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2012 Chicago Mercantile Exchange Research Grant

2010-2013 NSF Grant: “Estimation of Jump-Tails: Theory and Applications”, with Tim Bollerslev.
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Statistical Association.
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Journal of Econometrics, Associate Editor, 2012-present

Journal of Financial Econometrics, Associate Editor, 2012-present
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Econometric Society, SoFiE, Western Finance Association
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Annals of Applied Probability, Annals of Statistics, Bernoulli Journal, Econometrica, Economet-
ric Theory, International Journal of Forecasting, Journal of the American Statistical Association,
Journal of Applied Econometrics, Journal of Applied Probability, Journal of Business and Economic
Statistics, Journal of Econometrics, Journal of Economic Dynamics and Control, Journal of Empiri-
cal Finance, Journal of Finance, Journal of Financial Econometrics, Journal of Financial Economics,
Management Science, Mathematical and Computer Modelling, Mathematical Finance, Mathematics
and Financial Economics, NSF Grant Proposal Review, Review of Economics and Statistics, Re-
view of Economic Studies, Review of Financial Studies, Southern Economics Journal, Statistics and
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2013: Econometric Society meetings (presentation) and AFA meetings (discussion), San Diego;

2012: Econometric Society meetings, Chicago; University of Lausanne, Switzerland (finance semi-
nar); Oberwolfach Workshop on The Mathematics and Statistics of Quantitative Risk Management,
Oberwolfach, Germany; Duke University; Triangle Econometrics Seminar; 3rd Annual Applied Fi-
nancial Time Series Workshop, HEC Montreal; University of Chicago (financial mathematics sem-
inar); First ITAM Finance conference, Mexico; SoFiE Annual Conference, Oxford; NBER Sum-
mer Institute, Forecasting and Empirical Methods; Humboldt University, Germany (economics and
statistics seminar); NSF-NBER Time Series Conference, Texas A&M University; Lancaster Univer-
sity Management School (finance seminar), UK;

2011: Econometric Society meetings, Denver, Colorado (presentation+discussion); SoFiE Annual
Conference, Chicago; Economic Analysis of High-Frequency Data and the Impact of Economic News,
Stanford Institute for Theoretical Economics; University of Pennsylvania (econometrics seminar);

2010: The interplay between Financial and Insurance Mathematics, Statistics and Econometrics,
Wolfgang Pauli Institute, Vienna University, Austria; Duke University, Financial Econometrics;
IIT, Applied Mathematics; Federal Reserve Board, Washington DC; 12-th Annual Financial Econo-
metrics Conference, University of Waterloo, Canada; Workshop on Financial Econometrics, Fields
Institute, Canada; Warwick Business School Conference on Derivatives, Volatility and Correlation,
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Greece; NSF-NBER Time Series Conference, Duke University; SIAM Conference on Financial Math-
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Belgium;

2009: UIC, Finance; Northwestern, Statistics; CIRANO-CIREQ Financial Econometrics Confer-
ence, Montreal (discussant); Stevanovich-CREATES Financial Econometrics Conference, Skagen,
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Economic Analysis of High-Frequency Data and the Impact of Economic News, Stanford Institute
for Theoretical Economics; Joint Statistical Meetings, Washington DC; Oberwolfach Workshop on
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ference, Princeton University; Stevanovich-SoFiE conference on liquidity, credit risk and extreme
events, Chicago;
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University, Canada; Vast Data and Financial Econometrics Conference, University of Oxford; NSF-
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ford GSB;

2006: Conference in Honor of Ole Barndorff-Nielsen, Guanajuato, Mexico; Conference on Realized
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group, Durham;
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