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ACADEMIC AWARDS AND HONORS

2023 Keynote speaker: Fifth International Workshop in Financial Econometrics,
Santo André, Brazil

2019 Keynote speaker: 4th Vienna Workshop on High-Dimensional Time Series
in Macroeconomics and Finance, Vienna, Austria

2018 Keynote speaker: High-dimensional Statistics and Random Structures,
Barcelona, Spain

2017 Keynote speaker: Third International Workshop in Financial Econometrics,
Arraial d’Ajuda, Brazil
2013 e Keynote speaker: First International Workshop in Financial Econometrics,
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e Keynote speaker: 2nd Rimini Time Series Workshop, Rimini, Italy
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BOOKS
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PUBLICATIONS
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AD HOC REVIEWING (Selective List)

e American Economic Review

e Annals of Applied Probability

e Annals of Applied Statistics

e Annals of Statistics

e Annals of the Institute of Statistical Mathematics
e Bernoulli

e Biometrika

e Computational Statistics

e Computational Statistics & Data Analysis

e Econometric Reviews

e Econometrica

e Econometrics Journal

e European Journal of Finance

e Management Science

e International Journal of Biostatistics

e International Journal of Forecasting

e International Statistical Review

e Journal of Applied Econometrics

e Journal of Banking and Finance

e Journal of Business and Economic Statistics
e Journal of Econometrics

e Journal of Economic Dynamics and Control
e Journal of Empirical Finance

e Journal of Finance

e Journal of Financial Econometrics

e Journal of Machine Learning

e Journal of Multivariate Analysis

e Journal of Nonparametric Statistics

e Journal of Risk

e Journal of Statistical Planning and Inference
e Journal of the American Statistical Association
e Journal of the Royal Statistical Society

e Journal of Time Series Analysis

e Oxford Bulletin of Economics and Statistics
e Review of Economics and Statistics

e Review of Economic Studies

e Review of Financial Studies

e SIAM Journal on Matrix Analysis and Applications
e Statistica Sinica

e Statistical Science



Statistics & Decisions
Statistics & Probability Letters

Scandinavian Journal of Statistics

Science
e TEST

CONFERENCE PRESENTATIONS

e Fifth International Workshop in Financial Econometrics, Santo André, Brazil (2023);
Keynote Speaker

e CRETE 2023: The 21st Conference on Research on Economic Theory and Econometrics,
Naxos, Greece (2023)

e High Voltage Econometrics 111, Mallorca, Spain (2022)

e 5th Vienna Workshop on High-Dimensional Time Series in Macroeconomics and Finance,
Vienna, Austria (2022)

e CRETE 2021: The 19th Conference on Research on Economic Theory and Econometrics,
Naxos, Greece (2021)

e Workshop on Machine Learning/Financial Econometrics, Sao Paulo, Brazil (2019)

e 4th Vienna Workshop on High-Dimensional Time Series in Macroeconomics and Finance,
Vienna, Austria (2019); Keynote Speaker

e 29th (EC)? Conference on Big Data Econometrics with Applications, Rome, Italy (2018)

e High Voltage Econometrics I, Palermo, Italy (2018)

e High-dimensional Statistics and Random Structures, Barcelona, Spain (2018);
Keynote Speaker

e Big Data in Financial Markets, Cambridge, U.K. (2018)

e ECONVN2018: The First International Econometric Conference of Vietnam,
Ho Chi Minh City, Vietnam (2018)

e The 11th Conference of Thailand Econometric Society, Chiang Mai, Thailand (2018)

e New Developments in Econometrics and Time Series, Rome, Italy (2107)

e Third International Workshop in Financial Econometrics, Arraial d’Ajuda, Brazil (2017);
Keynote Speaker

e Trends in Econometrics: Big Data, Machine Learning and Financial Econometrics,
Rio de Janeiro, Brazil (2017)

e CRETE 2017: The 16th Conference on Research on Economic Theory and Econometrics,
Milos, Greece (2017)

e 10th International Conference on Multiple Comparison Procedures, Riverside, U.S.A.
(2017)

e 3rd Vienna Workshop on High-Dimensional Time Series in Macroeconomics and Finance,
Vienna, Austria (2017)

e Workshop on Advances in Time Series Econometrics, Bologna, Italy (2017)

e Derivatives and Volatility 2017: The State of the Art, New York, U.S.A. (2017)



The 10th Conference of Thailand Econometric Society, Chiang Mai, Thailand (2017)
9th Annual SoFiE Conference, Hong Kong (2016)

The 3rd Vietnam International Conference in Finance, Da Nang, Vietnam (2016)
Econometrics Summer Workshop, Warwick, UK (2016)

The 9th Conference of Thailand Econometric Society, Chiang Mai, Thailand (2016)
Workshop on Financial Econometrics: Challenges and Directions for Future Research,
Rio de Janeiro, Brazil (2015)

Econometric Study Group Bristol Conference, Bristol, UK (2015)

2nd Vienna Workshop on High-Dimensional Time Series in Macroeconomics and Finance,
Vienna, Austria (2015)

Workshop on Time Series Analysis in Macro and Finance, Barcelona, Spain (2015)

The 8th Conference of Thailand Econometric Society, Chiang Mai, Thailand (2015)
11th International Vilnius Conference on Probability Theory and Mathematical Statistics,
Vilnius, Lithuania (2014)

2nd Conference of the International Society for NonParametric Statistics, Cadiz, Spain
(2014)

10th International Symposium on Econometric Theory and Applications (SETA 2014),
Taipei, Taiwan (2014)

Second NUS-Stanford Workshop in Quantitative Finance: Statistical Issues, Singapore
(2014)

The 7th Conference of Thailand Econometric Society, Chiang Mai, Thailand (2014)
cemmap Workshop on High-Dimensional Econometric Models, London, UK (2013)
First International Workshop in Financial Econometrics, Natal, Brazil (2013);

Keynote Speaker

59th ISI World Statistics Congress, Hong Kong (2013)

29th European Meeting of Statisticians, Budapest, Hungary (2013)

2nd Rimini Time Series Workshop, Rimini, Italy (2013); Keynote Speaker

6th Annual SoFiE Conference, Singapore (2013)

1st Vienna Workshop on High-Dimensional Time Series in Macroeconomics and Finance,
Vienna, Austria (2013)

Marie Curie ITN — Conference on Financial Risk Management & Risk Reporting,
Konstanz, Germany (2013)

Humboldt-Copenhagen Conference 2013, Berlin, Germany (2013)

The 6th Conference of Thailand Econometric Society, Chiang Mai, Thailand (2013)
23rd (EC)? Conference on Hypothesis Testing, Maastricht, Holland (2012);

Keynote Speaker

Computing & Statistics (ERCIM 2012), Oviedo, Spain (2012)

Workshop on New Developments in Econometrics and Time Series, Rome, Italy (2012)
ESEM 2012, Malaga, Spain (2012)

IMS Program Random Matrix Theory and its Applications II, Singapore (2012)

2012 FMA Asian Conference, Phuket, Thailand (2012)

1st Conference of the International Society for NonParametric Statistics, Chalkidiki,



Greece (2012)

SMTDA 2012, Chania, Greece (2012)

Workshop on Uncertainty and Forecasting in Macroeconomics, Eltville, Germany (2012)
CIREQ Econometrics Conference on High-Dimensional Problems in Econometrics,
Montreal, Canada (2012)

9th International Conference on Computational Management Science, London, U.K.
(2012)

The 5th Conference of Thailand Econometric Society, Chiang Mai, Thailand (2012)
MCP Conference 2011, Washington D.C., U.S.A. (2011)

AFE 2011 Conference, Samos, Greece (2011)

2011 FMA European Conference, Porto, Portugal (2011)

The 4th Conference of Thailand Econometric Society, Chiang Mai, Thailand (2011)
The XXVth International Biometric Conference, Florianépolis, Brazil (2010)

ATINER Mathematics 2010, Athens, Greece (2010)

SMTDA 2010, Chania, Greece (2010)

The 3rd Conference of Thailand Econometric Society, Chiang Mai, Thailand (2010)
Computational and Financial Econometrics (CFE’09), Limassol, Cyprus (2009)

LQG Spring Conference, London, U.K. (2009)

Asset Management Forum, Zurich, Switzerland (2008)

Forecasting in Rio, Rio de Janeiro, Brazil (2008)

Computational and Financial Econometrics (CFE’08), Neuchatel, Switzerland (2008)
Workshop on Bootstrap and Time Series, Kaiserslautern, Germany (2008)

IQPC — Hedge Fund Conference, Barcelona, Spain (2007)

MCP Conference 2007, Vienna, Austria (2007)

Hedge 2006, London, U.K. (2006)

Mathematical and Statistical Methods for Insurance and Finance, Salerno, Italy (2006)
IMS Annual Meeting, Rio de Janeiro, Brazil (2006)

Exploratory Workshop on Specification Testing, Santander, Spain (2005)

IASC: Computational Statistics & Data Analysis, Limmasol, Cyprus (2005)

Statistics for Dependent Data, Paris, France (2005)

Stochastic Finance 2004, Lisbon, Portugal (2004)

Joint Statistical Meetings, San Francisco, U.S.A. (2003)

New Frontiers in Financial Volatility Modeling, Florence, Italy (2003)

EUMOptFin I, Semmering, Austria (2003)

ESEM 2002, Venice, Italy (2002)

CLAPEM, La Habana, Cuba (2001)

Resampling Methods in Econometrics, Montreal, Canada (2001)

European Meeting of Statisticians, Funchal, Madeira (2001)

ESEM 1999, Santiago de Compostela, Spain (1999)
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INVITED SEMINARS

e Aarhus University, Aarhus, Denmark

e Banco de Portugal, Lisbon, Portugal

e Cambridge University, Cambridge, U.K.

e Chulalongkorn University, Bangkok, Thailand

e DIW, Berlin, Germany

e Erasmus University, Rotterdam, Holland

e ETHZ, Zurich, Switzerland

e Fundacao Gettlio Vargas, Rio de Janeiro, Brazil
e Harvard University, Cambridge, U.S.A.

e Humboldt Universitéit zu Berlin, Berlin, Germany
e Imperial College, London, U.K.

e Institut fiir Hohere Studien, Vienna, Austria

e Massachusetts Institute of Technology, Cambridge, U.S.A.
e Nanyang Technological University, Singapore

e Oxford University, Oxford, U.K.

e Pontificia Universidade Catdlica, Rio de Janeiro, Brazil
e Singapore Management University, Singapore

e Stanford University, Stanford, U.S.A.

e Technische Universitat Wien, Vienna, Austria

e Tilburg University, Tilburg, Holland

e Tinbergen Institute, Amsterdam, Holland

e Universidad de Cantabria, Santander, Spain

e Universidad Carlos ITI, Madrid, Spain

e Universidad Rey Juan Carlos, Madrid, Spain

e Universidad de Zaragoza, Zaragoza, Spain

e Universita Bocconi, Milan, Italy

e Universita di Bologna, Bologna, Italy

e Universita Tor Vergata, Rome, Italy

e Universitat Pompeu Fabra, Spain

e Universitat Augsburg, Augsburg, Germany

e Universitdt Bonn, Bonn, Germany

e Universitat Dortmund, Dortmund, Germany

e Universitat Gottingen, Gottingen, Germany

e Universitdat Hamburg, Hamburg, Germany

e Universitat Konstanz, Konstanz, Germany

e Universitdt Mannheim, Mannheim, Germany

e Universitiat Regensburg, Regensburg, Germany

e Universitat Wien, Vienna, Austria

e Université Catholique de Louvain, Louvain-la-Neuve, Belgium

e Université de Geneve, Geneva, Switzerland
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e Université Libre de Bruxelles, Brussels, Belgium

e Université de Toulouse, Toulouse, France

e University College London, London, UK

e University of California, Los Angeles, U.S.A.

e University of California, San Diego, U.S.A.

e University of California, Riverside, U.S.A.

e University of Milano-Bicocca, Milan, Italy

e University of Miami, Miami, U.S.A

e University of Pennsylvania, Philadelphia, U.S.A.

e University of Science and Technology, Hong Kong, China
e University of Southern California, Los Angeles, U.S.A.
e University of York, York, U.K.

TEACHING EXPERIENCE

REGULAR COURSES

e University of Zurich, Ph.D. courses

— Econometrics for Research Students, Part I

— Econometrics for Research Students, Part 11
e University of Zurich, graduate courses

— Advanced Statistics
— Nonparametric Methods

— Time Series Analysis
e University of Zurich, undergraduate courses

— Statistics

— Introduction to Empirical Research in Economics
e University Pompeu Fabra, Ph.D. courses

— Mathematical Methods
e Universitat Pompeu Fabra, MBA courses

— Statistics
e University Pompeu Fabra, undergraduate courses

— Econometrics I

— Statistics
e University Carlos III, Ph.D. courses
— Resampling Methods
e University Carlos III, undergraduate courses

— Econometrics 1
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— Nonparametric Statistics
— Statistics II1
— Time Series Methods 11

e UCLA, Ph.D. courses
— Empirical Research in Finance (joint with Prof. Olivier Ledoit)
e UCLA, undergraduate courses

— Statistics 50
— Statistics 152C
— Statistics 154A, 154B

INVITED COURSES

e Bocconi University, undergraduate courses
— Data Analysis
e IE Business School, MBA courses
— Quantitative Methods for Business
e Singapore Management University, Ph.D. courses

— Financial Econometrics

Stanford University, undergraduate courses

— Introduction to Statistical Inference

University of Sankt Gallen, Ph.D. courses
— Resampling Methods

University Tor Vergata, Ph.D. courses
— Resampling Methods
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