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SEASONAE ANATVSISI
oF ECONOlUrc

TIME,I
, :':

Septernbet $lOi 1976ii' ":'
Stouffa'o Natlonal Cbnter Hotel

Arllngton, Vlrgfnla ,

Cosponsored by ttre
Natbnal Bureau of Ecqrondc R€searctt

and the
US Departnantof Commca

Bureau of fre Census



6:OOR.m,-10:0Op.mr.'

8:0Oe.m'9:00a;m.r

9:00 a.m;-9:OE a.mrir

9:05 a.m.'9:2|Ii.nh.
9;2Oa;m;-9:80't n;,
9:30a.n..9i40r.ri,

9irl(}a.m.-1G00i.rn.'

10:00 a.rr.-l0:1O e.E
10:10 a.n'10:2O a.mu.

10:2Oa.mr.1&35 e.rrr

1o:3tl e.m;-11:00 a.m.,

progrom

WEDNESDABSEIflTEMBER$;::"'
Reglsbatlon-Roanoke Room "

.,- ., ,, :,. .r_ : 1 ,..

THURSDAY, SEPTEMBEB9T "

Reglstratlon-Roanoke Room ;

Introductory RemilkqiVlncent P, Barabba; Dlrec{or, r:

,, ',", 
: : .r ;,. , U.S,Bureauoflh.e-Censw'

i'.j .r, .'" .1,..1, .r'. : -:. : !,:

. | .' ,.

Oblectlver and Framcuror|r of Searonal Analyelr:
ChalrmaniW;Dent,U;of lo 'l' : .' r' ''i ' ': " I ,'

r, r- : ,' , ,. . , ,

'Oecnrtedrf S. Kalleli,U.S, Bureauof the Census"

Dlscusslon: G.frgmm, Nattolal Bireauof Ec<inqmlc Regearch I

'..',.'.,.l.R.Kle|niU.olP!nnsylfuanliil.'.-
I :'' .

"Searonalltyl Cauratlon; Interprctatton and lmpllca--.
tlomfr C W J, Granger, U. of f,611f661ar ': . | ' ' .

Dlscussfon: C.A. Slms, U. of Mlnnesola, : . ,

J. W.Tukey, Prlnceton U.

Selrlon

1l:OO a.m.-I1:20 a.m.

1l:20 am.-l1:30 a.mr
ll:30 a.m.-l1:40 a.mr

I l:f 0 a.m.-l2:00 noon

l2:0Onoon-l:(Xl p.m.

1:00 p.m.-l:45 p.m.

General.Dlscusslon
t:

po$leBreah, , :

Dercrlptlon and Analyrlr ol Searonal Adfurtment
Procedurcr ln Urc
Chalrman: A, G. Prrzdlla U.S. Bureau of Labor Statlstlcs

'A Strrvey and ConparatlveAnalyrlrof Varlour
Method. of Searonal Adfuatmqrt i J. Kulper, U. of Ottawa
Dtscusslon: J. P. Burman, Bank of England

' E B.Dagum,StatlstlcsCanada,

General Dlscusslon

I.UNCHEON_DEWEY ROOM:

Keynote Address J. Shlsktn, U.S. Bureau of Labor Statlstlcs



Serelon

2:00 p.m.-2:20 p.m"

' ,l i ', I 
,

2z2O j.t,:2:30p.mr,
2:30p.m..2:40p.m;,

2:40p,m*&55p.mr
2:55 p.u:.3:1i p.mr ,

: ' .. " ,.

'r I , ' l

3:18 p.mr3:25 i.rn"
3:25 p.mr3:35 p,nu

3:35p.m..3:50p,.mi,

3:5O p.c.-4:15 p.raol

4:15p.ni-4i35p.mqr

'l
4:9Sp.m..4:45p;ni; -

4:4i p.mi'4:55 p.mi'

4:5ti p.m.-5:15 p.nr
6:OOp.m.-6:30p.d.

6:30p.m..7:SOp.m:,

7:3Op.rd.-7:E0p.m;

ir.,

7:50p.m't:Oop.m.
t:OO'p.m't:10p.m.
8:10 p.mr.8:2ll'p.m.

t:25p.m..8:QEp.mi.
8:35p.q.;E:55p.m,

t:55 p.m.-9:05p.m.
9:05 p.m.-9:15 p.m.

9:15 p.m'9:30p.mi'

Improvementt and Speclal Problenl tn Procedurec',.
Currently ln Uce

Chalrmanl H. Levenbach, American Telephone and Telegpaph

ifhe Anabjb of Slnglc and RelatedTlmeSerler Into
Componentr-hopiratr lor lmprovlng X'l l,- R. R- V'
BarOi, Mlnlstry of Tourism; Jerusalem

Dlscusslon: J. F. larly; U,S1 Bureau of Labor SlatlsttcE 
l

;, I , HV.Robeds,U.of Chlcago' ,

. r: : . l ,

GeneralDlscusglon ",,'. r',.",,.'' :,'

'seaeonal Adlurtment When the Searonal Compgnent
Behavel Neltf,er Purely Multlpllcatlvely Nor-Purely 

-
Addltlveln" J. Durbtn and P. B. Kenny, London School of
Economtcs and Cenbal Statlsttcal Ofltce

Dlscusslon: N, Van Peskl, U.S, Federal Reserve System'

'...'l:W.A.Sptvey,U,ofM|chigart,i.i'....
General Dlscusslon.

CoffeeBreakl...]..i,';'..

'r'i l,.r :',,1,.,, ,; . ,":l .,, ; 
t ,

:, . ,,

NebMcthodtlorAnalyztngSearonalProblcrner :

Chalrman: Gborgq.G, Jhdgq U. of ltllnols I

'The Graphlcal Analydr of Searonaltty-aT{ Nonllnear
Searcnal Adlurtmenti? W. S. Cleveland,D' M' Dunn, I. J.
Terpenning; Bell Lqboratorte$. . ,,. . l

Dlscusslon: P. Bloomfield, Prlnceton U.

W.P. Cteveland, DukeU.

General Dlscusslon'

Recepffon (Cash Bar)

DINNER-DEWEY ROOM

'searonal Adluetnent lf,lherr Both Determlntetlc and
Stochaetlc Sjaeonalltyfue Prerent'" D. A. Plerce, U'S,
Federal Reserve System

Dlscusslon: L. Haugh, U. of Vermont
W E Wecker, U. of Chtcago

General Dlscusslon

Break

'Estlmatlon ol Structural Modela ol Seaeonallty,'
R. F. Engle, U. of Callfornla
Dlscusslon: E. P. Howrey, U. of Mlchigan

D, G. Watts, Queen'sU.

General Dlscusslon



FRIDAY; SEPTEMBER TO

Serlon

9:00a.m..9:20'a.mr',

9:20 a.m'9:30 a.m"
9;30 a.n..9:40a.m',
9:4Oa.m.9:5!l a.ui

:

9:56 r.m..l0:20 a.m'

Sesdon

1O:20 a.rn -10:40 a;rnr:
.l

I0:4O a.m.-10:li0 a.m.
l0:80 a.n.'l1:00'a.mu'
ll:00 a.m;.l1:15 a.u.-

I1:I5 r.n -I1:38a.nrl
,' ', . , ; .l'.' .

1l:38 a.r.-l1:4t a.ml
1l:4i a.mrl1:55a.mi,
l1:58 a.m..l2:lOp.m-,
12:10p.m,-l:(Xlp.nr

1:0Op.m.-l:3Op.m.

Serlon

1:30 p.m.-1:50 p,m.

1:5O p.m.-2:OOp.m,
2:OOp.m.-2r1Op.m.

2:10 p.m.-2:25 p.m.
2228 j.rr.-2t45p.m.

2z469.m..2z5llp.m-
2:55 p.m.-3:05 p.m.

3:05 p.m.-3:20 p.m.

3;20 p.m.-3:45 p.m.

(Contlnuatlon)

Chatrman: Geoige G. Judge U. of llltnolg:

'Analyrle and Modelllngof Sealonal Tlmc Scrler'l.
G. C. Tiao, G. E. P. Box and S"Hlllmer, U' oJ Wlsconsirt

Dlscussion: G. A. Barnard,U. of Esscx I '

E. Parzen, State U. of Ne$r York
.:. .--- - .' .,, ,: , ..l

GeneralDlscusslon: , j . ' :' :,1' ' 
:

'

Coffee Breali: ', ,: . .. :

, ' ,,,': "' ..,. .,' ' 
', 

: ;. ....t : r - ..'
:

. :- ',,: ,i'':. . ,,: . , .: : ,.: ' .

, . ;.r

:.i,.,,., ,':ll .: 't.,i.,i,,, l' ' i

EconomctrlcModelllngandSi4gondlgrr', . r' .

Chalrman: P. A V. B. Swamy- U.S. Federal Reserve System
:

'SeaionalAdturtneniandMultlpleTl!!eScrle*'
Analyr|rso K. F. Walllsi London School of Economlcs

Dlscusslon: C. R. Nelsori, U- o{ Washlngton' : '

T. Sargent, U. of Mtnnercta.

General Dlscusslon ','.:'
*Tlme gcrlcr furelyelri Searrinallty ln Economcilrlc
Modell'iGPlosseriU,ofChlcago";, .' . ; :- i,'.
Dlscussiont G. C. Chow;Prtnceton iJ; ' ' ' 

:

, .'1 , R E, LombrariU'9; Federaf RescrveS-ystem

General Dtsiusston .'.":.' ".:
LUNCHEON_DEWEYROOM

Hotef Checkout '"t' lllt .,','....,

Aggegatlon and Searonal Analyrtqr ,

Chairman: Alaln B. DeFoirtenalh Canadlan Manpower and
Immlgraflon Department 

.

'Tho Teulnral endSrctord Aggregntlon of Scerondlii
Adludcd ttdrSirtc+?'J. Geweke, U. of Wbconsin

Dlscusslon: M. C. Lovell, Wesleyan U.

J. B-Taylor, Columbta U.

General Discusslon

"Effectr ol Temporal Aggregatlon ln Searonal Tlme
Serter Modeb,l W. W. S, Wel, Ternple U.

Dlscusslon: J. S. Chlpman, U. of Mlnnesota
P. M. Robhson, Harvard U.

General Dtscusslon

CoffeeBreak ,



-
r

TII
Seulon / General Dlecurelon and Summa4r

Chalrman: H. M. Herbert Kaufman, Arlzona State U.

3:4S p.m.4:15 p.mr 'Rctrorpect and frorpgct ?A. Zellner; U.6f Chlcago .

4:15 p.m.-{:46 p.r; General Dlscusslon

:,

, ._::__.:::.-.:.:__-:_.::_!:"-.

5:00 p.rn.-7:00 p.rn;'' Steerlng Commlttee DlnnCr Meetingi;pgqtlEY ROOM,

::- . ::-.
STEERING COMMITTE$ i ,, ,

Amold Zellner,Chdrman U. of Chtcago .

Elmer Bile$,,, i, , . . , ., U.S. Bureau of the Qensus
Wllllam S. Cleveland Bell Labbrltorlesi', :

RobertF, Engle ' , U. of Ca[fo1nl6'i ,

A. [.. Flnkner: , , , j ' U.S. Bureauof thd Census,
Gary Frommi t ' ,, : Natlonal Bureau ol Economlc Research
W. Bruce Gabbltag " E.l. DuPont de Nemourg and Company:
C.W:J.Grangerl.. , U..of Callfomla ,,'
E. Phllip Hbwrey . U. of Mlchlgan :

ShlrleyKallek, . U.S,Bureauof theCensus
MlchaelC. Lovel! Wesleyan U.
Charles R..Nelson U. of Washlngton
Jullusshiskln r'' r U.S,BureauolLaborStatlstlcs
George C. Tlao U. oJ Wlsconsln . '
Donald G, Watts


