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1. #17. Unemployment and Adjustment in the Labor Market: A Comparison Between the Regional and National Response, with Donald Jones and Hugh Neuburger, the University of Chicago, Department of Geography Research Series # 177, October 1975, pp. 1-125.

2. #60. Specifying and Diagnostically Testing Econometric Models, Quorum Books / Greenwood Press, Westport CT, 1991, pp. 1-337. For second edition see # 74 below. An electronic third edition is listed below. 

3. #74. Specifying and Diagnostically Testing Econometric Models, Quorum Books / Greenwood Press, Westport CT, Second Edition 1997, pp. 1-446.

4. #76. New Methods in Financial Modeling: Explorations and Applications, with Hugh Neuburger, Quorum Books / Greenwood Press, Westport, CT, 1998, pp. 1-156. Chapters available at ftp://ftp:uic.edu/pub/depts./econ/hhstokes/book2/
5. #90 Effective Control of Urban Smog, with Richard Kosobud, Carol Tallarico and Brian Scott, UK Routledge Classics, 2006, pp. 1-177. 
ELECTRONIC BOOKS
1. Specifying and Diagnostically Testing Econometric Models, As of 2010 over 1,100 pages with 17 chapters. Preliminary copy available at ftp://ftp.uic.edu/pub/depts/econ/hhstokes/book1/
2. The Essentials of Time Series Modeling: An Applied Treatment with Emphasis on Topics Relevant to Financial Analysis As of 2010 contains 8 chapters and over 289 pages. Preliminary copy available at ftp://ftp.uic.edu/pub/depts/econ/hhstokes/book3/
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2. "An Empirical Investigation into the Effect of Changes in the Balance of Trade on Interest Arbitrage Under Fixed and Flexible Exchange Rates," 1970 Proceedings of the American Statistical Association, Business and Economics Section, pp. 637-641.
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5. ”Real Money Balances: An Omitted Variable From the Production Function," with Allen Sinai, Review of Economics and Statistics, August 1972, LIV(3), pp. 290-296. 
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46. "Dynamic Adjustment of Disaggregated Unemployment Series," in Time Series Analysis:  Theory and Practice 7, Edited by O. D. Anderson, North Holland, 1985, pp. 293-311.
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78. “Time Varying Criteria for Monetary Integration: Evidence from the EMU,” with Georgios   Karras, International Review of Economics and Finance, 10 (2001), pp. 171-185.
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82. "The Evolution of Econometric Software Design: A Developer's view," Computational Econometrics: Its Impact on the Development of Quantitative Economics. Special Volume of Journal of Economic and Social Measurement 29 No.1-3, 2004, 205-260. 
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87. “Why are Postwar Cycles Smoother? Impulses of Propagation?” with Georgios Karras and Jin-Man Lee, Journal of Economics and Business, 58, (2006) 392-406.
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PAPERS PRESENTED

1. "An Empirical Investigation into the Effect of Changes in the  Balance of Trade on Interest Arbitrage Under Fixed and Flexible  Exchange Rates," presented to Business and Economics Section of the American Statistical Association, Detroit, 28 December 1970.

2. "The Crisis Model: An Empirical Test of the Degree of Tension of the Foreign Exchange Market," presented to the Midwest Finance Association, Chicago, Ill., April 23, 1971.

3. "Real Money Balances and the Production Function," presented, with Allen Sinai, to the University of Chicago Workshop in International Trade, May 10, 1971.

4. "The Effect of Forward Intervention," presented to the University of Chicago International Trade Workshop, August 2, 1971.

5. "Real Money Balances:  An Omitted Variable From the Production Function," presented, with Allen Sinai, to the Econometric Society Meetings, Boulder Colorado, August 27, 1971.

6. "Real Money Balances and Production:  The Japanese Case," presented, with Allen Sinai, to the University of Chicago Workshop in International Trade, March 13, 1972.

7. "German Banks and German Growth, 1883-1913,"  presented, with  Hugh Neuburger, to the University of Chicago Workshop in  Economic History, February 2, 1973.

8. "A Framework for Handling Economic Conflicts in the Pacific Basin," written jointly with Richard Kosobud and presented to the Association for Asian Studies, April 1, 1973.

9. "The Role of Monetary Policy in Adjusting the International Arbitrage Market,"  presented to the Midwest Finance Association,  Chicago, April 6, 1973.

10. "Offer Curve Stability Problems:  The Walrasian and Marshallian Conditions," presented to the Association for North American Studies, Houston Texas, November 10, 1973.

11. "The Effect of Exchange Transactions Costs on Capital Mobility," presented to the Business and Economics Section of the American Statistical Association, New York, December 27, 1973.

12. "German Banking and Japanese Banking:  A Comparative Analysis," presented, with Hugh Neuburger, to the joint session of the Economic History Association, the American Finance Association and the American Economic Association, San Francisco, California, December 29, 1974.

13. "Short Run Macroeconomic Adjustment in a Small Region," presented, with Hugh Neuburger and Donald Jones, to the  American Geographical Society Conference on Inflation, New York  City, December 2, 1975.

14. "Purchasing Power Parity:  Some Evidence from Canada: Comment, " presented at the North American Economic Association Meetings in Dallas, Texas, December 28, 1975.

15. "Inflation, Prime Rate and Stock Market Behavior:  Theoretical Analysis and Recent Experience: Comment," presented at the 25th  Annual Meeting of the Midwest Finance Association, St. Louis,  Mo., April 3, 1976.

16. "The Effect of Monetary Changes on Interest Rates During the National Banking Period, 1875-1907:  A Box-Jenkins Approach," presented, with Hugh Neuburger, the Economic History Seminar, Columbia University, New York City, May 6, 1976.

17. "Component Ratio Estimates of the Money Multiplier:  Comment,"  presented to the Monetary Theory Section of the Southern  Economic Association meetings, Atlanta Georgia, May 6, 1976.

18. "The Effect of Monetary Changes on Interest Rates During the  National Banking period 1875-1907," (revised draft), presented to a joint meeting of the Money and Banking Workshop and the Economic History Workshop at the U of Chicago, January 14, 1977.

19. "Economic Analysis of OPEC Using a Markov Chain Model," presented to the Western Economic Association Meetings in  Anaheim California., June 22, 1977.

20. "The Role of Interest Rates in Adjustment Under the Gold Standard: A New Empirical Approach,"  presented, with Hugh Neuburger, to the NBER-NSF Seminar on Time Series, Chicago, Illinois, November 19, 1977.

21. "Quebec Separation and the Theory of Optimal Regional Associations: Comment," presented to NAESA Meetings in New York,     December 28, 1977.

22. "The Effect of Monetary Changes on Interest Rates During the  National Banking Period 1875-1907," (revised draft), with Hugh Neuburger, presented to Monetary Workshop (Professor Cagan), Columbia University, New York, February 28, 1978.
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ON LINE B34S DOCUMENTATION

· The B34S Data Analysis Program: A Short Write-up, Report FY 77-1 College of Business Administration Working Paper Series, University of Illinois at Chicago, 252 pages, revised annually 1979- . Currently available on-line with the B34S program and available on the B34S web page. This documents the low level B34S command language.

· B34S On Line Help Manual, 450+ pages. Currently on-line under the B34S since 1987. Revised annually 1988-  This manuscript  documents the B34S command language and is available from the B34S help command or from the Display Manager. This file is also on line on the B345S Web page.
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      (ARL-TP-89-9), Applied Research Laboratories, The University of Texas at Austin, 14 December

      1989.
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17. "General Autoregressive Conditional Heteroscedastic (GARCH) Modeling Using the SCAB34S-GARCH and SCA WorkBench," with Lon-Mu Liu and William Lattyak, 115 pages single spaced. 1 August 2005.

18. "Multivariate Adaptive Regression Spline (MARS) Modeling Using  SCAB34S SPLINES and SCA WorkBench," with William Lattyak, 71 pages single spaced 26 January 2006
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20. "Generalized Additive Modeling (GAM) Using the SCAB34S SPLINES and SCA WorkBench,"  with William Lattyak, 88 pages single spaced. 30 April 2008

SOFTWARE CURRENTLY RUNNING

1.  B34S Data Analysis Program. > 350,000 Fortran 95 Statements.

    Documented in Circulated Working Papers # 2, #11, #17 and publications
    # 60  # 74. Versions of B34S currently run on: 

· Windows 95/98/NT/2000/XP 

· Linux 

   No longer supported versions have run on MVS and CMS in the 1970’s and 1980’s and RS/6000 

   and Sun in the 1990’s. 
2. SAS Procedures:

  


CB34S   
-     Link SAS 5.18 with B34S.

               

SCALINK  
-     Link SAS 5.18 with SCA.

               

LINKSCA 
-     LINK SCA with SAS 5.18.

Note: Due to reduced demand and changes in SAS system, these SAS procedures have been replaced by SAS macros (see # 3 below). 

3. SAS Macros:

CB34SM
-     Link SAS x.xx with B34S.

SCALINKM
-     Link SAS x.xx with SCA

4.  SPEAKEASY LINKULES Distributed by SPEAKEASY Corporation.

         SIMEQ     -    Solution of systems of equations using LINPACK 

                                routines to take account of matrix structure.

LINPACK Commands for SPEAKEASY

         GMFAC, GMINV, GMSOLV, PDFAC, PDINV, PDSOLV, PDFACUD,

         PDFACDD, SMFAC, SMINV, SMSOLV, HMFAC, HMINV, HMSOLV,

         TRFAC, TRINV, TRSOLV, SVDCM, QRFAC, QRSOLV, ZEROL,

         ZEROU, PL1FORT, FORTPL1

         For documentation see publication 40. 

  FFTPACK Commands for SPEAKEASY

         FFT, FFTINV, FFTSIN, FFTCOS, FFTSINQ, FFTSINQI, FFTCOSQ,

         FFTCOSQI, FFTSIMP, FFTSIMPI, FFT2D, FFT2DINV, COMPLEX,

         L2NORM

         For documentation see publication 57.

  
B34S/SCA interface commands for SPEAKEASY. (Currently on all SPEAKEASY platforms.)

B34SIO, MAKEB34S, MAKESCA, GETSCA, RUNB34S.

For documentation see publication 64, 66, 68.

5.
SCA Commands (over 10,000 FORTRAN statements). Currently running on all SCA platforms.

       

X11ARIMA 
-  
Calls X11ARIMA from SCA.

       

CPLOT    
-  
2 or 3 dimensional exp. design box
plot.

       

DPLOT    
-  
Factorial design histogram plot procedure.

          

DTPLOT   
-  
Factorial design histogram plot (with t distribution)

                               1

