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Forecasting classical business cycle turning points at the ends of series using Markov switching
models (2004) (with R.A. Buckle). Invited speaker at the 4th International Conference on Financial
Engineering and Statistical Finance, Hitotsubashi University, Tokyo.

Fitting hidden semi-Markov models to breakpoint rainfall data (2004) (with J. Sansom). Invited
speaker at the Cherry Bud Workshop Analysis of natural and social phenomena: data science and
system reduction, Yokohama, Japan.

Forecasting classical business cycle turning points at the ends of series using Markov switching models
(2004) (with R.A. Buckle). Invited session on Financial Modelling, Forecasting, and Applications,
24th International Symposium on Forecasting.

A non-linear dynamic model for multiplicative seasonal-trend decomposition (2004) (with T. Ozaki).
Invited speaker at the Australian Statistical Conference.

Forecasting classical business cycle turning points at the ends of series using Markov switching models
(2004) (with R.A. Buckle). 13th New Zealand Econometrics Study Group Meeting.

A multisite daily rainfall generation model for New Zealand data (2004) (with C.S. Thompson and
X. Zheng). Climate-related risks for energy supply and demand 2004 Workshop, National Institute
of Water and Atmospheric Research, Wellington, New Zealand.

Stochastic models for hydro catchment inflows; an exploratory analysis (2005) (with D.S. Harte and
M. Pickup). Invited speaker at the Cherry Bud Workshop 2005 Quantitative Risk Management:
Theory and Practice, Yokohama, Japan.

A multisite rainfall generation model applied to New Zealand data (2005) (with C.S. Thompson and
X. Zheng). 55th Session of the International Statistical Institute.

Forecasting exposure and risk from non-payment of washups (2005) (with B. Ward). Invited speaker
at the 4th International Symposium on Business and Industrial Statistics, Queensland, Australia.

From HMM to HSMM: modelling sojourn times (2005). First workshop in the NZIMA Programme
Hidden Markov Models and Complex Systems, Wanaka, New Zealand.

Stochastic models for hydro catchment inflows; an exploratory analysis (2005) (with D.S. Harte and
M. Pickup). 15th New Zealand Econometrics Study Group Meeting.

Stochastic models for hydro catchment inflows; an exploratory analysis (2005) (with D.S. Harte and
M. Pickup). Climate-related risks for energy supply and demand 2005 Workshop, National Institute
of Water and Atmospheric Research, Wellington, New Zealand.

Hidden Markov models: some examples of their application and reflections on their use (2005). Sec-
ond workshop in the NZIMA Programme Hidden Markov Models and Complex Systems, Wellington,
New Zealand.

A multisite rainfall generation model applied to New Zealand data (2005) (with C.S. Thompson
and X. Zheng). Second workshop in the NZIMA Programme Hidden Markov Models and Complex
Systems, Wellington, New Zealand.

Hidden Markov models: some examples of their application and reflections on their use (2006).
Invited speaker at the Keio University 21st Century COE programme annual conference.

A multisite rainfall generation model applied to New Zealand data (2006) (with C.S. Thompson
and X. Zheng). Invited speaker at the Cherry Bud Workshop 2006 Building Models from Data,
Yokohama, Japan.

Hidden Markov models: some examples of their application and reflections on their use (2006). 5th
annual winter workshop of the Electric Power Optimization Centre, University of Auckland, New
Zealand.



[93] An analysis of tax revenue forecast errors (2007) (with M. Keene). Invited speaker at the Cherry
Bud Workshop 2007 Interaction through Data, Yokohama, Japan.

[94] An analysis of tax revenue forecast errors (2007) (with M. Keene). 17th New Zealand Econometrics
Study Group Meeting.

[95] An analysis of tax revenue forecast errors (2007) (with M. Keene). 56th Session of the International
Statistical Institute.

[96] Hidden Markov models: some examples of their application and reflections on their use (2007).
Université de Bretagne Occidentale, France.

[97] Hidden Markov models: some examples of their application and reflections on their use (2007).
Wellington Statistics Group.

[98] Hidden Markov models: some examples of their application and reflections on their use (2007).
Invited speaker at the Workshop on Non-linear and Complex System Analysis (sponsored by NCER,
FIRN and QUT), Brisbane, Australia.

[99] Hidden Markov models for New Zealand hydro catchment inflows: a preliminary analysis (2008) (with
D.S. Harte). Invited speaker at the Cherry Bud Workshop 2008 Discovery through Data Science,
Yokohama, Japan.

[100] Hidden Markov models for New Zealand hydro catchment inflows: a preliminary analysis (2008)
(with D.S. Harte). Climate-related risks for energy supply and demand 2008 Workshop, National
Institute of Water and Atmospheric Research, Wellington, New Zealand.

[101] A hidden seasonal switching model for high resolution breakpoint rainfall data (2008) (with J.
Sansom). Australian Statistical Conference.

[102] Mixed methods for fitting the GEV distribution (2008) (with P. Ailliot and C.S. Thompson). Econo-
metric Society Australasian Meeting.

[103] A hidden seasonal switching model for high resolution breakpoint rainfall data (2008) (with J.
Sansom). Workshop on Hidden Markov Models, Wellington, New Zealand.

[104] Mixed methods for fitting the GEV distribution (2009) (with P. Ailliot and C.S. Thompson). Invited
paper at the Australia-Japan Workshop on Data Science held at Keio University, Yokohama, Japan.

[105] Space-time modelling of precipitation using hidden Markov models (2009) (with P. Ailliot and C.S.
Thompson). 20th Annual Conference of the International Environmetrics Society, Bologna, Italy.

[106] Fitting jump diffusion processes using the EM algorithm (2009) (with J. Duncan and J.A. Randal).
Econometric Society Australasian Meeting.

[107] Mixed methods for fitting the GEV distribution (2009) (with P. Ailliot and C.S. Thompson). New
Zealand Statistical Association Conference.

[108] Towards a robust statistical framework for the assessment of quality of supply by New Zealand
electricity networks (2010) (with D.S. Harte). Invited paper at the Mini Workshop on Leading Edge
Data Analysis held at Keio University, Yokohama, Japan.

[109] A hidden seasonal switching model for high resolution breakpoint rainfall data (2010) (with J. San-
som). Invited paper in the Semi-Markov chains and hidden models session of the Fifth International
Workshop on Applied Probability held at the Universidad Carlos III de Madrid, Spain.

[110] Towards a robust statistical framework for the assessment of quality of supply by New Zealand
electricity networks (2010) (with D.S. Harte). Fourth Asia-Pacific International Symposium on
Advanced Reliability and Maintenance Modeling (APARM 2010), Wellington, New Zealand.

[111] Using a mixture of estimation methods for fitting the GEV distribution (2011) (with P. Ailliot and
C.S. Thompson). Invited paper at a Workshop on Asymptotic Methods in Data Science held at Keio
University, Yokohama, Japan.

[112] A hidden seasonal switching model for multisite daily rainfall (2012) (with T. Carey-Smith and J.
Sansom). Invited paper at a Workshop on Stochastic Weather Generators, Roscoff, France.

[113] A hidden seasonal switching model for multisite daily rainfall (2012) (with T. Carey-Smith and J.
Sansom). New Zealand Statistical Association Conference.

[114] Estimating the slope and standard error of a long-term linear trend fitted to adjusted annual tem-
peratures (2014) (with B. Mullan and S. Stuart). Workshop on Stochastic Weather Generators,
Avignon, France.
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[115] Estimating the slope and standard error of a long-term linear trend fitted to adjusted annual tem-
peratures (2014) (with B. Mullan and S. Stuart). New Zealand Statistical Association Conference.

[116] Estimating the slope and standard error of a long-term linear trend fitted to adjusted annual tem-
peratures (2015) (with B. Mullan and S. Stuart). SEF Econometrics Workshop, Victoria University
of Wellington, New Zealand.

[117] Capturing inter-annual variability in downscaled precipitation using stochastic seasonality (2016)
(with T. Carey Smith). The 13th International Meeting on Statistical Climatology, Canmore, Al-
berta.

[118] An application of climate data science to New Zealand rainfall (2016) (with J. Bulla, T.Carey-Smith
and J. Sansom). Invited paper at a special session on Data Science at the annual meeting of the
Japan Statistical Society held at Kanazawa, Japan.

Consultancies and contract research reports

I have been consulted on statistical matters by a wide variety of people and organisations, both nationally
and internationally. The latter include Alexander Consulting Group Ltd, Aon Consulting New Zealand
Ltd, Australian Bureau of Statistics, Booz Allen Hamilton (New Zealand) Ltd, BP Oil NZ Ltd, Common-
wealth Bank of Australia, CS First Boston, CSIRO Mathematical and Information Sciences, Electricity
Corporation of NZ Ltd, HRL Morrison and Co Ltd, Integral Energy Australia, Invermay Research Cen-
tre, Jarden and Co Ltd, Marketplace Company Ltd, Meridian Energy, National Australia Bank, National
Institute of Water and Atmospheric Research Ltd, NZ Accident Compensation Corporation, NZ Dairy
Board, NZ Department of Child Youth and Family Services, NZ Department of Social Welfare, NZ
Educational Institute, NZ Electricity Authority, NZ Electricity Commission, NZ Electricity Networks
Association, NZ Institute for the Study of Competition and Regulation, NZ Lotteries Commission, NZ
Meteorological Service, NZ Ministry of Housing, NZ Ministry of Social Development, NZ Ministry of
Transport, NZ Treasury, NZ Wool Board, Pharmaceutical Management Agency of New Zealand, Russell
McVeagh, Statistics New Zealand, Telecom NZ Ltd, Transpower NZ Ltd, Vector Ltd, Wakefield Radiol-
ogy, W.D and H.O. Wills, and Woods Consulting Group. The basic areas involved in such consultations
cover time series analysis, forecasting, financial time series, stochastic modelling, seasonal adjustment,
general applied statistics and statistical computing.

I have also taught in-service training courses in time series and forecasting for Accident Compensation
Corporation, CSIRO Mathematical and Information Sciences, GNS Science, NZ Treasury, Pharmaceutical
Management Agency of New Zealand, Reserve Bank of New Zealand, Statistics NZ and Telecom NZ Ltd.
I have taught a graduate time series course at Auckland University from 2000 until 2002, and graduate
econometric time series at Victoria University from 1999 until 2005, both under contract. From 1998
to 2002 I supervised a Victoria University PhD student (J.A. Randal) and, between 2005 and 2008, I
supervised two postdoctoral students (P. Ailliot and J. Bulla) under the auspices of the NZ Institute
of Mathematics and its Applications (NZIMA) Hidden Markov Models and Complex Systems research
programme.

My contract research reports include, but are not limited to, the following.

[1] Analysis of pallet nailing data (1986). Report commissioned by the New Zealand Dairy Board.

[2] Forecasting coal sales (1986) (with B.P. Dawkins). Report commissioned by Woods Consulting
Group.

[3] Comments on “Regression models of New Zealand Traffic Accident Data” (1987) (with D Vere-Jones).
Report commissioned by the New Zealand Ministry of Transport.

[4] Comments on the Brennan and Schwartz solution algorithm (1987). Report commissioned by Jarden
and Co Ltd.

[5] Number of jackpot weeks (1988) (with B.P. Dawkins). Report commissioned by the New Zealand
Lotteries Commission.

[6] Valuation of convertible bonds (1988). Computer program commissioned by Jarden and Co Ltd.
[7] Forecasting oil industry sale volumes (1990). Report commissioned by BP Oil New Zealand Ltd.

[8] Comments on Walker’s model for labour supply (1990) Report commissioned by the New Zealand
Treasury.
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[9]
[10]
[11]
[12]

[13]

Comments on Moffit’s paper “The econometrics of piecewise-linear budget constraints” (1990) (with
L.T. Evans). Review commissioned by the New Zealand Treasury.

Forecasting load duration curves (1990) (with A.G. Bruce and S.R. Jurke). Report commissioned
by the Electricity Corporation of New Zealand Ltd.

Forecasting load duration curves: Stage 2 (1991) (with A.G. Bruce and S.R. Jurke). Report com-
missioned by the Electricity Corporation of New Zealand Ltd.

Comments on forecasting procedures (1991). Report commissioned by W.D and H.O. Wills (New
Zealand) Ltd.

Review of Department of Social Welfare benefit forecasting procedures (1991) (with G. Baker and
G. Scott). Report commissioned by the New Zealand Department of Social Welfare.

Review of the Ministry of Education’s bulk funding formula for teachers’ salaries; a statistical per-
spective (1991). Report commissioned by the New Zealand Educational Institute.

Analysis of variance tables: model assumptions and methodology (1992) (with D. Vere-Jones). Re-
port commissioned by The Alexander Consulting Group Ltd as part of their “Risk Adjuster” project
for the New Zealand Health Reforms Directorate.

Stochastic processes and time series (1993-1994) (with D. Vere-Jones et al). A large research project
funded by the NZ Foundation for Research, Science and Technology (FRST Contract VIC-93-36-039).
Contributions to Objectives 1 and 3.

Review of cloud seeding research papers (1993) (with R.B Davies and D. Vere-Jones). Report
commissioned by the Electricity Corporation of New Zealand Ltd.

Review of Department of Social Welfare benefit forecasting procedures (1993). Report commissioned
by the New Zealand Department of Social Welfare.

Forecasting load duration curves: North and South Islands (1994) (with S.R. Jurke). Report com-
missioned by the Electricity Corporation of New Zealand Ltd.

Review of Department of Social Welfare forecasting methodologies (1994). Report commissioned by
the New Zealand Department of Social Welfare.

Estimation of market risk premium (1994) (with L.T. Evans). Report commissioned by CS First
Boston.

Review of the INFOSS system (1995) (with L.T. Evans). Preliminary report commissioned by the
Electricity Corporation of New Zealand Ltd.

Review of the methods used by Statistics New Zealand for the seasonal adjustment of quarterly
national accounts (1995) (with A.G. Gray). Report commissioned by Statistics New Zealand.

Investigation of load duration curve forecasting (1995) (with S.R. Jurke and J. Lermit). Report
commissioned by the Electricity Corporation of New Zealand Ltd and Trans Power NZ Ltd.

Review of Department of Social Welfare forecasting methodologies (1995). Report commissioned by
the New Zealand Department of Social Welfare.

Comments on "The Treatment of Seasonal Commodities in the Consumers Price Index’ prepared by
the New Zealand CPI Advisory Committee (1997) (with A.G. Gray). A review for Statistics New
Zealand.

Statistical properties of ADD and ADC (1997) (with B.P. Dawkins). A review commissioned by
the Pharmaceutical Management Agency Ltd (PHARMAC).

Comments on a trend analysis of petrol importer margins (1997) (with A.G. Gray). Report com-
missioned by BP Oil New Zealand Ltd.

Review of the ISM seasonal adjustment research project (1998). Report for the Institute of Statistical
Mathematics, Tokyo, Japan.

Review of the CBA Credit Risk Engine/C-SPARQ IT (1999) (with D. Lovell). A review commissioned
by the Commonwealth Bank of Australia.

Review of NAB risk capital methodology (2002). A review commissioned by the National Australia
Bank.

Comments on the TSO statistical methodology (2002) (with A.G. Gray). A commentary commis-
sioned by Telecom New Zealand Ltd.
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[33]
[34]

[35]

[46]

[47]

[49]
[50]

[51]

[52]

Forecasting exposure and risk resulting from non-payment of washups after cessation of trading
(2003) (with B. Ward). Report commissioned by the Marketplace Company Ltd.

A simulation model for future youth justice residential needs (2003) (with A.G. Gray). Report
commissioned by the New Zealand Department of Child Youth and Family Services.

Climate-related risks for energy supply and demand (from 2003) (with J.A. Renwick et al). NIWA
research contract funded by the NZ Foundation for Research, Science and Technology (FRST Con-
tract C01X0302). Contributions as subcontractor to Objective 1 New Zealand rainfall simulation
tools.

Forecasting exposure and risk resulting from non-payment of washups after cessation of trading:
reconfirmation and recalibration of the model (2003) (with B. Ward). Report commissioned by the
Marketplace Company Ltd.

Values at risk for non-payment of washups: an analysis of one participant’s washups to December
2003 (2004). Report commissioned by the Marketplace Company Ltd.

Stochastic models for hydro catchment inflows; an exploratory analysis (2004) (with D.S. Harte and
M.L. Pickup). Report commissioned by the New Zealand Electricity Commission.

Review of NAB methodologies for constructing commodity futures curves (2005) (with Z. Zhu). A
review commissioned by the National Australia Bank.

PHARMAC budget forecasting methodology (2006) (with A.G. Gray). A review commissioned by
the Pharmaceutical Management Agency of New Zealand.

Development of stochastic models for hydro catchment inflows (2006) (with D.S. Harte). Report
commissioned by the New Zealand Electricity Commission.

Hidden Markov models for New Zealand hydro catchment inflows: a preliminary analysis (2007)
(with D.S. Harte). Report commissioned by the New Zealand Electricity Commission.

A review of an analysis of transformer failure rates (2008) (with R.B. Davies). Report commissioned
by the New Zealand Electricity Commission.

Comments on Chapter 8 of the Commerce Commission Discussion Paper Reset of Default Price-
Quality Path for Electricity Distribution Businesses (2009). Commentary commissioned by the New
Zealand Electricity Networks Association.

Comments on Chapter 7 and Appendix C of the Commerce Commission Draft Decisions Paper Initial
Reset of the Default Price-Quality Path for Electricity Distribution Businesses (2009). Commentary
commissioned by the New Zealand Electricity Networks Association.

Towards a robust statistical framework for the assessment of quality of supply by New Zealand
electricity networks (2009) (with D.S. Harte). Report commissioned by the New Zealand Electricity
Networks Association.

A review of the methodology and models used by the New Zealand Electricity Commission for
national electricity demand forecasting (2010). Report commissioned by the New Zealand Electricity
Commission.

A statistical forecasting framework and models for the determination of starting-price adjustments
for default price-quality paths (2010) (with T. van Zijl). Report commissioned by the New Zealand
Electricity Networks Association.

An exploratory analysis of the relationship between electricity spot price and hydro storage in New
Zealand (2013). Report commissioned by the New Zealand Electricity Authority.

A seasonal regime switching model for South Island hydro storage (2014). Report commissioned by
the New Zealand Electricity Authority.

Updates of a regression model relating electricity spot price and hydro storage (PH Model) and a
seasonal switching model for hydro storage (SH Model) (2018). Report commissioned by the New
Zealand Electricity Authority.

A hidden Markov switching model for Wellington wind farm power generation (2019) (with A. Jiang).
Report commissioned by the New Zealand Electricity Authority.
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