Dickey, David A. 





Curriculum Vitae
Education
PhD; May 1976; Department of Statistics, Iowa State University

Winner of Snedecor Award for outstanding statistics graduate student at ISU

Positions Held 
6/1976 -  Present:
Professor, Department of Statistics, North Carolina State University. Associate faculty, Economics. Financial Math faculty.
9/1971 -  6/1971:
Instructor Randolph Macon College, Ashland, Virginia
9/1969 -  6/1971:   
Instructor College of William and Mary in Virginia
1968 Summer:    
Staff , Operations Research Division, Air Force Logistic Command, Wright Patterson AFB, Ohio
1968 - 1969:

Math Instructor, Miami University, Ohio
Sabbatical Leaves and Scholarly Assignments
10/2001:

Visiting Scholar, Federal Reserve Bank of St Louis
9/1982 - 6/1983:
Scholarly Assignment, US Census Bureau
Honors and Awards
Fellow, American Statistical Association, August 2000
D.D. Mason Faculty Award, 1986.
Academy of Outstanding Teachers at North Carolina State University in Spring 1994
Member of Honor Societies: Phi Kappa Phi, Sigma Xi, Mu Sigma Rho, Pi Mu Epsilon (mathematics), Kappa Phi Kappa (education), Phi Mu Alpha(music)
Areas of Research:  
Time series analysis
Funded Grants

	Title
	Agency
	$ Amount
	Time Period
	PI/Co-PI

	StatisticalSupport for Project OPEN
	NCSU subcontract
	$98,999
	2003-2006
	D. Dickey

L.Stefanski

	Prognostic Capability for Coastal and Estuarine Flooding
	National

Severe Storm Labs
	$17,000
	2001-present
	D. Dickey

L. Pietrafesa

	Determination of a Recruitment Index Methodology…
	USDC NOAA NMFS
	$75,000
	2002-2003
	L.Pietrafesa

L.Xie

D. Dickey

Several others

	Faculty Research Award
	North Carolina State Univ.
	$14,248
	2001
	D. Halstrom

K. Smith

D. Dickey

	SCREMS grant # 0113012
	National Science Foundation
	$43,844
	2001
	P. Bloomfield

D. Dickey

Several others

	Statistical Support
	(consultant on Brown grant)
	$2,490
	2001
	Blake Brown

	An Ergonomics Assesment Methodology for Work-Workers Systems
	(consultant Sommerich grant)
	$1,000
	2000
	C. Sommerich

	Temporal Analysis of Hydrology Variability
	NC Fish & Wildlife Research Unit.
	$22,539
	1999
	D. Dickey

	Ductile Grinding of Brittle Materials
	(consultant on grant)
	$2,129
	1993
	T. Dow

R. Scattergood

	Waste Leakage in Laboratory Produced Wall Assemblies
	(consultant on grant)
	$2,120
	1993
	P. Zia


Books
Brocklebank, J. and Dickey, D.A. (2003). SAS System for Forecasting Time Series 2ed. SAS Institute.

Rawlings, J. O., S. G. Pantula and D. A. Dickey (1998).  Applied Regression Analysis:  A Research Tool.  Springer Verlag, NY.

Steel, R.G. D., J. H. Torrie and D.A. Dickey (1997). Principles and Procedures of Statistics: A Biometrical Approach, McGraw-Hill, San Francisco (3ed.)..

Bowerman, B.L., R. O’Connel, and D.A. Dickey (1986). Linear Statistical Models. Duxbury.

Selected Publications
Lee, Taiyeong and Dickey, D.A. (2004) “Unconditional Maximum Likelihood Estimator for a Season Unit Root Test,”  Journal of Time Series Analysis, 25: 551-561
Dickey, D. A., and S. G. Pantula (2002). “Determining the order of differencing in AR

processes.”  Journal of Business Economics Statistics, 20: 18-24.  (20th 

Anniversary Commemorative Issue- published originally in 1986)

Dickey, D. A., D. W. Jansen, and D. L. Thornton (1991) A Primer on Cointegration with an Application to Money and Income. Review of Federal Reserve Bank of St. Louis, 73, 58-78.

Dickey, D. A. and W. A. Fuller (1981). “Likelihood Ratio Statistics for Autoregressive Time Series with a Unit Root”. Econometrica 49, 1057-1072. (named a “citation classic” in 1993 by the Institute for Scientific Information and cited in the official support documentation for the 2003 Nobel Prize in Economics.

Dickey, D. A. and W. A. Fuller (1979). “Distribution of the Estimators for Autoregressive Time Series with a Unit Root”. Journal of the American Statistical Association, 74, p. 427-431. (also cited in the 2003 Nobel prize in Economics document).

Presentations at Regional, National or International Meetings
Have given over 50 presentations and meetings and other universities. 
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