Curriculum Vitae of H. Peter Boswijk 11 March, 2015

Professor of Financial Econometrics

Amsterdam School of Economics, University of Amsterdam

Valckenierstraat 65-67, 1018 XE Amsterdam, The Netherlands
www.uva.nl/profile/h.p.boswijk h.p.boswijk@uva.nl +31 20 525 4316

PERSONAL DETAILS

Date of birth  October 9, 1964
Nationality Dutch
Marital status Married, two children

EDUCATION
1988—-1992  PhD in Econometrics (cum laude), University of Amsterdam

1983-1988 BSc + MSc in Economics, University of Amsterdam

ACADEMIC CAREER

1999 Professor of Financial Econometrics, University of Amsterdam
2009- Research Director of the Amsterdam School of Economics, University of Amsterdam
1994— Fellow of the Tinbergen Institute

2009-2011 Director of the Graduate School of Economics, University of Amsterdam
2002-2007 Head of the Department of Quantitative Economics, University of Amsterdam
1998-2002 Programme Director of Econometrics, University of Amsterdam
1998 Assistant Professor of Econometrics, University of Amsterdam
1993-1998  Post-doctoral Fellow at the University of Amsterdam, on a five-year research grant
by the Royal Netherlands Academy of Arts and Sciences
1992-1993  Assistant Professor of Econometrics, Tilburg University
1988-1992 PhD Student and Research Assistant, Tinbergen Institute and University of Amsterdam
1987-1988 Teaching Assistant, Department of Actuarial Science and Econometrics, University of
Amsterdam

VISITING POSITIONS

Feb—May 2013  Visiting Scholar, Department of IOMS, Leonard N. Stern School of Business,
New York University

April 2008 Visiting Professor, CREATES and School of Economics and Management,
University of Aarhus

May 2005 Visiting Professor, Department of Economics, Norwegian University of Science
and Technology, Trondheim

June 1998 Visiting Professor, Department of Economics, University of Aarhus

Jan—March 1996 Visiting Lecturer, Department of Economics, University of California, San Diego

May 1994 Visiting Professor, Department of Economics, Technical University of Lisbon

November 1991  Visiting Scholar, Nuffield College, University of Oxford
April-May 1990 Visiting Scholar, Department of Economics, University of Aarhus
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mailto: h.p.boswijk@uva.nl

RESEARCH INTERESTS

Econometric Theory: Unit roots and cointegration; Asymptotic theory; Semi-(non-) parametric and
adaptive estimation and testing; Continuous record asymptotics; Dynamic panel data models.
Financial Econometrics: Multivariate GARCH; Stochastic volatility models; Empirical analysis of op-

tion pricing; Testing of bounded rationality in financial markets.

GRANTS

NWO MaGW Open Competition Grant for PhD Project “Likelihood-based Inference in Dynamic Panel
Data Models with Endogenous Covariates”, 2011-2015, € 208,193 (with Dr. Maurice Bun).
Netspar Research Theme Grant for “Market Consistent Valuation of Insurance Products”, 2006-2009,

€ 1,000,000 (co-applicant; principal applicant: Prof. Antoon Pelsser).
Postdoctoral research grant (“Akademieonderzoekerschap”) of the Royal Netherlands Academy of Arts
and Sciences, 1993-1998, Dfl 500,000 (€ 226,890).

EDITORIAL BOARDS

Associate editor of Journal of Time Series Analysis (2013-).

Guest editor of Computational Statistics and Data Analysis special issue on “Time Series Econometrics”
(2014).

Guest editor (with D. van Dijk and P. H. Franses) of Journal of Econometrics special issue on “Twenty
Years of Cointegration” (Vol. 158, no. 1, 2010).

Guest editor (with J.-P. Urbain and L. Bauwens) of Journal of Econometrics special issue on “Causality
and Exogeneity in Econometrics” (Vol. 132, no. 2, 2006).

Guest editor (with R. J. Smith) of Journal of Econometrics special issue on “Finite Sample and Asymp-
totic Methods in Econometrics” (Vol. 111, no. 2, 2002).

Founding co-editor of The Econometrics Journal (1998-2001).

OTHER PROFESSIONAL ACTIVITIES

Member of the programme committe of the International Association for Applied Econometrics Annual
Conference, 2014, 2015.

Member of the programme committee of the Econometric Society European Meetings, 1998, 1999,
2007-2009, 2011.

Member of Computational and Financial Econometrics (CFENetwork), 2014—.

Programme co-chair (with D. van Dijk and P. H. Franses) of the 2nd Tinbergen Institute Conference
on “Twenty Years of Cointegration: Theory and Practice in Prospect and Retrospect”, Rotterdam,
March 23-24, 2007.

Programme co-chair (with J.-P. Urbain and L. Bauwens) of the 12th (EC)? conference on “Causality
and Exogeneity in Econometrics”, Louvain-la-Neuve, December 2001.

Local organiser of the 8th (EC)? conference on “Finite Sample and Asymptotic Methods in Economet-
rics”, Amsterdam, December 1997.

Member of the standing committee of (EC)?, the Euroconference series in Quantitative Economics and
Econometrics (1997-2013).

Organiser of the UvA-Econometrics seminars, and of the joint Tinbergen Institute Econometrics semi-
nars and workshops (1996-1999).

Organiser of the Tinbergen Institute Econometrics Workshop with professors S. Johansen and K.
Juselius, May 1995.

Member of the programme committee of the Annual Conference of the European Economic Association
1992.



Refereed for: Econometrica, Econometric Reviews, Econometric Theory, Econometrics Journal, Eu-
ropean Economic Review, Journal of Applied Econometrics, Journal of Business & Economic
Statistics, Journal of Econometrics, Journal of Empirical Finance, Quantitative Finance, Review
of Economic Studies, Review of Economics and Statistics (inter alia).

External PhD examiner of Geert Mesters, VU University Amsterdam (2015); Marcin Wojtowicz,
VU University Amsterdam (2014); Anne Opschoor, Erasmus University Rotterdam (2014); Xin
Zhang, VU University Amsterdam (2013); Karim Bannouh, Erasmus University Rotterdam (2013);
Pawet Janus, VU University Amsterdam (2012); Cem Cakmakli, Erasmus University Rotterdam
(2012); Oleg Sokolinskiy, Erasmus University Rotterdam (2011); Bram van Dijk, Erasmus Uni-
versity Rotterdam (2009); Michel van der Wel, VU University Amsterdam (2008); André Mon-
teiro, VU University Amsterdam (2008); Theis Lange, University of Copenhagen (2008); Marc
Francke, VU University Amsterdam (2006); Roel Oomen, European University Institute, Florence
(2003); Charles Bos, Erasmus University Rotterdam (2001); Alain Hecq, University of Maastricht
(2000); Robert-Paul Berben, Katholieke Universiteit Nijmegen (2000); Michael Jansson, Univer-
sity of Aarhus (2000); Marie Christine Sheldon, University of Birmingham (1997); Richard Paap,
Erasmus University Rotterdam (1997); Paolo Paruolo, University of Copenhagen (1995); Frank
Kleibergen, Erasmus University Rotterdam (1994).

Member of the Board of the Tinbergen Institute (2009-).

Member of the Educational Board of the Tinbergen Institute (2000-2009; Chairman 2004-2009).

Member of the Board of the Netherlands Network of Economics (1999-2005).

TEACHING EXPERIENCE

Undergraduate and MSc courses on Mathematical and Empirical Finance (2012-2014), Fixed Income
(Master in International Finance, 2011-2012), Stochastic Calculus (in Finance) (1998-2010), Finan-
cial Econometrics (2000-2009; Master in International Finance, 19962003, 2007, 2009), Intermediate
& Advanced Econometrics (2000, 2002, 2003, 2012-2014), Time Series Econometrics (1990-1999),
Dynamic Models (Tilburg University, 1993), Introductory Econometrics (Tilburg University, 1992),
Stochastic Processes (1989-1992).

MPhil and PhD courses on Advanced Time Series Econometrics (Tinbergen Institute, 2005-2014),
Asset Pricing (Tinbergen Institute, 2011-2012), Econometric Analysis of the I(1) Cointegrated VAR
Model and its Recent Extensions (University of Copenhagen, 2010), Asymptotic Theory for Integrated
Processes (University of Aarhus, 1998, 2008; Norwegian University of Science and Technology, 2005;
Netherlands Network of Economics, 2002, 2004), Financial Econometrics (Tinbergen Institute, 1998),
Econometric Analysis of Dynamic Economic Processes (Tinbergen Institute, 1996), Cointegration and
Seasonality (University of California, San Diego, 1996), Econometric Inference in Dynamic Models
with Integrated Processes (Netherlands Network of Economics, 1995, 1997), Topics in Econometrics
(Tinbergen Institute, 1994), Unit Roots and Cointegration (Technical University of Lisbon, 1994; Tin-
bergen Institute, 1992).

PHD SUPERVISION

Yang Liu (2013-): Multivariate Volatility Models Based on High-Frequency Data.

Andrei Lalu (2013-): Measuring Investors’ Fears (with Prof. Roger Laeven).

Arturas Juodis (2011-): Likelihood-Based Inference in Dynamic Panel Data Models with Endogenous
Covariates (with Dr. Maurice Bun).

Andrew Pua (2011-2014): Statistical Inference in Dynamic Panel Data Models with Endogenous Pol-
icy Interventions (with Dr. Maurice Bun, Prof. Luc Bauwens and Prof. Geert Dhaene; not yet
completed).



Xiye Yang (2011-2014): Econometrics of Jumps and Dependence in High-Frequency Financial Time
Series (with Prof. Roger Laeven; PhD defence planned June 16, 2015).

Paulius Stakénas (2007-2011): Fractional Integration and Cointegration in Financial Time Series (PhD
obtained November 20, 2012).

Zhengyuan Gao (2006-2010): Essays on Empirical Likelihood in Economics (with Dr. Kees Jan van
Garderen; PhD obtained May 29, 2012)

Yang Zu (2006-2010): Essays on Nonparametrics Econometrics of Stochastic Volatility (PhD obtained
January 19, 2012).

Cezar Ariza Rojas (2004-2009): Conditional Inference in Small Samples (with Dr. Kees Jan van
Garderen; not yet completed).

David Schrager (2001-2005): Essays on Asset Liability Modeling (with Prof. Frank de Jong; PhD
obtained February 9, 2007).

Roy van der Weide (2000-2005): The Time-Variation of Volatility and the Evolution of Expectations
(with Prof. Cars Hommes; PhD obtained March 8, 2012).

Antoine van der Ploeg (2000-2005): Stochastic Volatility and the Pricing of Financial Derivatives (with
Prof. Frank de Jong; PhD obtained February 10, 2006).

Gerwin Griffioen (1998-2002): Technical Analysis in Financial Markets (with Prof. Cars Hommes;
PhD obtained March 3, 2003).

Pieter Jelle van der Sluis (1994-1998): Estimation and Inference with the Efficient Method of Moments
(with Prof. Jan F. Kiviet; PhD obtained October 7, 1999).

PUBLICATIONS
Publications in Journals

“Improved Likelihood Ratio Tests for Cointegration Rank in the VAR Model”, with M. Jansson and M.
@. Nielsen, Journal of Econometrics, 184 (2015), 97-110.

“Estimating Spot Volatility with High-Frequency Financial Data , with Y. Zu, Journal of Econometrics,
181 (2014), 117-135.

“Bias Correcting Adjustment Coefficients in a Cointegrated VAR with Known Cointegrating Vectors”,
with K. J. van Garderen, Economics Letters, 122 (2014), 224-228.

“Why Frequency Matters for Unit Root Testing in Financial Time Series”, with F. Klaassen, Journal of
Business & Economic Statistics, 30 (2012), 351-357.

“Method of Moments Estimation of GO-GARCH Models”, with R. van der Weide, Journal of Econo-
metrics, 163 (2011), 118-126.

“Mixed Normal Inference on Multicointegration”, Econometric Theory, 26 (2010), 1565-1576.

“Cointegration in a Historical Perspective”, with D. van Dijk and P. H. Franses, Journal of Econometrics,
158 (2010), 156-159.

“Twenty Years of Cointegration” (guest editorial), with D. van Dijk and P. H. Franses, Journal of Econo-
metrics, 158 (2010), 1-2.

“Nuisance Parameter Free Inference on Cointegration Parameters in the Presence of a Variance Shift”,
Economics Letters, 107 (2010), 190-193.

“Absorption of Shocks in Nonlinear Autoregressive Models”, with D. van Dijk and P. H. Franses, Com-
putational Statistics & Data Analysis, 51 (2007), 4206—4226.

“Behavioral Heterogeneity in Stock Prices, with C. H. Hommes and S. Manzan, Journal of Economic
Dynamics and Control, 31 (2007), 1938-1970.

“Causality and Exogeneity in Econometrics” (guest editorial), with L. Bauwens and J.-P. Urbain, Jour-
nal of Econometrics, 132 (2006), 305-309.

“Robust Inference on Average Economic Growth”, with P. H. Franses, Oxford Bulletin of Economics
and Statistics, 68 (2006), 345-370.

“Distribution Approximations for Cointegration Tests with Stationary Exogenous Regressors”, with J.



A. Doornik, Journal of Applied Econometrics, 20 (2005), 797-810.

“On the Econometrics of the Bass Diffusion Model”, with P. H. Franses, Journal of Business & Eco-
nomic Statistics, 23 (2005), 255-268.

“Identifying, Estimating and Testing Restricted Cointegrated Systems: An Overview”, with J. A.
Doornik, Statistica Neerlandica, 58 (2004), 440-465.

“Semi-nonparametric Cointegration Testing”, with A. Lucas, Journal of Econometrics, 108 (2002),
253-280.

“Finite Sample and Asymptotic Methods in Econometrics” (guest editorial), with R. J. Smith, Journal
of Econometrics, 111 (2002), 135-140.

“Testing for Unit Roots in Market Shares”, with P. H. Franses and S. Srinivasan, Marketing Letters, 12
(2001), 351-364.

“Mixed Normality and Ancillarity in I(2) Systems”, Econometric Theory, 16 (2000), 878-904.

“Review of ‘Elements of Modern Asymptotic Theory with Statistical Applications™’, Econometric Re-
views, 17 (1998), 329-334.

“Roots of an Orthogonal Matrix”, Econometric Theory (Problems and Solutions), 13 (1997), 894—895.

“Multiple Unit Roots in Periodic Autoregression”, with P. H. Franses and N. Haldrup, Journal of Econo-
metrics, 80 (1997), 167-193.

“Lagrange-Multiplier Tests for Weak Exogeneity: A Synthesis”, with J.-P. Urbain, Econometric Re-
views, 16 (1997), 21-38.

“Testing Identifiability of Cointegrating Vectors”, Journal of Business & Economic Statistics, 14 (1996),
153-160.

“Unit Roots in Periodic Autoregressions”, with P. H. Franses, Journal of Time Series Analysis, 17
(1996), 221-245. Reprinted in P. Newbold and S. J. Leybourne (Eds.), Recent Developments in
Time Series, Vol. 11, pp. 476-500. Cheltenham: Edward Elgar, 2003.

“Temporal Aggregation in a Periodically Integrated Autoregressive Process”, with P. H. Franses, Statis-
tics and Probability Letters, 30 (1996), 235-240.

“Efficient Inference on Cointegration Parameters in Structural Error Correction Models”, Journal of
Econometrics, 69 (1995), 133-158.

“Conditional and Structural Error Correction Models: Reply”, Journal of Econometrics, 69 (1995),
173-175.

“Periodic Cointegration—Representation and Inference”, with P. H. Franses, Review of Economics and
Statistics, 77 (1995), 436-454.

“Testing for Periodic Integration”, with P. H. Franses, Economics Letters, 48 (1995), 241-248.

“Testing for an Unstable Root in Conditional and Structural Error Correction Models”, Journal of
Econometrics, 63 (1994), 37-60.

“A Note on the Asymptotics of a Stochastic Vector Difference Equation”, with H. Neudecker and S.
Liu, Biometrika, 81 (1994), 216-218.

“An Inequality Between Perpendicular Least Squares and Ordinary Least-Squares”, with H. Neudecker,
Econometric Theory (Problems and Solutions), 10 (1994), 441-442.

“On the Formulation of Wald Tests on Long-Run Parameters”, Oxford Bulletin of Economics and Statis-
tics, 55 (1993), 137-144.

“Een Nieuwe Visie op het Modelleren van Economische Seizoentijdreeksen” (in Dutch), with P. H.
Franses, Maandschrift Economie, 57 (1993), 233-237.

“Dynamic Specification and Cointegration”, with P. H. Franses, Oxford Bulletin of Economics and
Statistics, 54 (1992), 369-381.

“Optimal Structural Estimation of Triangular Systems: 1. The Stationary Case”, Econometric Theory
(Problems and Solutions), 7 (1991), 428-430.

“Optimal Structural Estimation of Triangular Systems: II. The Nonstationary Case”, Econometric The-
ory (Problems and Solutions), 7 (1991), 556-558.

“Estimation and Testing in Linear Models with Singular Covariance Matrices”, Econometric Theory



(Problems and Solutions), 7 (1991), 159-162.

“On the Scope of Conditional Dynamic Modelling of Cointegrated Variables”, Tinbergen Institute Re-
search Bulletin, 2 (1990), 97-108.

“Property of a Matrix Used in Multidimensional Scaling”, with H. Neudecker, Econometric Theory
(Problems and Solutions), 6 (1990), 285.

Publications in Volumes and Proceedings

“Success and Failure of Technical Analysis in the Cocoa Futures Market”, with G. A. W. Griffioen and
C. H. Hommes, pp. 25-70 in C. Kyrtsou and C. Vorlow (Eds.), Progress in Financial Markets
Research. New York, Nova Science Publishers, 2011.

“Volatility Mean Reversion and the Market Price of Volatility Risk”, pp. 159-169 in P. H. Franses and
M. McAleer (Eds.), Proceedings of the International Conference on Modelling and Forecasting
Financial Volatility. The University of Western Australia, 2001.

“A Comparison of Parametric, Semi-Nonparametric, Adaptive, and Nonparametric Cointegration
Tests”, with A. Lucas and N. Taylor, pp. 25-47 in T. J. Fomby and R. C. Hill (Eds.), Applying
Kernel and Nonparametric Estimation to Economic Topics. Stamford (CT), JAI Press, 2000.

“S-Ancillarity and Strong Exogeneity”, pp. 201-205 in R. D. H. Heijmans, D. S. G. Pollock and A.
Satorra (Eds.), Innovations in Multivariate Statistical Analysis. Dordrecht: Kluwer Academic Pub-
lishers, 2000.

“On Likelihood Ratios for Partially Identified Models”, pp. 310-328 in C. R. McKenzie (Ed.), Proceed-
ings of the Osaka Econometrics Conference, 1995.

Books

Voorspellen met Modellen (in Dutch), with C. Heij and P. H. Franses. Utrecht: Epsilon Uitgaven, 2008.
Trend en Volatiliteit in de Econometrie (in Dutch). Amsterdam: Vossiuspers AUP, 2000.

Contract Research

“Stabiliteit van Cointegratie-relaties” (in Dutch), with R. P. Wolthoff, SEO-rapport nr. 686 (2003).
“Naar een Gecombineerd VEC-Model voor Jeugd- en Volwassenencriminaliteit” (in Dutch), with M. H.
C. Kok and M. J. van Leeuwen, SEO-rapport nr. 646 (2002).

Unpublished Working Papers

“Inference on Co-integration Parameters in Heteroskedastic Vector Autoregressions”, with G. Cava-
liere, A. Rahbek and A. M. Robert Taylor, Tinbergen Institute Discussion Paper # 13-097/111,
http://papers.tinbergen.nl/13187.pdf.

“A New Multivariate Product Growth Model”, with D. Fok and P. H. Franses, UvA-Econometrics Dis-
cussion Paper 2009/07, http://www.ase.uva.nl/pp/bin/1075fulltext . pdf.

“Testing for Cointegration with Nonstationary Volatility”, with Y. Zu, UvA-Econometrics Discussion
Paper 2007/06, http://www.ase.uva.nl/pp/bin/928fulltext.pdf.

“Wake Me Up Before You GO-GARCH?”, with R. van der Weide, UvA-Econometrics Discussion Paper
2006/03, http://www.ase.uva.nl/pp/bin/381fulltext.pdf.

“Adaptive Testing for a Unit Root with Nonstationary Volatility”, UvA-Econometrics Discussion Paper
2005/07, http://www.ase.uva.nl/pp/bin/265fulltext.pdf.

“Affine Stochastic Volatility Option Pricing Models”, with A. P. C. van der Ploeg and F.
de Jong, UvA-Econometrics Discussion Paper 2003/13, http://www.ase.uva.nl/pp/bin/
263fulltext.pdf.

“Block Local to Unity and Continuous Record Asymptotics”, Tinbergen Institute Discussion Paper #
01-078/4, http://papers.tinbergen.nl/01078.pdf.
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“Testing for a Unit Root with Near-Integrated Volatility”, Tinbergen Institute Discussion Paper # 01-
077/4, http://papers.tinbergen.nl/01077.pdf.

“Identifiability of Cointegrated Systems”, Tinbergen Institute Discussion Paper # 95-78, http://www.
ase.uva.nl/pp/bin/258fulltext.pdf.

SELECTIVE LIST OF PRESENTATIONS

January 22, 2015, Sixth Italian Congress of Econometrics and Empirical Economics, Salerno, “Adaptive
Testing for a Unit Root with Non-Stationary Volatility”.

August 7, 2013, Singapore Economic Review Conference 2013, Singapore: “Inference on Cointegration
Parameters in Vector Autoregressions with Non-Stationary Volatility”(invited speaker).

April 30, 2013, Department of Economics, Queen’s University: “Inference on Cointegration Parameters
in Vector Autoregressions with Non-Stationary Volatility”.

April 23, 2013, Department of Economics, Brown University: “Improved Likelihood Ratio Tests for
Cointegration Rank in the VAR Model”.

December 15, 2012, 24th (EC)2 Conference, Maastricht: “Improved Likelihood Ratio Tests for Cointe-
gration Rank in the VAR Model”.

November 16, 2011, University of Exeter: “Improved Likelihood Ratio Tests for Cointegration Rank in
the VAR Model”.

December 11, 2010, 4th International Conference on Computational and Financial Econometrics, Lon-
don: “Inference on Parameters in Cointegrated Vector Autoregressive Models with Nonstationary
Volatility”.

August 21, 2010, Econometric Society World Congress, Shanghai: “Mixed Normal Inference on Mul-
ticointegration”.

November 13, 2009, Carlos III University of Madrid, Spain: ‘“Nuisance Parameter Free Inference on
Cointegration Parameters in the Presence of a Variance Shift”.

October 30, 2009, 3rd International Conference on Computational and Financial Econometrics, Limas-
sol, Cyprus: “Method of Moments Estimation of GO-GARCH Models”.

September 11, 2008, 2nd Annual Conference on Bootstrap and Numerical Methods in Time Series,
Granger Centre, University of Nottingham: “Testing the number of factors in GO-GARCH models”
(keynote speaker).

August 28, 2007, Econometric Society European Meeting, Budapest: “Testing for Cointegration with
Nonstationary Volatility”.

June 15, 2007, Annual Conference of the Netherlands Econometric Study Group, Maastricht: “Testing
for Cointegration with Nonstationary Volatility”.

October 1, 2005, Conference on Unit Root and Cointegration Testing, Faro: “Adaptive Testing for a
Unit Root with Nonstationary Volatility”.

July 16, 2005, ESRC Econometric Study Group Annual Conference, Bristol: “Adaptive Testing for a
Unit Root with Nonstationary Volatility” (keynote speaker).

October 2, 2004, Third Annual Conference of ESF-EMM, Alghero: “Estimation of GO-GARCH Mod-

els”.

August 21, 2003, Econometric Society European Meeting, Stockholm: “Why Frequency Matters for
Unit Root Testing”.

June 13, 2003, European University Institute, Florence: “Why Frequency Matters for Unit Root Test-
ing”.

Oxtober 31, 2002, Katholieke Universiteit Leuven: “The Econometrics of the Bass Diffusion Model.”

August 28, 2002, Econometric Society European Meeting, Venice: “Robust Inference on Average Eco-
nomic Growth”.

August 17, 2002, Theil Memorial Conference, Amsterdam: “Identifying, Estimating and Testing Re-
stricted Cointegrated Systems”.
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September 8, 2001, International Conference on Modelling and Forecasting Financial Volatility, The
University of Western Australia, Perth: “Volatility Mean Reversion and the Market Price of Volatil-
ity Risk”.

December 14, 2000, 11th (EC)2 Conference, Dublin. “Testing for a Unit Root with Near-Integrated
Volatility” (keynote speaker).

August 13, 2000, Econometric Society World Congress, Seattle, “Testing for a Unit Root with Near-
Integrated Volatility”.

August 30, 1999, Econometric Society European Meeting, Santiago de Compostella: “Some Distribu-
tion Theory for Stochastic Volatility Models”.

February 12, 1999, Nuffield College, Oxford: “Likelihood-based Cointegration Testing with Non-
Gaussian or GARCH innovations: Some Recent Developments”.

June 29, 1998, University of Copenhagen: “Likelihood Ratio Test for a Unit Root and Cointegration
with a Linear Trend”.

November 14, 1997, Centre for Non-Linear Modelling in Economics, Aarhus, “Semi-nonparametric
Cointegration Testing”.

January 27, 1997, Banco de Portugal, Lisbon: “Identifiability of Cointegrated Systems”.

October 18, 1996, NBER/NSF Time Series Seminar, Rotterdam: “Mixed Normality and Ancillarity in
I(2) Systems”.

March 5, 1996, University of California, San Diego: “Mixed Normality and Ancillarity in 7(2) Sys-
tems”.

October 14, 1995, Conference on The Econometrics of Economic Policy, Florence: “Lagrange-
Multiplier Tests for Weak Exogeneity: A Synthesis”.

August 31, 1995, Econometric Conference, Osaka, Japan: “On Likelihood Ratios for Partially Identified
Models”.

July 14, 1995, ESRC Econometric Study Group Annual Conference, Bristol: “On Likelihood Ratios for
Partially Identified Models” (keynote speaker).

June 11, 1994, Workshop on Multivariate Cointegration, Mariefred, Stockholm: “Identifiability of Coin-
tegrated Systems”.

January 14, 1994, European Winter Meeting of the Econometric Society, Klosterneuburg, Vienna: “Test-
ing Stability and Identifiability of Long-Run Equilibria”.

May 29, 1993, SPES Conference on the Concept of Equilibria in Economics and Econometrics, Aarhus:
“Testing Stability and Identifiability of Long-Run Equilibria”.

August 30, 1992, Annual Conference of the European Economic Association, Dublin: “Testing for
Periodic Cointegration”.

June 19, 1992, International Conference on Bayesian and Classical Econometric Modeling of Time
Series, Marseille: “Efficient Inference on Cointegration Parameters in Structural Error Correction
Models”.

November 8, 1991, University of Oxford: “Inference on Cointegration in Structural Error Correction
Models”.

June 14, 1991, International Conference on Econometrics of Non-Stationary Models and Cointegration,
Paris: “Testing for Cointegration and Weak Exogeneity in Structural Error Correction Models”.

December 15, 1990, First (EC)? conference, Amsterdam: “Testing for Cointegration in Conditional
Models”.

May 10, 1990, University of Copenhagen: “Inference on Cointegration in Conditional Subsystems”.

September 5, 1989, Econometric Society European Meeting, Munich: “Estimation and Testing for Coin-
tegration with Trended Variables: A Comparison of a Static and a Dynamic Regression Procedure”.



