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Surveys, 1 (1987), 3-24.

“How Reliable are ORANI Conclusions” (with J. H. Shannon), Economic Record, 63
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“Who's Afraid of Inflation?”, reprinted in P. Maxwell (ed.), Macroeconomics:
Contemporary Australian Readings (Harper and Row, 1987), 20-27.

1988 “The Econometric Analysis of Models with Risk Terms” (with A. Ullah),
Journal of Applied Econometrics, 3 (1988), 87-105.
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Journal, 99 (1989), 962-1025.

“Twenty Years After: Econometrics 1966-1986”, in B. Cornet and H. Tulkens (eds.),
Contributions to Operations Research and Econometrics: The XXth Anniversary of
CORE (MIT Press) (1989), 319-383.

1990 “Three Econometric Methodologies: A Critical Appraisal”, reprinted in C.W.J.
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Cycles”, Econometrics Journal, 7, 528-549

R. Breunig and A. R. Pagan “Do Switching Models Capture Non-linearities in data?
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Linear Models in Business Cycles”, International Journal of Forecasting 21, 651-
662.

2006
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A.R. Pagan “A.W. Phillips”, International Encyclopedia of the Social Sciences

2009

M. Dungey and A. R Pagan, “Extending an SVAR Model of the Australian
Economy”, Economic Record, 85, 1-20.
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T. M. Christensen, A.S. Hurn and A.R. Pagan , “Detecting Common Dynamics in
Transitory Components”, Journal of Time Series Econometrics, Vol 3/1, Paper 3.
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D. Harding and A. R. Pagan (2010), “Can We Predict Recessions?”, 6™ Colloquium
on Modern Tools for Business Cycle Analysis: The Lessons from Global Economic
Crisis, Eurostat, Luxembourg, September
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presented to the CEPR/Banca d’Italia Conference on Monitoring the Euro Area
Business Cycle, September 2001). An expanded version is available as three lectures
given at the European University Institute in May 2002.

“Some Econometric Problems Arising from Regressions with Constructed State
Variables”, (with D. Harding) 2001

A.R. Pagan (2003), “Three Views of the Business Cycle and their Implications”,
(Lecture given at SMU)

M. Fukacs and A. R. Pagan (2006) “Issues in Adopting DSGE Models for Use in the
Policy Process”, CAMA Discussion Paper 10/2006, Australian National University.

M. Fukac, A.R. Pagan and V. Pavlov (2006), “Econometric Issues Arising from
DSGE Models”, paper presented to the Conference on Macroeconometrics and Model
Uncertainty, Reserve Bank of New Zealand, June, Wellington

L. Catao, D. Laxton and A.R. Pagan (2007), ” Monetary Transmission in an Emerging
Targeter: The Case of Brazil”, IMF Working Paper No. 08/191
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P. Karam and A. R. Pagan (2008), “A Small Structural Monetary Policy Model for
Small Open Economies with Debt Accumulation™, IMF Working Paper, 8/64

Citation Information
Over 3000 citations in SSCI. Three papers have more than 500 citations.

Currently ranked #1 in Australia in the REPEC analysis of citations by academics in
Australian universities.

Referee for Journals:

Econometrica, Journal of Econometrics, Econometric Theory, Journal of Macro-
Economics, Journal of Political Economy, Economic Record, Australian Journal of
Statistics, Canadian Journal of Economics, Economic Journal, Scandanavian Journal
of Economics, Review of Economic Studies, American Economic Review, Journal of
Monetary Economics etc.

Other Professional Activities:

Organizer of conferences on “The Effects of Inflation in Australia” (November 1981)
and (with J. Piggott) “Numerical General Equilibrium Models: Their Policy
Relevance” (August 1983).

Program Committee, World Econometric Congress, Boston, 1985, Toyko 1995,
London 2005

N.S.F. National Super-Computer Allocations Subcommittee, 1987-1991.
Research Fellow, Centre for Economic Policy Research, London, 1983-1988.
Senior Research Associate, Center for Economic Research, University of Rochester.

Co-organizer Australian Post-Graduate Conference in Economics and Business, 1992,
1994, 1998.

Committee for Selection of Fellows of Econometric Society, 1988, 1990, 1993, 2003.
World Council, Econometric Society, 1995-2000, 2004-
Committee for World Council Nominations, 2008

Co-Organizer of the Open Economy Macroeconomics Conferences held at Reserve
Bank of Australia, December 2007, 2008.

Member of committees to select the Ramsey Prize, Frisch Medal (twice), the Aigner
Prize, the Distinguished Fellow award for Economic Society of Australia (3 times)
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Courses Taught:
Theoretical and Applied Econometrics at graduate and advanced undergraduate level.
Applied Macroeconomics at advanced undergraduate level.

Special Topics in Econometrics — Anticipations; Control Theory; Distributed Lags;
Time Series Analysis; Model Selection, Financial Econometrics, Non-Parametrics.

Graduate Econometrics sequence (ECO 483/484/485/517/518/519), University of
Rochester, 1987/1988.

Graduate Econometrics UCLA, Spring 1997.
Lecture series on “Model Selection”, University of Pennsylvania, Feb/March 1988.

Lecture series on “Non-Parametric Estimation”, Monash University (1988), Johns
Hopkins University (1996).

“The Econometrics of Business Cycles” European University Institute, May 2002
Advanced Econometrics and Business Cycles and Growth at UNSW 2002-2005
“Modelling Volatility” University of Navarra, Pamplona, May 2004

“Business Cycles” at International Monetary Fund, September 2004

“Econometric Methods for Business Cycle Analysis” (50" Anniversary of
Econometric Institute, Rotterdam, June 2006). Also given as NCER lectures in May
2007,

“Topics in Applied Macroeconomics” Singapore Management University (November
2006)

“Techniques for Building Small-scale Macroeconometric Models”, CIDE 2007
Summer School in Econometrics, Bertinoro, Italy (to be repeated at Goethe
University, Frankfurt in May 2008)

“DSGE Models” given as Economic Society of NSW Lectures in February 2008. Also
given as NCER lectures, QUT, September 2008 ;Reserve Bank of New Zealand,
October 2008.; La Trobe University March 2009

“Model Design” Goethe University, Frankfurt May 2008

“VARs” IMF Institute ( May 2011) and Ph.D. course at CREATES Aarhus
University (June 2011)

“Business and Financial Cycles” Course at Budapest School for Central Bank Studies
— Magyar Nemetzi Bank ( September 2011)

International Conference Invitations:
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Warwick Workshop on Macroeconomics, July 1981.
E.S.R.C. Conference in Honour of Denis Sargan, Oxford, March 1984.
Warwick Workshop on Macroeconometric Models, July 1985.

World Econometric Congress Symposium on “Econometric Methodology”, Boston,
August 1985.

Keynote Speaker, Center for Operations Research and Econometrics 20th Anniversary
Symposium, Belgium, January 1987.

Keynote Speaker, Symposium on Diagnostic Tests, Australian Economics Association
Conference, Adelaide, July 1989.

Keynote Speaker, Symposium on New Developments in Econometrics, Econometric
Society Meeting, Australasian Branch, Armidale, July 1989.

Conference Summarizer, “New Approaches to Empirical Research in
Macroeconomics”, University of Aarhus, Denmark, May 1990.

Conference Summarizer, “Australian Savings Behaviour,” Centre for Economic
Policy Research Conference, Canberra, Australia, June 1990.

Conference Summarizer. “The Treasury Macroeconometric Model” , Australian
Treasury, June 1993.

Conference Summarizer, “Exchange Rates”, Reserve Bank of Australia, July 1993.

Conference Summarizer, “Productivity and Growth”, Reserve Bank of Australia, July
1995

Lecture Series on “Simultaneous Equations: Estimation and Inference”, C.I1.D.E.
Summer School in Econometrics, Ridracoli, June 1990.

Keynote Speaker, Financial Econometrics Symposium, European Econometric
Society meetings, Uppsala, August 1993.

Lecture series, “The Econometrics of Financial Markets” in the Italian Summer
Workshop in Econometrics, at C.1.D.E (June 1991);, Dept. of Accounting, U. Western
Australia, March 1993, Swiss Doctoral Program, Studeinzentrum, Gerzensee (August
1993).

Lecture Series, “Structural VAR’s”, Scandinavian Doctoral Program, University of
Aarhus, August 1994.

Keynote Speaker, IFAC Conference on Modelling and Control of National and
Regional Economies, Gold Coast, July 1995

Keynote Speaker, “Calibration” Symposium, 7th World Econometrics Congress,
Toyko, August 1995.

Keynote Speaker, MODSIM97, International Congress on Modelling and Simulation,
Hobart, December 1997

Member of Commentator Panel at the conference, The Past and Future of Policy Uses
of Computable General Equilibrium Models, Denmark, 1998

Discussant and Member of Commentator Panel at the conference, The Limits to
Forecasting Financial Time Series, London School of Economics, June 1999.
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Keynote Lecture, International Economics Association Conference, Buenos Aires,
August 1999

Keynote Lecture, New Economic School Annual Conference, Moscow. November
2000

Invited Speaker, CEPR-Banca d’ltalia Conference on “Monitoring the Euro-Area
Business Cycle” (Rome, September 2001)

Invited Speaker, Korean International Economic Association Conference, October
2001,

Panellist, San Francisco Fed Annual Conference, San Francisco, March 2002
Keynote Lecture, EC2 Conference, Bologna, December 2002

Keynote Lecture, African Econometrics Association, Stellenbosch July 2003
Keynote Speaker, Turkish Economic Association, Ankara, September 2003
Keynote Lecture, International Forecasting Workshop, Madrid, December 2003.

Keynote Speaker, Canadian Econometric Study Group Meeting, Toronto, September
2004

Panel Discussion on DSGEs and Policy Modelling at conference, Macroeconomics
and Reality: 25years Later, Barcelona April 2005

Keynote speaker Economic Society of Australia Annual Conference, Melbourne
September 2005.

Keynote speaker, Fifty Years of Econometrics, Econometric Institute, Erasmus
University, Rotterdam, June 9/10 2006

Keynote speaker, The Future of Econometrics, Econometric Institute, Erasmus
University, Rotterdam, June 16 2006

Discussant Federal Reserve Bank of Boston Conference of Phillips Curve, June 2008
Conference in honour of Mike Wickens, June 2008, York University
Conference in honour of Rob Engle, San Diego, July 2008

Invited to give Klein lecture at United Nations LINK meetings and present at
conference in honour of Svend Hylleberg in 2009 but illness prevented me attending
both of these.

Conference in Honour of Hashem Pesaran (2011)

Seminars and Lectures, 2007/9
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Johns Hopkins University, Georgetown University, Monash University, Deakin
University, La Trobe University, University of Adelaide, University of Tasmania,
University of Wollongong, Macquarie University

Research Grants

National Science Foundation 1988-1990 (around 100,000)
ARC 2002-3003 (around 60,000)

ARC 2004-2005 (around 60,000)

ESRC 2003-2006 (250,000 poounds)

Foundation Member of the ARC Financial Integrity Network
ARC Linkage Grant with ECRI, 2006, around 70000
Consultancies

On Econometric Models for the Commonwealth Treasury, Reserve Bank of New
Zealand, New Zealand Treasury, Access Economics, the Bank of England, Bank of
Norway, Bank of Italy and the Reserve Bank of Australia

Expert witness for market power cases, Gilbert and Tobin

Member, Retirement Incomes Modelling Task Force, Commonwealth Treasury
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