under Constrained Choice," (with O. Davis), Probability Models of Collective
Decision Making, Richard G. Niemi and Herbert F. Weisberg (eds.), Charles E. Merrill, Columbus, OH,
358-377, (1972).

"A Theory of Electoral Equilibrium: A Spatial Analysis Based on the Theory of Games," (with Peter C.
Ordeshook and John O. Ledyard), Journal of Politics, 35, 154-193, (1972).

"A Sufficient Condition for Electoral Equilibria and the Implications of Alternative Empirical Models,"
(with Peter C. Ordeshook), Proceedings of the Business and Economic Statistics Section American
Statistical Association, (1973).

"Election Goals and Strategies: Equivalent and Non-Equivalent Candidate Objectives," (with Peter
Aranson and P. C. Ordeshook), American Political Science Review, 68 (1974).

A version of the paper is in Mathematical Models of Politics, H. Alker, K. Deutsch, and A. Stoetzel
(eds.), Elsevier, 193-229, (1973).

"The Electoral College: A Spatial Analysis," (with P. C. Ordeshook), Political Methodology, 1(3), 1-29,
(1974).



"The Electoral College vs. A Direct Vote: Policy Bias, Indeterminate Outcomes and Reversals," (with P.
C. Ordeshook and R. Michelson), Journal of Mathematical Sociology, 4(1), 3-35, (1975).

"The Mean Versus the Median in Spatial Voting Games," Game Theory and Political Science, P. C.
Ordeshook (ed.), NYU Press, New York, 357-374, (1978).

"Some Evidence on Non-Voting Models in the Spatial Theory of Electoral Competition," Public Choice,
33(2), 83-102, (1978).

"A Statistical Multidimensional Scaling Method Based on the Spatial Theory of Voting," (with L. Cahoon
and P. C. Ordeshook) Graphical Representation of Multivariate Data, P.C.Wang (ed.), Academic Press,
New York, 243-278, (1978).

"Dichotomous Variable Regression Coefficients and Discriminant Weights," Political Methodology, 6(1),
5-9, (1979).

"Voting as an Act of Contribution," Public Choice, 36(1), 135-140, (1981).

"A New Approach to the Spatial Theory of Electoral Competition," (with Walker Pollard), American
Journal of Political Science, 25(2), 323-341, (1981).

"A New Approach to Voter Uncertainty in the Downsian Spatial Mode," (with J. Enelow), American
Journal of Political Science, 25(3), 483-493, (1981).

"Nonspatial Candidate Characteristics and Electoral Competition," (with J. Enelow), Journal of Politics,
44(1), 15-130, (1982).

"ldeology, Issues, and the Spatial Theory of Elections," (with J. Enelow), American Political Science
Review, 76(3), 493-501, (1982).

"On Plott's Pairwise Symmetry Condition for Majority Rule Equilibrium," (with J. Enelow), Public Choice,
40, 317-321, (1983).

"Voting One Issue at a Time: The Question of Voter Forecasts," (with J. Enelow), American Political
Science Review, 77(2), 435-445, (1983).

"Voter Expectations in Multi-State Voting Systems: An Equilibrium Result," (with J. Enelow), American
Journal of Political Science, 27(4), 820-827, (1983).

"Probabilistic Voting and the Importance of Centrist Ideologies in Democratic Elections," (with J.
Enelow), Journal of Politics, 46(2), 459-478, (1984).

"Estimating the Parameters of a Spatial Model of Elections: An Empirical Analysis of the 1980 National
Election Study," (with J. Enelow), Political Methodology, 11(3-4), 249-268, (1985).

"An Empirical Evaluation of Alternative Spatial Models of Elections," (with J. Enelow and N. Mandell),
Journal of Politics, 48(3), 675-693, (1986).

"A General Probabilistic Spatial Theory of Elections," (with J. Enelow), Public Choice, 61(2), 101-114,
(1989).

"The Location of American Presidential Candidates: An Empirical Test of a New Spatial Model of
Elections," (with J. Enelow), Mathematical and Computer Modeling, 12(4, 5), 461-470, (1989).
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"Political Investment, Voter Perceptions, and Candidate Strategy: An Equilibrium Spatial Analysis,"
(with M. C. Munger), Models of Strategic Choice in Politics, P. C. Ordeshook (ed.), The University of
Michigan Press, Ann Arbor, MI, 49-68, (1989).

"The Theory of Predictive Mappings," (with J. Enelow), Advances in the Spatial Theory of Voting,
J. Enelow and M. Hinich (eds.), Cambridge University Press, 7, (1990).

"A Spatial Theoretic Approach to Environmental Politics," Environmental Protection: Public or Private
Choice, D. J. Kraan and R. Veld (eds.), Kluwer Academic Press, Dordrecht, 2 (A), 16-38, (1991)

"A Spatial Theory of Ideology," (with Michael Munger), Journal of Theoretical Politics, 4 (1), 5-30,
(1992)

"The Stability of Voter Perceptions: A Comparison of Candidate Positions Across Time Using The
Spatial Theory of Voting," (with J. W. Endersby), Mathematical and Computer (ed.) Modeling, P.
Johnson, Special Issue, 16 (8/9), 67-83, (1992)

"Political Ideology, Communication, and Community," (with M. C. Munger), Institutions, Competition,
and Representation, W. Barnett, M. J. Hinich, and N. J. Schofield (eds.), Cambridge University Press,
1, 25-30, (1993)

"Conflict Displacement and Regime Transition in Taiwan: A Spatial Analysis,” (with Y. Chu and T. Lin)
World Politics, 48 (4), 453-481, (1996)

"Empirical Studies in Comparative Politics," (with M.C. Munger) Public Choice, 97 (3), (1999).
This is also the title of our introduction to the above special issue we edited for Public Choice

"ldeology and the Construction of Nationality” (with M.C. Munger & S. de Marchi) in the above special
issue

"Ukraine's 1998 Parliamentary Elections: A Spatial Analysis," (with V Khemlko and P.C. Ordeshook)
Post-Soviet Affairs, 15 (2), 149-185, (1999)

“An Analysis of the Ideological Space Underlying Turkish Party Preferences,” (with Ali Carkoglu)
Turkish Policy Quarterly Spring (2002)

"Ukraine's 1999 Presidential Election A Spatial Analysis," (with V Khemlko and P.C. Ordeshook) Post-
Soviet Affairs 18 (3) 250-269 (2002).

"Spatial Theory," (with M. Munger). The Encyclopedia of Public Choice (ed) C. Rowley & F. Schneider,
Dodrecht: Kluwer , 305-311 (2004)

"The Importance of the Middle in Spatial Politics,"(with Otto Davis). The Encyclopedia of Public Choice
(ed) C. Rowley & F. Schneider, Dodrecht: Kluwer , 297-300 (2004)

“In Memoriam: Otto “Toby” Davis 1934-2006” (with Michael Munger), Public Choice, 1-3, August (2006)

"A Spatial Analysis of Turkish Party Preferences" (with Ali Carkoglu), Electoral Studies, 25 (2), 369-392
(2006)



“A Spatial Theory Approach to the Study of Political Spaces,” Topics in Analytical Political Economy,
Melvin Hinich and William Barnett (editors), Elsevier, Oxford (2007)

“A Coalition Lost, Then Found: A Spatial Analysis of Ukraine's 2006 and 2007 Parliamentary Elections”
(with V. Khmelko, M. Klochko and P.C. Ordeshook), Post-Soviet Affairs 24 (1), 63-96 (2008)

"The Dynamics of Issue Introduction: A Model Based on the Politics of Ideology" (with M.C. Munger)
Mathematical and Computer Modeling, Special issue "Mathematical Models of Voting Systems and
Elections: Theory and Applications." (ed.) Alexander S. Belenky 48 (9-10), (2008)

“Insiders, Outsiders, and Voters in the 2008 U. S. Presidential Election” (with D. R. Shaw and T.
Huang), Presidential Studies Quarterly, June 2010

Time Series Analysis

"Tracking Marketing Parameters in Random Noise," (with J. U. Farley), Marketing and Economic
Development, edited by P. Bennett, American Marketing Association, 365-370, (1965).

"Theory and Application of an Estimation Model for Time Series with Nonstationary Means," (with J. U.
Farley), Management Science 12(9), 648-658, (1966).

"The Time Domain and the Frequency Domain in Time Series Analysis," (with A. Brandes, J U. Farley,
and U. Zackrisson), Swedish Journal of Economics 70 (1), 25-42, (1968).

"On Methods: Spectral Analysis," (with J. U. Farley), Journal of Advertising Research, 9 (4), 47-50,
(1969).

"Detecting 'Small' Mean Shifts in Time Series," (with J. U. Farley), Management Science, 17(3), 189-
199, (1970). A preliminary version of this paper appeared in the Proceedings of the Business and
Economics Section - American Statistical Association, 487-595, (1969).

"A Test for Shifting Slope Coefficient in a Linear Model," (with J. U. Farley), Journal of the American
Statistical Association, 65 (331), 1320-1329, (1970)

"Controlling Noise in Spatial Models of Markets," (with H. Rosenthal), Control of "Error" in Market
Research Data, J. U. Farley and J. Howard (eds.), Lexington Books, Lexington, MA, 281-312, (1974).

"Analysis of Processes Generating Noisy Time Series Data," (with N. E. Beckwith and J. U. Farley),
Control of "Error" in Market Research Data, J. U. Farley and J. Howard (eds.), Lexington Books,
Lexington, MA, 207-244, (1974).

"Spectral Analysis," (with J. U. Farley), Handbook of Marketing Research, R. Ferber (ed.), McGraw-Hill,
New York, 382-393, (1974).

"Some Comparisons of Tests for a Shift in the Slopes of a Multivariate Linear Time Series Model," (with
J. U. Farley and T. W. McGuire), Journal of Econometrics, 3, 297-318, (1975)

"A Simple Method for Robust Regression," (with P. P. Talwar), Journal of the American Statistical
Association , 70, 113-119, (1975)

"Estimating the Lag Structure of A Nonlinear Time Series Model," Journal of the American Statistical
Association, 74, Theory and Methods, 449-452, (1979)
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"Testing for Gaussianity and Linearity of a Stationary Time Series," Journal of Time Series Analysis, 3
(3), 169-176, (1982)

"Estimating the Gain of a Linear Filter from Noisy Data," Handbook of Statistics 3, Time Series in the
Frequency Domain, D. R. Brillinger and P. R. Krishnaiah (eds.), Amsterdam, North-Holland, Chap. 8,
(1983)

"A Method for Estimating Distributed Lags when Observations are Randomly Missing," (with W.
Weber), Journal of the American Statistical Association, 79, Theory and Methods Section, 368-373,
(1984)

"A Hilbert Transform Method for Estimating Distributed Lag Models with Randomly Missed or Distorted
Observations," (with W. E. Weber). Time Series Analysis of Irreqgularly Observed Data (refereed
proceedings volume) E. Parzen (ed.), Lecture Notes Statistics, , Springer Verlag, Heidelberg, 25, 134-
157, (1984)

"A Diagnostic Test for Nonlinear Serial Dependence in Time Series Fitting Errors," (with R. A. Ashley
and D. Patterson) Journal of Time Series Analysis, 7 (3), 165-178, (1986).

"Nonlinear and Non-Gaussian Ocean Noise," (with P. L. Brockett and G. R. Wilson), Journal of the
Acoustical Society of America, 82 (4), 1386-1394, (1987)

"A Test for Aliasing using Bispectral Analysis," (with M. Wolinsky), Journal of the American Statistical
Association, 83 (402), “Theory and Methods”, 499-502, (1988)

"Bispectral Based Tests for Detection of Gaussianity and Linearity in Time Series," (with P. L. Brockett
and D. M. Patterson), Journal of the American Statistical Association, 83(403), Applications and Case
Studies, 657-664, (1988)

"Bispectral Characterization of Ocean Acoustic Time Series: Nonlinearity and Non-Gaussianity," (with
P. L. Brockett and G. R. Wilson), Topics in Non-Gaussian Signal Processing, E. J. Wegman, S. C.
Schwartz, and J. B. Thomas (eds.), Springer-Verlag, New York, 2-16, (1989)

"Bispectrum of Ship-Radiated Noise," (with D. Maradino and E. J. Sullivan), Journal of the Acoustical
Society of America, 85 (4), 1512-1517, (1989)

"A New Diagnostic Test of Model Inadequacy which uses the Martingale Difference Criterion," (with D.
M. Patterson), Journal of Time Series Analysis, 13(3), 233-252, (1992)

"Trispectral Analysis of Stationary Random Time Series," (with J. Dalle Molle), Journal of the Acoustical
Society of America, 97 (5), Part 1, 2963-2978, (1995)

"Testing for Dependence in the Input to a Linear Time Series Model," Nonparametric Statistics, 6, 205-
221, (1996)

"Sampling Dynamical Systems," Macroeconomic Dynamics, 3, 602-609 (1999)
“A study of the relationship of direct-to-consumer advertising to physician diagnosing and prescribing,”

(with Zachry WM, Shepherd M D, Wilson JP, Brown C M, Lawson K A.), American Journal of Health-
System Pharmacy 59 (1) 42-49 (2002)



"A Filter Bank Approach for Modeling and Forecasting Seasonal Patterns," (with Ta-Hsin Li),
Technometrics 44 (1) 1-14 (2002)

"Predicting Information Flows in Network Traffic" (with Robert E. Molyneux), Journal of the American
Society for Information Science and Technology 54 (2), 161-168 (2003)

"Normalizing Bispectra," (with Murray Wolinsky), Journal of Statistical Planning and Inference 130, 405-
411 (2005)

"Detecting Nonlinearity in Time Series: A Surrogate Bootstrap Approach,” (with Eduardo Mendes and L.
Stone) Studies in Nonlinear Dynamics and Economics, 9 (4), Article 3 (2005)

“A Class Test for Fractional Integration,” (with Terence Chong), Studies in Nonlinear Dynamics &
Econometrics 11 (2), Article 5 (2007)

“Falsifying ARCH/GARCH Models using Bispectral Based Tests,” Communication in Statistics — Theory
and Methods, 38 (4), 529-541 (2009)

“An Omnibus Test for Time Series Model I(d),” (with Terence Chong), Communications in Statistics -
Simulation (2009)

“A Nonparametric Investigation of Duration Dependence in the U.S. Stock Market Cycles," (with
Haigiang Chen, Terence Chong and Zimu Li) forthcoming in Journal of Applied Statistics (2010)

"The Use of Trimming to Improve the Performance of Test for Nonlinear Serial Dependence with
Application to the Australian National Electricity Market," (with P. Wild and J. Foster) forthcoming in
Macroeconomic Dynamics (2010)

"A Statistical Uncertainty Principle for Estimating the Time of a Discrete Shift in the Mean of a

Continuous Time Random Process," (with J. foster and P. Wild) forthcoming in Journal of Statistical
Planning and Inference (2010)

Economics

Book:

Consumer Protection Legislation and the U. S. Food Industry (with R. Staelin), Pergamon Press,
(1980).

Articles:

"Social Preference Orderings and Majority Rule," (with O. Davis and M. DeGroot), Econometrica, 40,
147-157, (1972)

"Nonvoting and the Existence of Equilibrium under Majority Rule," (with J. O. Ledyard and P. C.
Ordeshook), Journal of Economic Theory , 4, 144-153, (1972)

"A Model for Campaign Contributions," American Re-Evolution, Papers, and Proceedings, edited by R.
D. Auster and B. Sears, Economics Dept., University of Arizona, (1976)



"Equilibrium in Spatial Voting: The Median Voter Result is an Artifact," Journal of Economic Theory, 16
(2), 208-219, (1977)

"Regulation of the U. S. Food Industry," (with R. Staelin), Framework for Regulation, Study on Federal
Regulation, Committee on Governmental Affairs, U. S. Senate, Appendix to VI, (1978).

"Some Aspects of the Political Economy of Election Campaign Contribution Laws," (with P. Aranson),
Public Choice , 34, 435-461, (1979).

"Measuring Nonstationarity in the Parameters of the Market Model," (with R. Roll), Research in
Finance, 3, edited by Haim Levy, Greenwich, CT: JAIl Press, 1-51, (1981).

"The Role of Imperfections of Health Insurance in Voter Support for Safety Regulation," Chapter 12,
Equilibrium in Political Processes, P. C. Ordeshook and K. Shepsle (eds.), Martinus Nijhoff, The Hague,
(1982).

"Necessary and Sufficiently Conditions for Single-Peakedness in Public Economics Models," (with P.
Coughlin), Journal of Public Economics, 25, 161-179, (1984)

"Evidence of Nonlinearity in Daily Stock Returns," (with D. M. Patterson), Journal of Business and
Economic Statistics, January 3 (1), 69-77, (1985)

"Identification of the Coefficients in a Nonlinear Time Series of the Quadratic Type," (with D. M.
Patterson), Journal of Econometrics, 30, 269-288, (1985)

"The Regulatory Wedge between the Demand-Side and Supply-Side Aggregation Theoretic Monetary
Aggregates," (with W. Barnett and W. Weber) Journal of Econometrics, 30(1/2), 165-185, (1986).

"Optimal Decision Making when the Shapes and Locations of Voter Preference Curves are Unknown,"
(with J. Enelow), Journal of Public Finance and Public Choice, 3, 161-170, (1987).

"Bispectral Analysis of Trade-by-Trade Stock Prices and the Time of Day Effect," (with D. M.
Patterson), 1988 Proceedings of the American Statistical Association, Business and Economics
Volume, (1989)

"Evidence of Nonlinearity in the Trade-by-Trade Stock Market Return Generating Process," (with D. M.
Patterson), in Economic Complexity, Chaos, Sunspots, Bubbles, and Nonlinearity, W. Barnett, J.
Geweke, and K. Shell (eds.), Cambridge University Press, Chapter 16, 3, 383-409, (1989)

"Nonlinear Serial Dependence in Industrial Stock Returns," (with R. A. Ashley and D. M. Patterson),
Advances in Mathematical Programming and Financial Planning. K. D. Lawrence, J. B. Guerard, Jr.,
and Gr. R. Reeves (eds.), JAl Press, Greenwich, Vol 2, 163-181, (1990)

"Monitoring Monetary Aggregates under Risk Aversion," (with W. Barnett and Piyu Yue), Monetary
Policy on the 75" Anniversary of the Federal Reserve System, M. Belongia (ed.), Kluwer Academic
Publishers, 189-222, (1991)

"Empirical Chaotic Dynamics in Economics," (with W. Barnett), Annals of Operations Research, 37, 1-
15, (1992)

"Has Chaos Been Discovered with Economic Data," (with W. Barnett), Nonlinear Dynamics and
Evolutionary Economics, R. Day and P. Chen (eds.), Oxford University Press, 254-265, (1993).
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"Intra-Day Nonlinear Behavior of Stock Prices," (with D. M. Patterson), Nonlinear Dynamics and
Evolutionary Economics, R.H. Day and P. Chen (eds.), Oxford University Press, 201-214, (1993)

"Robustness of Nonlinear and Chaos Tests to Measurement Error, Inference Method, and Sample
Size," (with W. Barnett, A. R. Gallant, J. Jungeilges, D. Kaplan and M. J. Jensen), Journal of Economic
Behavior and Organization, 27, 301-320, (1995)

“Comparisons of the Available Tests for Nonlinearity and Chaos," (with W. Barnett, A. R. Gallant, M.
Jensen, and J. Jungeilges), Dynamic Disequilibrium Modeling , Barnett, Gandolfo, and Hillenger (eds.),
Cambridge University Press, Chap. 11, (1996)

"A Single—blind Controlled Competition among Tests for Nonlinearity and Chaos," (with W. Barnett, A.
R. Gallant, J. A. Jungeilges, D. T. Kaplan, and M. J. Jensen), Journal of Econometrics, 82, 157-192
(1997)

"Frequency-Domain Test of Time Reversibly," (with P. Rothman), Macroeconomic Dynamics, 1, 72-88
(1998)

"Episodic Nonstationarity in Exchange Rates", (with C. Brooks). Applied Economics Letters, 5, 719-722
(1998)

"Nonlinear Evolution in U.K. Stock Returns and Volume" (with C. Brooks and M.J. Smith). Nonlinear
Time Series Analysis of Economic and Financial Data P. Rothman (ed), Kluwer Academic Publishers,
Chapter 8 (1999).

"An Alternative Approach to Investigating Lead-lag Relationships Between Stock Index and Stock Index
Futures Markets" (with C. Brooks and I. Garrett). Applied Financial Economics 9, 605-613 (1999)

"Cross-Correlations and Cross-Bicorrelations in Sterling Exchange Rates" (with C. Brooks). Journal of
Empirical Finance 6 (4), 385-404 (1999)

"Episodic Nonlinear Event Detection: Political Epochs in Exchange Rates" (with C. Brooks and R.
Molyneux). Political Complexity: Political Epochs in Exchange Rates , edited by D. Richards, University
of Michigan Press, 83-98 (2000)

"The Exact Theoretical Rational Expectations Monetary Aggregate." (with W.A. Barnett and Piyu Yue).
Macroeconomic Dynamics 4 (2), 197-221 (2000)

Bicorrelations and Cross-Bicorrelations as Tests for Nonlinearity and as Forecasting Tools" (with C.
Brooks). Journal of Forecasting 20 181-196 (2001)

"Testing Time-Series Stationarity Against an Alternative Whose Mean is Periodic" (with P. Wild).
Macroeconomic Dynamics 5, 380-412 (2001)

"Forecasting High Frequency Exchange Rates Using Cross Bicorrelations" (with C. Brooks).
Proceedings of Computational Finance Conference (2002)

"Risk when Some States are Low Probability Events," Macroeconomic Dynamics 7 (4), 636-643 (2003)

"Episodic non-linearity and non-stationarity in ASEAN-4 exchange rates returns series" (with Kian-Ping
Lim, and Venus Khim-Sen Liew), Labuan Bulletin of International Business and Finance, 1 (2), 79-93
(2003)
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"Scholarly Legacy of Mancur Olson" (with M. Munger), The Encyclopedia of Public Choice (ed) C.
Rowley & F. Schneider, Dodrecht: Kluwer , 284-285 (2004)

"Adequacy of GARCH model for ASEAN exchange rates return series," (with Kian-Ping Lim and Venus
Khim-Sen Liew), , International Journal of Business and Society, International Journal of Business and
Society, 5 (2), 17-32 (2004)

"Episodic transient behavior of dependencies in the Malaysian stock market" (with Kian-Ping Lim and
Hock-Ann Lee ), Pertanika Journal of Social Science and Humanities, 12 (2), 121-133 (2004)

"Cross-temporal universality of non-linear dependencies in Asian stock markets" (with Kian-Ping Lim),
Economics Bulletin, 7 (1), 1-6 (2005)

"Detecting Epochs of Transient Dependence in White Noise," (with Douglas Patterson), Money,
Measurement and Computation' edited by M. Belongia and J. Binner, London: Palgrave (2005)

"Adequacy of GARCH model for ASEAN exchange rates return series" (with Kian-Ping Lim, and Venus
Khim-Sen Liew), International Journal of Business and Society, 5 (2), (2005)

"Statistical inadequacy of GARCH models for Asian stock markets: evidence and implications" (with
Kian-Ping Lim and Venus Khim-Sen Liew), Journal of Emerging Market Finance, 4 (3), 263-279 (2005)

"Non-linear market behavior: events detection in the Malaysian stock market," (with Kian-Ping Lim),
Economics Bulletin, 7 (6), 1-5 (2005)

"Return Predictability of UK Stock Index: An Evolutionary Perspective," (with Kian-Ping Lim), Finance
Letters, 3 (6), (2005)

"Episodic Nonlinearity in Latin American Stock Market Indices," (with Claudio Bonilla and Rafael
Romero), Applied Economics Letters, 13 (3), 195-199 (2006)

"Structural Change in Macroeconomic Time Series: A Complex Systems Perspective," (with Phil Wild
and J. Foster), Journal of Macroeconomics, 28 (1), 136-150 (2006)

"A New Tool for Detecting Intraday Periodicities with Application to High Frequency Exchange Rates,"
(with Chris Brooks) Journal of the Royal Statistical Society C, 55 (2) (2006)

‘Randomly Modulated Periodic Signals in Alberta’s Electricity Market,” (with Apostolos Serletis) Studies
in Nonlinear Dynamics and Economics, 10 (3), Article 5 (2006)

“Episodic Nonlinear Event Detection in the Canadian Exchange Rate,” (with Apostolos Serletis) Journal
of the American Statistical Association, Applications and Case Studies, 102 (477), 68-74 (2007)

“Episodic Nonlinearity and Nonstationarity in Alberta’s Power and Natural Gas Markets,” (with Daniel
Czamanski, Paul Dormaar, and Apostolos Serletis) Energy Economics, 29, 94-104 (2007)

“GARCH Inadequacy for Modelling Exchange Rates: Empirical Evidence from Latin America,” (with
Claudio Bonilla and Rafael Romero), Applied Economics 39 (19), 2529-2533 (2007)

“Nonlinear Event Detection in the Chilean Stock Market” (with Claudio Bonilla and Rafael Romero),
Applied Economics Letters, 14 (13), 987-991 (2007)
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“‘Randomly Modulated Periodicity in the U.S. Stock Market,” (with Apostolos Serletis) Chaos, Solitons
and Fractals, 36 (3), 654-659, May (2008)

“Nonlinear Serial Dependence and the Weak-form Efficiency of Asian Emerging Stock Markets,” (with
Kian-Ping Lim and Robert D. Brooks), Journal of International Financial Markets, Institutions and
Money, 18 527-544 (2008)

‘Randomly Modulated Periodic Signals in Australia’s National Electricity Market,” (with J. foster and P.
Wild) Energy Journal, 29 (3) (2008)

“The Nonlinear Dynamics of Foreign Reserves and Currency Crises,” (with T. L. Chong, and Qing. He)
Studies in Nonlinear Dynamics and Economics, 12 (4), 2008

“The Weak-form Efficiency of Chinese Stock Markets: Thin Trading, Nonlinearity and Episodic Serial
Dependencies,” (with Kian-Ping Lim and M. S. Habibullah), forthcoming in Journal of Emerging Markets
Finance (2009)

“A Note on DFT Filters: Cycle Extraction and ‘Gibbs’ Effect Considerations,” (with J. foster and P. Wild),
forthcoming in Macroeconomic Dynamics (2010)

Statistical Theory and Methods in Engineering and Science

Articles:
"A Model for a Self-Adapting Filter," Information and Control, 5 (3), 185-203, (1962).

"Large-Sample Estimation of an Unknown Discrete Waveform which is Randomly Repeating in
Gaussian Noise," Annals of Mathematical Statistics, 36 (2), 489-508, (1965)

"Detection of an Incoherent Finite Signal Using a Number of Sensors," Journal of the Acoustical
Society of America, 42 (5), 1089-1094, (1967)

"Estimation of Exponential Power Spectra," Journal of the Acoustical Society of America, 42 (2), 422-
427, (1967).

"Estimation of Spectra after Hard Clipping of Gaussian Processes," Technometrics, 9 (3), 391-400,
(1967)

"The Application of the Discrete Fourier Transform in the Estimation of Power Spectra, Coherence and
Bispectra of Geophysical Data," (with C. S. Clay), Reviews of Geophysics, 6(3), 347-363, (1968).

"The Efficiency of Level Tests in the Detection of Weak Stochastic Signals," (with R. Groeneveld), IEEE
Transactions on Information Theory, IT-15 (4), 502-515, 502-504, (1969).

"Use of Two-Dimensional Array to Receive an Unknown Signal in a Dispersive Waveguide," (with C. S.
Clay), Journal of the Acoustical Society of America, 47 (2), 435-440, (1970).

"Parameter Estimation for an R-Dimensional Plane Wave Observed with Additive Independent
Gaussian Errors," (with Paul Shaman), Annals of Mathematical Statistics, 36 (1), 153-169, (1972).
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"Fitting a Nonstationary Model of lonospheric Motions," (with H. Montes), Technometrics, 15, 759-767
(1973)

"Error Analysis of Velocity and Direction Measurements of Plane Waves by Thick Large Aperture
Arrays," (with C. S. Clay and P. Shaman), Journal of the Acoustical Society of America, 53 (4), 1161-
1166, (1973)

"Maximum Likelihood Signal Processing for a Vertical Array, Journal of the Acoustical Society of
America, 54 (2), 499-503, (1973)

"Bearing Estimation using a Large Towed Array," (with W. Rule), Journal of the Acoustical Society of
America, 58 (5), 1023-1029, (1975)

"A Method for Locating Targets Using Range Only," (with L. Cahoon), IEEE Trans. on Information
Theory, IT-(2), 217-225, (1976)

"Array Design for Measuring Source Depth in a Horizontal Waveguide," SIAM Journal of Applied
Mathematics, 32 (4), 800-806, (1977)

"Bearing Estimation Using a Perturbed Linear Array," Journal of the Acoustical Society of America, 61
(6), 1540-1544, (1977)

"Processing Spatially Aliased Arrays," Journal of the Acoustical Society of America, 64 (3), 792-794,
(1978)

"Quadratic Multiplexing—A New Method for Secure Communication," IEEE Trans. on Information
Theory, (3), 354-356, (1979)

"Estimating Bearing When the Source is Endfire to an Array," Journal of the Acoustical Society of
America, 65 (3), 845-846, (1979)

"Passive Range Estimation Using Subarray Parallax," Journal of the Acoustical Society of America, 65
(5), 1229-1230, (1979)

"Maximum Likelihood Estimation of the Position of a Radiating Source in a Waveguide," Journal of the
Acoustical Society of America, 66 (2), 480-483, (1979)

"Measuring Target Locating Using Bearings from a Platform whose Track is Uncertain," IEEE Trans. on
Information Theory, (3), 375-378, (1980)

"Beamforming when the Sound Velocity is not Precisely Known," Journal of the Acoustical Society of
America, 68 (2), 512-515, (1980)

"Estimating the Earth's Impedance Function When There is Noise in the Electric and Magnetic Signals,"
(with C. S. Clay), Applied Time Series Analysis I, David Findley (ed.), Academic Press, New York, 189-
219, (1981)

" Wavenumber Array Processing," Journal of the Acoustical Society of America, 69 (3), 732-737, (1981)

"Statistical Approach to Passive Target Tracking," (with M. Bloom), Journal of the Acoustical Society of
America, 69 (3), 738-743, (1981)
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"Estimating Signal and Noise using a Random Array," Journal of the Acoustical Society of America, 71
(1), 97-99, (1982)

"Detecting a Hidden Periodic Signal when its Period is Unknown," IEEE Trans. on Acoustics, Speech,
and Signal Processing, ASSP 30 (5), 747-750, (1982)

"Bearing Estimation Using Random Arrays," Issues in Acoustic Signal-Image Processing and
Recognition, C. H. Chen (eds.), Springer-Verlag, Heidelberg, NATO ASI Series F, 173-180, (1983)

"Tracking a Moving Vessel from Bearing Measurements," J. F. Bartram (ed.), IEEE Journal of Oceanic
Engineering, Special Issue on Positioning, Localization, and Tracking, 8 (3), 131-135, (July 1983)

"Coherent Array Processing," Statistical Signal Processing, E. J. Wegman and J. G. Smith (eds.),
Marcel Dekker, New York, 243-251, (1984)

"Probability Bounds on Downtimes," (with P. L. Brockett), Naval Logistics Quarterly, 32, 329-335,
(1985)

"Maximum-Likelihood Passive Localization using Mode Filtering," (with E. J. Sullivan), Journal of the
Acoustical Society of America, 85 (1), 214-219, (1989)

"Detecting a Transient Signal by Bispectral Analysis," Lecture Notes in Control and Information
Sciences, W. A. Porter and S. C. Kak (eds.), Springer-Verlag, Berlin, Heidelberg, 129, 103-114, (1989).

A revised and expanded version of this paper is published in the Special Section on Higher Order
Spectral Analysis, IEEE Trans. on Acoustics, Speech, and Signal Processing, 38(7), 1277-1283,
(1990).

"Detection of Non-Gaussian Signals in Non-Gaussian Noise using the Bispectrum," (with G.R. Wilson),
IEEE Trans. on Acoustics, Speech, and Signal Processing, 38 (7), 1126-1131, (1990)

"The Effects of Burn Injury on Vasoactivity in Hamster Peripheral Microcirculation," (with S.J. Aggarwal,
R. DaCosta, and K. R. Diller), Microvascular Research, 40, 73-87, (1990)

"Time Delay Estimation using the Cross Bispectrum," (with G. Wilson), IEEE Trans. on Signal
Processing, 40 (1), 106-113, (1992)

"Higher Order Statistics and Spectral Estimation for Vibrations Signal Pattern Recognition," (with R. W.
Barker and G-A Klutke), Proceedings of the International Signal Processing Workshop on Higher Order
Statistics, Chamrousse, France, (1991).

"Monitoring Rotating Tool Wear Using Higher-Order Spectral Features," (with R. W. Barker and G-A
Klutke), ASME Journal of Engineering for Industry, (February 1993)

"Higher Order Cumulants and Cumulant Spectra," Circuits, Systems and Signal Processing, Special
Issue on Higher Order Spectra, M. J. Hinich and E. J. Sullivan (eds.), 13 (4), 391-402, (1994).

"Ocean Acoustic Field Modeling: Normal Mode Filtering and Non-gaussian Sources (with J. H.
Sheehan), IEEE Journal of Oceanic Engineering, 18 (3), 181-188, (1993).
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"Development and Application of a Statistically Based Feature Extraction Algorithm for Monitoring Tool
Wear in Circuit Board Assembly," (with R.W. Barker, G-A Klutke, C. N. Ramirez, and R. J. Thornhill),
Circuits, Systems and Signal Processing, 13 (4), 411-433, (1994).

This paper was an extension of work published in the Trans. ASME, J. of Engineering for Industry (with
Barker and Klutke), (February 1993)

"Target Classification using Active Sonar in Shallow Water," Current Topics in Acoustical Research,
Research Trends, India, (1994)

"Estimating Linear Filters with Errors in Variables Using the Hilbert Transform," (with W. Weber), Signal
Processing, 37, 215-228, (1994)

"On the Principal Domain of the Discrete Bispectrum of a Stationary Signal," (with H. Messer), IEEE
Trans. on Signal Processing, 43 (9), 2130-2134, (September 1995)

"A Statistical Theory of Signal Coherence," Journal of Oceanic Engineering, 25 (2), 256-261, (2000)

"Detection of EM Pulses Modeled as Randomly Modulated Periodicity," (with D.E. Asraf and L.
Persson) Proceedings of MARLEC, Stockholm (FOI-S-0107-SE), (2001)

"Estimating the Complex Transfer Function of a Non-linear System," (with Eduardo Mendes) Journal of
Sound and Vibration, 259 (3), 715-723, (2003)

"Detecting Randomly Modulated Pulses in Noise," Signal Processing, 83 (6), 1349-1352, (2003)

"Material Discrimination using Bispectral Signatures," (with P.A. Nyffenegger, D. Ritter & S. Hansen),
Journal of the Acoustical Society of America, 116 (3), 1518-1523 (2004)

"Detecting Finite Bandwidth Periodic Signals," (with Phil Wild) Signal Processing, 85 (8), 1557-1562
(2005)

"A New Statistical Multidimensional Unfolding Method," Communication in Statistics — Theory and
Methods, 34: 2299-2310 (2005)

“Analyzing Several Musical Instrument Tones Using the Randomly Modulated Periodicity Model” (with
Shlomo Dubnov) Signal Processing, 89, 24-30 (2009)

Papers Under Review

"Falsifying Generalised Weiner Processes." (with J. Foster and P. Wild) University of Queensland,
School of Economics Discussion, St Lucia, QLD, Australia, March 2010

‘Randomly Modulated Periodicities in Relative Sunspot Numbers,” (with D. Inbody) (2010)

"An Investigation of the Cycle Extraction Properties of Several Bandpass Filters Used to Identify
Business Cycles." (with J. foster and P. Wild) University of Queensland, School of Economics
Discussion Papers Series, No. 358, (May 2008)

"Are Daily and Weekly Load and Spot Price Dynamics in Australia’s National Electricity Market
Governed by Episodic Nonlinearity?” (with P. Wild and J. Foster) University of Queensland, School of
Economics Discussion Papers Series, No. 368, (June 2008)

16



"Identifying Nonlinear Serial Dependence in Volatile, High frequency Time Series and its Implications
for Volatility Modelling," (with P. Wild and J. Foster) (2009)

“Are Stock Return Time Reversible? International Evidence form Frequency Domain Tests,” (with Kian-
Ping Lim and Robert D. Brooks) (2009)

“Detecting and Modeling Nonlinearity in the Gas Furnace Data," (with Houston Stokes) (2006)
Working Papers and Technical Reports
"Introduction to Fourier Analysis of Data," CNA Contribution 130 (1969)

"Determination of the Nyquist Frequency for Unequally Spaced Data," (with W. Weber), Technical
Report No. 19, (September 1980)

"The Laws of Campaign Financing: Social Science, Jurisprudence, and Politics," (with N. Goldman),
(November 1983)

"Policy Formation in a Representative Democracy." Presented at the Conference on the Political
Economy of Public Policy, Stanford University, (March 1984)

"A Spatial Model of Policy Decision Making in a Committee with a Strong Executive," (July 1984)

"Uncertainty and the New Institutionalism: The Existence of a Structure-Induced Equilibrium," (with J.
Enelow), (November 1986)

"Voter Rationalization of Candidate Issue Positions and Its Consequences for Empirical Analysis," (with
J. Enelow), (August 1987)

"Fitting a Quadratic Moving Average Model to Data," (with D. M. Patterson), (ARL-TP-87-9, Applied
Research Laboratories, University of Texas at Austin, Austin, Texas, (August 1989)

Textbooks

Introduction to Continuous Probability Theory, (with K. D. MacKenzie), Charles E. Merrill Publishing
Co., (1969).

Coeditor - Merrill series on quantitative analysis.
Invited papers or special professional activities (last four years):

April 2005 Department of Statistics, Carnegie Mellon University
Presented an invited seminar on my work on the statistics of signal coherence spectra

April 2005 Stern School of Business, New York University
Presented an invited seminar on applications of signal coherence spectra to foreign exchange tick
data

May 2005 Labuan School of International Business & Finance

University Malaysia Sabah
Presented the invited keynote talk at an international conference on financial economics
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November 2005 Department of Political Science, University of Zurich
Presented two invited seminars on my work on spatial theory and analytical politics

December 2005 Department of Economics, The Chinese University of Hong Kong

Presented an invited seminar on locating the point of change of a mean in a time series

| also presented an invited seminar to the Department of Statistics of Hong Kong University on that
trip.

May 2006 School of Government, Beijing University School of Law
Presented an invited seminar on my work on democracy

May 2006 School of Law, Nanjing University
Presented the same seminar as | presented in Beijing University

April 2007 NYU
Presented an invited seminar to the Political Science Department

April 2007 Ohio State University
Presented an invited seminar to the Department of Political Science on my work on analytical
politics

May | 2007 Stanford University
Presented an invited seminar on my work on Turkish politics

May 2008 Milan University, Italy
Presented an invited seminar to the Department of Political Science on my work on analytical
politics

June 2008 University of Development, Los Condes, Chile
Presented an invited keynote speech at a conference on political institutional change attended by
leading Chilean economists and some national politicians

March 2009 University of Chile
Presented an invited seminar on my work on risk

Ph.D. Theses Supervised:

Gary Bowman Ph.D. in Economics, Carnegie-Mellon Univ. 1971

Prem Talwar Ph.D. in Statistics, Carnegie-Mellon Univ. 1973
Lawrence Cahoon Ph.D. in Statistics, Carnegie-Mellon Univ. 1975

Walker Pollard Ph.D. in Economics, V.P.l. & S.U. 1978

William Manson Ph.D. in Economics, V.P.l. & S.U. 1979

Elizabeth Rankin Ph.D. in Economics, V.P.l. & S.U. 1983

Pat Clubb Ph.D. in Government, UT Austin 1984

Chau Lee Ph.D. in Government, UT Austin 1987

Kenneth Williams Ph.D. in Government, UT Austin 1988

Sung Bok Park Ph.D. in Government, UT Austin 1989

Dirk-Jan Kraan Ph.D. in Economics, Erasmus University, Rotterdam (1990)
(I was his co-advisor with Professor J. Ritzen, Erasmus University)

James Endersby Ph.D. in Government, UT Austin 1990

Richard Barker Ph.D. in Mechanical Engineering (Operations Research), UT Austin 1991
Patrice Flynn Ph.D. in Economics, UT Austin 1991

Jay Dow Ph.D. in Government, UT Austin 1993
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Janet Box-Steffensmeier Ph.D. in Government, UT Austin 1993

Alan Sneor Ph.D. in Mechanical Engineering, UT Austin. 1995
Choong-Hwan Kim Ph.D. in Economics, UT Austin. 1995

Chian-Fan Zhang Ph.D. in Government, UT Austin 1999

Hazem Ghobarah Ph.D. in Government, UT Austin 2000

Claudio Bonilla Ph.D. in Economics UT Austin 2003

Leonardo Gattica Ph.D. in Economics UT Austin 2005

So Young Lee Ph.D. in Government UT Austin 2007

Natalya Brown Ph.D. in Economics UT Austin 2009

Almond Meng Ph.D. in Government UT Austin 2010

Courses Taught:

Political Science

American Politics: A Positive Approach (Graduate)

Spatial Theory of Electoral Competition (Graduate and Undergraduate)
Public Choice (Graduate and Undergraduate)

Statistical Analysis in Political Science (Graduate and Undergraduate)
Social Choice Theory (Graduate)

Statistics

Time Series Analysis (Graduate)

Linear Models (Graduate and Undergraduate)

Statistical Methods for Engineers and Physical Scientists (Graduate)
Managerial Statistics (MBA)

Introduction to Statistics

Factor Analysis and Multidimensional Scaling

Forecasting

Applied Probability Theory

Statistical Signal Processing

Business and Economics

Econometrics (Graduate)

Applied Econometrics (Graduate)

Economics of Regulated Industries (Graduate and Undergraduate)
Managerial Economics

Economics for Business Decisions

Econometric Time Series Analysis (Graduate)

Microeconomics Theory (MBA)

Administrative Appointments:

Departmental

1979-1982, Director of the Graduate Program in Economics, Virginia Tech
1982-1983, 2002 Executive Committee of the Government Department, UT Austin
1982-1996 Chair, Committee on Graduate Financial Aid

University
1971-1973 University Tenure Review Committee, Carnegie Mellon University
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