Conference Announcement and Call for Papers

19th Symposium of the Society for Nonlinear Dynamics and Econometrics, March 17-18, 2011


The 19th Annual Symposium of the Society for Nonlinear Dynamics and Econometrics will be held at the George Washington University’s, Institute for International Economic Policy in Washington, DC on March 17-18, 2011. The aim of the meeting is to present and discuss recent developments in theoretical and empirical analysis of nonlinearity in economics and finance.

You are invited to submit a paper.  Completed manuscripts or extended abstracts can be submitted electronically via the Conference Maker software at the following link:

https://editorialexpress.com/cgi-bin/conference/conference.cgi?action=login&db_name=SNDE2011
To submit a paper, note that you must select a program committee member to whom your paper will be assigned. The program committee includes:


Marco Airaudo, Drexel University 



Steven Cassou, Kansas State University

Carl Chiarella, University of Technology Sydney


Cees Diks, University of Amsterdam


Jang-Ting Guo, University of California, Riverside


Mark Jensen, Federal Reserve Bank of Atlanta (Chair of Program Committee)


Kevin Lansing, Federal Reserve Bank of San Francisco 


Sebastiano Manzan, Baruch College


Agnieszka Markiewicz, Erasmus University


James Morley, University of New South Wales 


Michael Owyang, Federal Reserve Bank of Saint Louis


Seth J Pruitt, Board of Governors of the Federal Reserve System 


Philip Rothman, East Carolina University



Willi Semmler, The New School for Social Research


Tara Sinclair, George Washington University


Shaun Vahey, Australian National University


Mark E Wohar, University of Nebraska - Omaha

If you have any co-authors on your submitted paper, please make sure to supply all name and affiliation details within Conference Maker when submitting.

Special Sessions on: 

“Nonlinear Aspects of the Financial Crisis: Theoretical and Empirical Analyses”

As part of its 19th Annual Symposium the Society for Nonlinear Dynamics and Econometrics will sponsor special sessions to highlight recent research on the global financial crisis. The Society is particularly interested in research that addresses nonlinear aspects of the episode from either a theoretical or empirical perspective. Relevant topics of investigation include (but are not limited to):

· Asset price dynamics, bubbles, and crashes. 

· Effects of leverage and collateral constraints on economic and financial variables. 

· Theoretical and empirical models of financial market volatility and credit market spreads

· Financial market frictions as an amplification mechanism

· Policy responses to help prevent or address bubbles or financial market failures

· Aspect of market microstructure that relates to the crisis

A selection of the papers presented in the special sessions will be published (subject to the standard refereeing process) in the Society’s Journal: Studies in Nonlinear Dynamics and Econometrics, published by Berkeley Electronic Press. The Journal’s home page is at http://www.bepress.com/snde. The Society’s homepage is at http://www.sndeecon.org/. 

All registrants, including presenters (invited and contributed) must pay the registration fee, which helps defray the cost of the meeting.  The registration fee is 300 USD (250 USD before February 15, 2011).  Please note that all registration fees are non-refundable.

Special Session Organizers:

Kevin J. Lansing, Federal Reserve Bank of San Francisco (Kevin.j.lansing@sf.frb.org)Michael T. Owyang, Federal Reserve Bank of St. Louis (Michael.t.owyang@stls.frb.org)Seth J. Pruitt, Board of Governors of the Federal Reserve System (seth.j.pruitt@frb.gov)  

Submissions must be received on or before December 12, 2010.  Authors will be notified whether their papers have been accepted for the Symposium by January 15, 2011.

In the comment section of your submission, please indicate whether you would like your paper to be considered for inclusion in the special issue of the Society’s journal. 

Confirmed Invited Speakers:

 James Bullard (President, FRB Saint Louis), Enrique Mendoza (University of Maryland), John Williams (Director of Research, FRB San Francisco, Tao Zha (Director of the Center for Quantitative Economic Research, FRB Atlanta)

Papers presented at the conference may be considered for publication in the society’s journal, Studies in Nonlinear Dynamics and Econometrics, which is published by the Berkeley Electronic Press and which can be accessed at

http://www.bepress.com/snde/

Complete details regarding registration and local accommodation will be available in the near future on the society's website:

http://www.sndeecon.org/snde2011.html 

The Society will award two $500 prizes: the James B. Ramsey prize for the top paper in econometrics presented by a graduate student; and the Gerald P. Dwyer prize for the top paper in finance presented by a graduate student. Graduate students’ electronic submissions should be followed up by a letter from a professor certifying that the submitter is a graduate student in good standing. This letter should be sent to:


Mark Jensen

Federal Reserve Bank of Atlanta

1000 Peachtree Street, N.E. 

Atlanta, GA 30309-4470

If you have any questions regarding paper submission or registration, please e-mail the administrative contact for SNDE 2011, Kristin Scheyer, at sndesymposia@live.com. 

