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- Ph.D. Economics, University of Chicago (1979)

- M.A. Economics, University of Chicago (1978)

- M.A. Economics, Concordia University (1974)

- M.Sc. Mathematics (Statistics), Université de Montrd&I13)
- B.Sc. (Honours) Mathematics, McGill University (1971)

FIELDS

- Econometrics and statistics; macroeconomics; finandaigiinance.

CURRENT APPOINTMENTS

- William Dow Professor of Economics, McGill University, QD -
- Emeritus Professor of Economics, Université de Montr2a08 -

March 3, 2010



- Research Fellow, Center for Interuniversity Research/malysis on Organizations / Centre interuni-
versitaire de recherche en analyse des organisations (JIRAL998 -

- Research Fellow, Center for Interuniversity Research oarfitative Economics / Centre interuniversi-
taire de recherche en économie quantitative (CIREQ), 1999 -

- Invited Research Professor, Institut fur Wirtschaftsébirung Halle, Germany, 2007-2010.
- Director of research for the axis on Fundamental MethodREQ, 2004 -

- Director of the Canadian research group on “Mathematindl Statistical Methods for Financial Mod-
elling and Risk Management” within the MITACMathematics of Information Technology and Complex
Systemsnetwork of centers of excellence, 1998 -

- Member of the College of Reviewers for the Canada Reseanelir€Program, 2000 -

DISTINCTIONS

Fellow titles

- Bank of Canaddresearch Fellow, 2007-2012

“The Bank of Canada Fellowship Program has been establishexttourage leading-edge research
and to develop expertise in Canada in a number of areasattitiche Bank’s mandate: macroeco-
nomics, monetary economics, international finance, as agethe economics of financial markets
and institutions, including their financial stability. Theogram provides financial support for aca-
demics recognized for their excellence and who are undagatesearch that contributes to the
development of knowledge and research capabilities iretfiekls.”

Press release citation (March, 9 2007): “The Bank of Canadaytannounced that Professor Jean-
Marie Dufour of the Université de Montréal is the recipieftite Bank's Research Fellowship for
2007. Professor Dufour, one of Canada’s leading econorigetd, has earned international recog-
nition for his work on a wide array of topics relevant to thelgsis of macroeconomic and financial
data. "Professor Dufour is a world-class econometriciansghwork is improving the way econo-
mists use statistical tools and techniques," said Davidgep@overnor of the Bank of Canada. "The
Bank is proud to have this exceptional Canadian research&iFallowship recipient." ”

- Guggenheiniellow, 2006-2007

“The John Simon Guggenheim Memorial Foundation was estadydi in 1925 by United States Sen-
ator Simon Guggenheim and his wife as a memorial to a son wdtbAtpril 26, 1922. The Founda-
tion offers Fellowships to further the development of sa®hnd artists by assisting them to engage
in research in any field of knowledge and creation in any ofatti®, under the freest possible con-
ditions and irrespective of race, color, or creed. The Rellips are awarded to men and women
who have already demonstrated exceptional capacity fatumtive scholarship or exceptional cre-
ative ability in the arts. The Foundation consults withidigtished scholars and artists regarding
the accomplishments and promise of the applicants andmisegs evidence to the Committee of
Selection.”

- Fellow of theAmerican Statistical Associatip@005 -

“For outstanding contributions to statistical methodglag econometrics, exact distribution-free
and parametric methods, time series analysis, causakiysig, and statistical inference in weakly
identified models; and for service to the profession.”

“By the honorary title of Fellow the Association recogniZa members of established reputation
who have made outstanding contributions in some aspecatistatal work.”



Fellow of theEconometric Sociefy1 998 -

“To be eligible for nomination as a Fellow, a person must hpublished original contributions
to economic theory or to such statistical, mathematicahamounting analyses as have a definite
bearing on problems in economic theory, and must be, or ufemti@n become, a member of the
Society. ... Over the past decade about 15 candidates pehgeabeen elected as new Fellows.”

Fellow of The Royal Society of CanadBhe Canadian Academy of the Sciences and Humanit89y -

“A major responsibility of the Royal Society of Canada is txognize merit and achievement
by electing to its membership distinguished individualsnirall branches of learning who have
achieved distinction, both nationally and internatiopablly publishing learned works or original
research in the arts, humanities and sciences. Electioeltowship in the Society is the highest
academic accolade in Canada that is available to scieatistscholars.”

Killam Research FellowCanada Council for the Arts, 1998 - 2000.

“Killam Research Fellowships are intended for establiskeldolars who have demonstrated out-
standing research ability and who have published the mesftiitheir research through substantial
publications in their field.”

Fellow of theJournal of EconometricsL 996 -
Elected Member of thinternational Statistical Institute] 990 -

“Elected members are elected by virtue of their distingaishontributions to the development or
application of statistical methods, or to the administratf statistical services, or the development
and improvement of statistical education.”

Prizes

- Marcel-Dagenais Prize for excellence in resea®b¢iété canadienne de science économiQo®9
(triennial prize), funded byAnalysis Group / Groupe d’'analyse

“The purpose of this prize is to recognize the quality of theistific production of a researcher
over a given period. It also allows to publisize the qualityhis research output in economics. ...
To maintain the prestige of the Prize, it is awarded evergdlyears on the basis of the scientific
production of the six preceding years.” Between 1982 andl2€fls prize was calle®rix de la
Société de science économigue

- Officer of theOrder of CanadgO.C.), Government of Canada (Governor General), 2008.

“For his contributions to education, research and the dgwveént of the field of economics as an
internationally renowned econometrics specialist.”

“The Order of Canada is the centrepiece of Canada’s hongstsm and recognizes a lifetime of
outstanding achievement, dedication to the community andce to the nation.”

- Léon-Gérin Prize for social sciences, Government of Québ@@8.

“The Prix du Québec have existed in their current form sin@€71 Each year, the government
attributes six such awards in the cultural field and five ingbientific field. The purpose of this
tribute is to recognize the career of women and men who hawedstrated a passion for their
calling. Individuals who have stood out by their creativarotovative spirit and whose work has
contributed to the influence of Québec around the world artié¢aevolution of Québec society in
their respective fields.”

- Emeritus Professor of Economics, Université de Montréa082
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- Officer of theNational Order of QuébefO.Q.) [Officier de 10Ordre national du QuébgcGovernment

of Québec, 2006.

“The Ordre national du Québeis the highest distinction conferred by the Government oflfga.
In this way, the Prime Minister grants to remarkable perbtes the title of Grand Officer, Officer
or Knight of the Order.” This honour is conferred “for outsténg achievements in most fields.”

- Killam Prize for Social Sciences, Killam Trust and Canadai@l for the Arts, 2006.

Killam Prizes are “Canada’s most distinguished annual devéor outstanding career achievements
in engineering, natural sciences, humanities, sociahseand health sciences.”

“The Killam Prizes are awarded annually to distinguisheadtan scholars in the fields of health
sciences, natural sciences, engineering, social sciamdumanities. Normally, one prize of
$100,000 is awarded each year in each of the five fields. ThanKiPrizes are intended to honour
eminent scholars actively engaged in research in Canadaviargities, hospitals, research or scien-
tific institutes or other equivalent or similar institut@nThey are designed to encourage continuing
contribution to scholarly research in Canada. The prizeshat related to a particular achievement
but rather are given in recognition of a distinguished caaeel exceptional contributions in one of
these fields.”

Personality of the week La Presse / Radio-Canada (“Perktnide la semaine La Presse / Radio-

Canada”), April 23, 2006.

Konrad Adenauer Research Award, Alexander von Humboldh&ation (Germany), 2005.

“This award, established through the generosity of the @&teler von Humboldt Foundation, is
made to highly qualified Canadian scholars whose researdk iwshe humanities or in the social

sciences has earned international recognition and whorapoa@the group of leading scholars in
their respective area of specialization. The aim of the eligto promote academic relations be-
tween Canada and the Federal Republic of Germany, and &septed to honour lifetime academic
achievement.”

Marcel-Vincent Prize for research in social sciendesociation francophone pour le savdicfas),

2005, funded byell Canada

Marcel-Dagenais Prize for excellence in reseai8bciété canadienne de science économiQo®0

(triennial prize), funded by thMational Bank of Canada

“The purpose of this prize is to recognize the quality of thimistific production of a researcher
over a given period. It also allows to publisize the qualifyhis research output in economics. ...
To maintain the prestige of the Prize, it is awarded evergehyears on the basis of the scientific
production of the six preceding years.” Between 1982 andl2€fls prize was calle®rix de la
Société de science économigue

John Rae Prize for Outstanding Research in Econorliaaadian Economics Associatiot994 (first

edition of the prize).

“The CEA offers the Rae Prize every two years. The Prize enitéd to recognize research excel-
lence in the recent past and is not a life-time award. TheePvis a cash value of $10,000. The
Prize has been named after John Rae, born in Scotland in Wheajid most of his work in Canada
and was a genuine precursor of endogenous growth theoryPiibe is awarded to the Canadian
economist with the best research record during the last éaesy’

Prize for excellence in research awarded every three yearhd Société canadienne de science

économique 1988 (Prix triennal d’excellence scientifigue 1988 deéstiété Canadienne de Sci-
ence Economiqyefunded by théNational Bank of Canada

Direction of scientific societies



President of th&€anadian Economics Associatiae002-2003.

Director of theCanadian Econometric Study Groug002 -

Vice-President (2000-2001) and President-Elect (2002p0f theCanadian Economics Association
President-Elect (1998-99) and President (1999-2086%jété Canadienne de Science Economique.

Rankings

- Econometric Theoryanking — In a study by B. Baltagi [2003, Worldwide Institutal and Individual
Rankings in Econometrics over the Period 1989-1999 an @pBabnometric Theoryl9 (Febru-
ary 2003), 165-224], | was ranked number 7 in the world (numbie Canada) for the number of
theoretical econometrics articles, number 8 on the imggatian ranking, and number 5 for publi-
cations inEconometrica In the previous study by B. Baltagi [Worldwide InstitutedrRankings in
Econometrics: 1989-199%,conometric Theoryl9 (1998), 1-43], | was ranked number 16 in the
world for publications in theoretical econometrics.

- Social Sciences and Humanities Research Council of Ca(a8BRC) Ranking — My three most recent
applications for an individual research grant from SSHR&{:2000, 2000-2003, 2003-2006) were
ranked among the three best ones in Canada in each case.

- Natural Sciences and Engineering Research Council of CarflléERC) Ranking — En 2003-2004,
my individual grant in Statistics was the 11th largest in &nover more than 275 grantees in this
discipline. This amount typically reflects the ranking magehe NSERC Statistics Committee.

Other Fellowships

Netherlands Organization for Scientific Research (Neddda Organisatie voor Wetenschappelijk On-
derzoek, NWO) Visitor’'s Fellowship, 2003-2004.

Benjamin Meake¥isiting Professor of Economics, University of Bristol (lted Kingdom), April 1993
and February 1999.

Fellow, Center for Operations Research and Econometri€sR(E), Université Catholique de Louvain,
Belgium, 1985 - 1986.

Leave Fellowship from Social Sciences and Humanities Rekéaouncil of Canada, 1985-1986.
Canada Council Doctoral Fellowship, held at The UniversftZhicago, 1975 - 1978.
Government of Québec Doctoral Fellowship, held at The Usityeof Chicago, 1975 - 1978.

- M.Sc. Scholarship from Université de Montréal, 1971 - 1972.

EDITORIAL POSITIONS

Associate EditorEconometrical996 -2002.

Associate EditorJournal of Econometrigsl 994 -

Member of Editorial BoardEmpirical Economics1994 - 2003.

Associate EditorAnnales d’Economie et de Statistiqu®90 -

Associate EditorEconometric Review4991 - 1996, 1998 - 2003.

Guest EditorEmpirical EconomicsSpecial Issue on “New Developments in Time Series Econiraét
1993 - 1994. The Special Issue is also published as a book tiyggép-Verlag in the collection “Studies
in Empirical Economics”.

Guest EditorJournal of EconometrigsSpecial Issue on “Recent Developments in the Economaeifics
Structural Change”, 1992-1993.



Associate EditorEconometric Theory1991 - 1993.
Associate EditorCahiers du Centre d’Etudes de Recherche Opérationn&989 - 1995.
Associate EditorCanadian Journal of Economic$984 - 1988.

BIOGRAPHICAL NOTICES

- Canadian Who's WhdJniversity of Toronto Press, Toronto, 1997 -

- Who's Who in Science and Engineeriharquis Who's Who, New Providence (NJ), 2005 -

- Who's Who in the WorldWlarquis Who's Who, New Providence (NJ), 2006 -

- Who's Who in Americaylarquis Who's Who, New Providence (NJ), 1995 -

- Who's Who in Finance and Industiylarquis Who's Who, New Providence (NJ), 1994 -

- Who's Who in the EasMarquis Who’'s Who, New Providence (NJ), 2000 -

- Dictionary of International Biographylnternational Biographical Centre, Cambridge, Engldra$i8 -
- International Who’s Who of Intellectualiternational Biographical Centre, Cambridge, Englaré98.
- Who's Who in the 21st Centutyternational Biographical Centre, Cambridge, Englarif)2-

- 2000 Outstanding Intellectuals of the 21st Centlmjgernational Biographical Centre, Cambridge, Eng-
land, 2003.

PROFESSIONAL EXPERIENCE

- Holder of Canada Research ChaEconometrics, Université de Montréal, 2001 - 2007.
- Professor of Economics, Université de Montréal (Dépaeteindle sciences économiques), 1988 - 2007.

- Director, Centre de recherche et développement en éconen{C.R.D.E.), Université de Montréal,
1988-1995, 1997-1999.

- Visiting Scholar, Institut fur Wirtschaftsforschung Hal Germany, July 2005, May 2006 - July 2007,
December 2007, December 2008.

- Visiting Scholar, Deutsche Bundesbank, Frankfurt, Ddoen2001, June 2002, October 2002, December
2002, December 2004.

- Visiting Scholar, Tinbergen Institute and Department aftuarial Science and Econometrics, Univer-
siteit van Amsterdam, The Netherlands, December 1996, ihleee 1997, December 1999, April 2001,
December 2003, February-May 2004.

- Visiting Professor of Econometrics, Ecole Nationale dstiatistique et de I’Administration Economique
(ENSAE), Paris (France), March-April 2004.

- Visiting Professor of Econometrics, Institut d’Econorimdustrielle, Université des sciences sociales de
Toulouse (France), Spring 2002.

- Visiting Professor of Economics, Department of Econoiplissiversity of Toronto, October 2000.

- Visiting Scholar, Fakultat Wirtschaftswissenschaftéadulty of Economics), Technische Universitét
Dresden, Germany, June 2000.

- Visiting Scholar, Center for Economic Research (CentERjtholieke Universiteit Tilburg, The Nether-
lands, April 2000.

- Visiting Scholar, Ecole Nationale de la Statistique et’déininistration Economique (ENSAE), Centre
de Recherche en Economie et Statistique (CREST), Parisc&r&lovember 1990, June 1991, October
1993, June 1995, September 1997, February-March 2000 h\2&@1, June 2001.

- Visiting Professor, Department of Economics, Stanfordversity, Spring 1999.

- Visiting Professor of Econometrics and Statistics, stSupérieur de Gestion, Université de Tunis I,
Tunisia, October 1998.



- Visiting Scholar, Institut National de Statistique et déiiomie Appliquée (I.N.S.E.A.), Rabat, Morocco,
November 1997.

- Chairman, Département de sciences économiques, Un&desMontréal, 1995 - 1997.

- Visiting Professor of Econometrics, Département d’Ecoétiie et d’Economie Politique, Université de
Lausanne, Switzerland, October-December 1995.

- Visiting Scholar, Institut fiir Statistik und Okonometridumboldt-Universitat zu Berlin, Germany, Au-
gust 1994.

- Visiting Scholar, Institut d’Economie Industrielle, Wheirsité des Sciences Sociales de Toulouse, France,
June 1992, June 1994.

- Visiting Scholar, Université Libre de Bruxelles (Institde statistique), Belgium, July 1988, November
1989, July 1990, January-July 1993.

- Visiting Professor of Economics, University of Pennsyliea February-March 1992.

- Senior member of research staff (“chercheur réguliert) dinector of research program in econometrics
and macroeconomics, Centre de recherche et développemétoaomique (Université de Montréal),
1985 - 1990.

- Associate Professor of Economics, Université de Mon{fg@épartement de sciences économiques), 1983
- 1988.

- Member of the Board of Directors, Société Canadienne denSei Economique, 1984 - 1987.

- Research Fellow, CORE (Center for Operations Researclteadometrics), Université Catholique de
Louvain, Belgium, 1985 - 1986.

- Visiting Scholar, CEPREMAP, Paris, France, Spring 1986.
- Visiting Scholar, Queen’s University (Department of Econcs), January 1986.

- Member of research staff, Centre de recherche en dévetmmpietconomique (Université de Montréal),
1979 - 1985.

- Consultant in Economics, Royal Commission on the Econddmion and Development Prospects for
Canada (McDonald Commission), Ottawa, 1983 - 1984. A stdidganetary policy in Canada.

- Invited Professor of Economics, Université de Toulousednce, spring 1983.

- Assistant Professor of Economics, Université de Montf@épartement de sciences économiques), 1979
-1983.

- Consultant in Economics, Office de Planification et de Déwmeément économique du Québec, 1982
(Modelling of public expenditures).

- Consultant in Economics, Economic Council of Canada, 1®84tudy of public aid to export financing
in Canada; joint project with André Raynauld and Daniel R&}e

- Lecturer in Quantitative Methods (Time Series), Ecole Hesites Etudes Commerciales (Montréal),
Winter 1980 and Fall 1981.

- Lecturer in Econometrics, Université de Sherbrooke, Semit879 and Fall 1981.

- Visiting Scholar, Center for Computational Research inrnics and Management Science (Massa-
chusetts Institute of Technology), Spring 1980.

- Lecturer in Economics (full-time), Université de Montré@épartement de sciences économiques), 1978
-1979.

- Research Associate, Institute of Applied Economic Rete@oncordia University), 1978 - 1979. (Con-
struction of a simulation model of Bell Canada; joint prajedth Jon Breslaw and Vittorio Corbo).

- Professor of Mathematics, Collége Edouard-Montpetidueeuil (Montréal), 1973 - 1975.

- Lecturer in Statistics (Sample Surveys and BusinesssBta]j, Université du Québec a Trois-Riviéres,
1972 - 1973.



PARTICIPATION IN SCIENTIFIC COMMITTEES

- College of Reviewers for the Canada Research Chairs Rmy@@00 -

- Selection committee of Ph.D. Fellowships in EconomicduBtrial Relations, Law, Management, Busi-
ness and Political Science (Committee Shcial Sciences and Humanities Research of Cana@a0-
2011.

- Member of Visiting evaluation committee of two researchdaatories in Economics based at Univer-
sité des Sciences sociales de Toulouse [Groupe de RechemcBeonomie Mathématique et Quanti-
tative (GREMAQ), and Laboratoire d’Economie des Ressauidaturelles (LERNA)], for theAgence
d’Evaluation de la Recherche et de I'Enseignement Supé(®BERES, French government), 2009.

- Selection committee, Marcel Dagenais Prize for exceiénaesearchSociété canadienne de science
économique2006.

- Member of the Dennis Aigner Prize Committee, for an artinl@pplied econometrics published in the
Journal of Econometrig2005.

- Selection committee for the President of eciété canadienne de science économigQes.

- Selection committee, Marcel Dagenais Prize for exceieénaesearchSociété canadienne de science
économique2003.

- Evaluation of Queen’s University Department of Econonfiizghe Ontario Council of Graduate Studies
2002.

- Scientific Committee o6roupe d’Etude “Modélisations appliquées a la rechercheseiences sociales”
(GREMARS), Université de Lille 3, France.

- Selection committee, Pierre Robillard Pri&tatistical Society of Canada997 - 1999.
- Selection committeeCanadian Economics Associati®tae Prize, 1996 - 1998.

- Selection committee for research grants in Statishiegural Sciences and Engineering Research Council
of Canada 1993 - 1996.

- Selection committee, H. G. Johnson Prize for Best Artinl€he Canadian Journal of Economjcs990
- 1992.

- Canadian Econometric Study GroBward, 1990 - 1993.

- Selection committee for research grants in Econonmfizx;ial Sciences and Humanities Research of
Canada 1987 - 1989.

- Selection committee for research grants in Econonficeids pour la formation de chercheurs et le
soutien a la recherch@~onds FCAR, Government of Québec), 1987 - 1989.

- Research Committee of ttgtatistical Society of Canada988 - 1991.

- Board of Directors of th&ociété Canadienne de Science Economifj984 - 1987.

- Selection committee, “Boursiers de 'Enseignement depét, Government of Québec, 1981, 1982.
- Consultative Committee on the Social Scienceanadian Commission for UNESC@983 - 1989.

SPECIAL INVITED LECTURES, PANEL DISCUSSIONS, MEDIA INTERV IEWS

- Working Dinner on “Training, Attracting and Retaining Vitbieading Researchers and Building World
Class Research Teams”, with Minister of State, Science aatinblogy (Government of Canada), Gary
Goodyear (Ottawa; June 17, 2009).

- “Identification and causality in macroeconomics and fimdnBank of Canada Lecture, Canadian Eco-
nomics Association / Association canadienne d’'économigméversity of Bristish Columbia (Vancouver;
June 8, 2008).



- “Testability and methods of moments in nonparametric amhisarametric models” (with Frédéric
Jouneau-Sion and Olivier Torrés), Inaugural Durbin Semibendon School of Economics / University
College London (February 28, 2008).

- “New Keynesian Phillips Curves, structural econometend weak identification”, Keynote speech, 7th
Macroeconometric Workshop: Is macroeconometrics bacfe thstitute for Economic Research (Halle,
Germany; December 8, 2006).

- “De I'utilité de I'économétrie aux fins d’analyse des pigjites publiques (On the use of Econometrics
for public policy analysis)”, invited talk for thAssociation des économistes québé¢ASDEQ), Bank

of Canada (Ottawa; November 22, 2006).

- “Testing portfolio efficiency with an unobservable zeretdrate and non-Gaussian distributions: a finite-
sample identification-robust approach” (avec M.-C. Beaudt L. Khalaf) Canadian Mathematical Soci-
ety Summer 2006 Meeting, Invited plenary session (Calgarye Hjr2006).

- Interview given to Radio-Canada radio [Premiére chaliiest bien meilleur le matiprogram; April 24,
2006] as Personality of the weelkPgrsonnalité de la semaine La Presse / Radio-Catjada

- Interview given to Radio-Canada television [Réseau d¥dimation (RDI),Matin-Expressprogram;
April 23, 2006] as Personality of the weelkPgrsonnalité de la semaine La Presse / Radio-Cahjada

- Round table discussion on "The Role of Stable Distribwifor Financial Market Analysis" with Benoit
Mandelbrot (Yale University), Casper G. de Vries (Erasmus/ersity Rotterdam), Paul Embrechts (ETH
Zurich), Mico Loretan (Board of Governors of the Federal &es Board), J. Huston McCulloch (Ohio
State University) and Stefan Mittnik Ludwigs-Maximiliadtumniversitat Minchen), Conference on “Heavy
Tails and Stable Paretian Distributions in Finance and ®B@mmomics, in celebration of the ’8(birthday

of Professor Benoit Mandelbrot”, Deutsche Bundesbankn{uat, Germany; November 11, 2005).

- Round table discussion on "Model selection" with BeneBilitscher (Universitat Wien) and Olivier Tor-
res (Université Charles-de-Gaulle Lille 3), Workshop oretiNTrouble for Standard Regression Analysis”,
Universitat Regensburg (Germany; November 5, 2005).

- Panel discussion on "Model Uncertainty, Identificatiord é&election in Econometrics” with Russell
Davidson (McGill University), Bruce Hansen (University Wisconsin) and Halbert White (University of
California San Diego), 22nd Canadian Econometrics StudyuConference, Simon Fraser University
(Vancouver; October 22, 2005).

- “ldentification, Weak Instruments and Statistical Infeze in Econometrics: Problems and Solutions”,
Presidential Address, 37th Annual Meetings of @anadian Economics AssociatidDarleton University
(Ottawa; May 31, 2003).

- “Finite-sample distribution-free inference in regressimodels under general forms of dependence”,
Invited talk to theStatistical Society of Canad®alhousie University, Halifax; June 9, 2003).

- “Econométrie, théorie des tests et philosophie des se@neresentation to thécadémie des lettres et
des sciences humaineociété royale du Canada/The Royal Society of Canada,®dr(September 20,
2000).

- “Econométrie et logique: réflexions sur les problémes roakp en économétrie”, Presidential address,
40th Annual Meeting of the Société canadienne de Sciena@éuigue, Montréal (May 17, 2000).

- “Invariant Tests Based on M-estimators, Estimating Fonst and Generalized Method of Moments”
(with Alain Trognon), Invited session on Estimating Fuoo8 in Econometrics, 25th Annual Meeting
of the Statistical Society of Canada (Fredericton; June99y7). Discussant. Russell Davidson (Queen’s
University and Université d'Aix-Marseille 2).

- “Monte Carlo Tests with Nuisance Parameters: A Generakdagh to Finite Sample Inference and Non-
standard Asymptotics in Econometrics”, Plenary Sessigstin@zation Days, Ecole des Hautes Etudes
Commerciales (Montréal; May 13, 1996).

- “Monte Carlo Tests with Nuisance Parameters: A Generakdagh to Finite-Sample Inference and Non-
standard Asymptotics in Econometrics”, Invited sessiarstilute of Mathematical Statistics/Statistical
Society of Canada (Sheraton Center, Montréal; July 12,1995
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- “Impossibility Theorems in Econometrics”, Invited Sessin Econometrics (one speaker), Econometric
Society European Meeting (Maastricht; September 1, 1984udsant: Jean-Pierre Florens, Université de
Toulouse ).

- “Special Lecture Series in Econometrics”, Department obriomics, University of Pennsylvania: 6
lectures on “Finite-Sample and Nonparametric Methods iornémetrics”, February-March 1992,

- “Analyse du changement structurel dans les modéles éastmiojes”, invited lecture at the 29th Annual
Meeting of the Société Canadienne de Science Economiquet(@labriel, May 25, 1989).

ORGANIZATION OF CONFERENCES

- 10th IWH-CIREQ Macroeconometric Workshop: “Recent Adses in Macroeconomic Forecasting”,
Institut fir Wirtschaftsforschung Halle / Halle Instituier Economic Research (Halle, Germany; Decem-
ber 3-4, 2009), member of Programme Committee.

- Third CIREQ Conference onTime Series (Montréal; May 222289), member of Scientific Committee.
- 2009 North American Summer Meeting of teeonometric Societ{Boston; June 4-7, 2009), member
of Programme Committee.

- 2009 Annual Meeting of th&ociété canadienne de science économiilent Tremblant; May 13-15,
2009), member of Programme Committee.

- 9th IWH-CIREQ Macroeconometric Workshop: “Challengedar&casting in applied macroeconomet-
rics”, Institut fir Wirtschaftsforschung Halle / Halle titsite for Economic Research (Halle, Germany;
December 4-5, 2008), member of Programme Committee.

- CIREQ Conference on Inference with Incomplete Models, vtad (October 24-25, 2008), member of
Scientific Committee.

- Eighth International Conference on Monte Carlo and Qimitte Carlo Methods in Scientific Com-
puting (MCQMC), HEC Montréal (July 6-11, 2008), organipatiof a session on “Simulation-based
statistical inference in econometrics”.

- 8th IWH-CIREQ Macroeconometric Workshop: “Structural grcal modelling in macroeconomics”,
Institut fir Wirtschaftsforschung Halle / Halle Instituier Economic Research (Halle, Germany; Decem-
ber 6-7, 2007), member of Programme Committee.

- CIREQ Conference on GMM (Montréal, November 16-17, 20&¥mber of Programme Committee.

- 2007 European Meeting of tHeconometric SocietyBudapest, August 27-31, 2007), member of Pro-
gramme Committee.

- 7th IWH Macroeconometric Workshop: “Is macroeconomsthiack?”, Institut fiir Wirtschaftsforschung
Halle / Halle Institute for Economic Research (Halle, GemgnaDecember 8-9, 2006), member of Pro-
gramme Committee.

- 2006 European Meeting of theconometric SocietyVienna, August 20-24, 2006), member of Pro-
gramme Committee.

- Conference on “Heavy tails and stable Paretian distidngtin finance and macroeconomics in celebra-
tion of the 80th birthday of Professor Benoit MandelbrotheTDeutsche Bundesbank’s 2005 Annual Fall
Conference (Frankfurt, Germany; November 10-12, 2005 m@anizer (jointly with Jeong Kurz-Kim).

- MITACS 6th Annual Conference (University of Calgary, Attee May 11-14, 2005), organization of a
session on “Financial Econometrics and Volatilty Modejfin

- Société canadienne de science économique (Manoir Rechelointe-au-Pic, Québec; May 12-13,
2005), organization of a session on the “The econometricsaafroeconomics and finance”.

- Second IFM2-CIRANO-MITACS Conference on “Simulation Bdsand Finite Sample Inference in
Finance” (Chéateau Frontenac, Québec City; April 29-30,520@rganized jointly with Craig MacKin-
lay (Wharton School, University of Pennsylvania), Mari@le Beaulieu and Lynda Khalaf (Université
Laval). Conference sponsored by thmestitut de finance mathématique de Montré&M2), MITACS,
CIRANO and CIREQ.
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- 2004 European Meeting of theconometric SocietfMadrid, August 20-24, 2004), member of Program
Committee.

- MITACS Risk and Insurance Theme Meeting (Dalhousie Ursitgr Halifax; June 12, 2004), organiza-
tion of a session on “Econometric Problems in Asset Pricing”

- MITACS 5th Annual conference (Dalhousie University, Hat; June 11, 2004), organization of a session
on “Statistical Modelling of Energy Prices”.

- 2003 Annual meeting of th8ociété canadienne de science économitmntréal, May 14-15, 2003),
member of Scientific Committee.

- IFM2-CIRANO-MITACS Conference on “Simulation Based anthile Sample Inference in Finance”
(Chéateau Frontenac, Québec City; May 2-3, 2003). Orgarj@etly with Craig MacKinlay (Wharton
School, University of Pennsylvania), Marie-Claude Beawland Lynda Khalaf (Université Laval). Con-
ference sponsored by thestitut de finance mathématique de Montr8&M2), MITACS, CIRANO and
CIREQ.

- MITACS Trading and finance Theme Meeting (National Arts tegrOttawa, May 7, 2003), organization
of a session on Financial Econometrics.

- Canadian Econometrics Study Gro(uébec; October 18-20, 2002), member of Scientific Conamitt
- Annual Meeting of theCanadian Economics Association / Association canadien@godomiquegCal-
gary; May 31 - June 2, 2002), chief organizer as Presidemt-elf theCanadian Economics Association.
- Colloque Jeunes Economeétres 2@8&asbourg, France; May 4-5, 2002), member of Scientifin@d-
tee.

- Colloquium on ‘Resampling Methods in Econometrics / Méthodes de réédbantige en économétfie
Centre de recherche et développement en économique, sitévde Montréal, October 13-14, 2001. Main
organizer, jointly with Benoit Perron (Université de Mafal). Selection of the papers presented at the
conference to be published in a special issue ofithenal of Econometrics

- Canadian Econometrics Study Grgugniversity of Waterloo (Waterloo; September 28-30, 200dgm-
ber of Scientific Committee.

- Canadian Econometrics Study Grqupniversité de Montréal (September 25-26, 1999), organize
(jointly with René Garcia).

- Annual Meeting of theSociété canadienne de science économidgiigl/Ottawa; May 12-13, 1999),
chief organizer as Elected President of Buxiété canadienne de science économique.

- North American Summer Meetings of tl&onometric SocietfMontréal, June 1998), member of the
Program Committee.

- Workshop on “Weak Instruments in Econometrics”, Centre rdeherche et développement en
économique, Université de Montréal October 14, 1997).

- Institute of Mathematical StatisticSpecial Session on “Econometrics” (Sheraton Center, MahtJuly
12, 1995).

- Canadian Economics AssociatioBpecial session on “Exact Nonparametric Methods in Ec@tdos:
Theory and Applications” (Carleton University, Ottawanéb, 1993).

- C.R.D.E. /Journal of Econometric8Vorkshop on “Recent Developments in the Econometrics afcStr
tural Change” (Centre de recherche et développement eroéngune, Université de Montréal;, October
2-3, 1992).

- Sixth World Congress of the Econometric Society (Barcal@pain, August 1990), member of Scientific
Committee.

MEDIA INTERVENTIONS

- Interview given toRadio-Canadaadio (Channel 1) on the scientific information program “llemées
lumiere”, December 12, 2008. Report entitled “Quand 2 etr2 kvach” on the links between the use of
mathematical techniques and the financial crisis.
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- Interview given toRadio-Canadaadio (April 23, 2006; Channel 1, "C’est bien meilleur le mafpro-

gram), as Personality of the Week La Presse / Radio-Canada.

- Interview given toRadio-Canadaelevision (April 23, 2006; RDI, Matin-Express programtgrviewer :
Louis Lemieux), as Personality of the Week La Presse / R@dioada.

- Interview given to Anne Richer and published in the newpdge Presse(Montréal), April 23, 2006
(“Affaires” section, page 8), as Personality of the Week k@sBe / Radio-Canada.

- Interview given to Guylaine boucher and published in thepaperLe Devoir (Montréal), October 8,
2006 (“Sciences et culture” section, page G3), as winnen®@R005 Marcel-Vincent Prize.

MEMBERSHIP IN SCIENTIFIC SOCIETIES

American Economic Association

American Statistical Association

Canadian Economics Association / Association canadietémdomique
Econometric Society

Institute of Mathematical Statistics

International Statistical Institute

Royal Society of Canada / Société royale du Canada

Société Canadienne de Science Economique

Statistical Society of Canada / Société statistique du Gana

CURRENT RESEARCH INTERESTS

My research studies a wide spectrum of issues associate@gdghometric methodology with applications
in macroeconomics, finance, economic growth and developmen

1. Basic problems in statistical and econometric methagolo

(a) Testability and identification in econometric models
(b) Weak identification and weak instruments

(c) Statistical issues associated with model selection
(d) Confidence distributions in econometrics

(e) Testing of non-regular hypotheses

() TestInvariance in models estimated by pseudo-likelthand generalized method-of-moments
methods

2. General approaches to statistical inference in econaset

(a) Finite-sample methods in econometrics (time seriesatspdtructural models)
(b) Simulation-based methods in econometrics: Monte Gedts and bootstrap techniques
(c) Distribution-free and nonparametric techniques imecoetrics and time series

3. Modelling of macroeconomic time series

(a) Statistical inference on vector autoregressive (VARYals
(b) VARMA modelling in econometrics
(c) Short-run and long-run causality in multivariate tinegies
(d) Serial dependence tests
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(e) Regression in the presence of feedback
(f) Nonstationarity and structural change analysis

4. Macroeconomics

(a) Causality structure of macroeconomic times series ma@a and the U.S.
(b) New Keynesian Phillips Curves

(c) Modelling of energy prices

(d) Predictive regressions

5. Financial econometrics

(a) Capital asset pricing models: statistical assessmerngiv of finite samples and identification
problems

(b) Random volatility models: exact and optimal inference
(c) Nonparametric analysis with conditional heteroskédig of unknown form
(d) Ouitliers, heavy tails and stable distributions in firmaad macroeconomics

6. Economic development and growth

(a) Computable general equilibrium models
(b) Poverty and inequality measurement

(c) Determinants of economic growth

(d) Convergence hypotheses
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THESES

1. Analyse statistique d’'un processus homogéne sur le ¢evtlec. Thesis (Université de Montréal,

2.

1972), 77 + IV pages (Director: Roch Ray, Université de Méal).

Methods for Specification Errors Analysis with Macroecoiwompplications Ph.D. Dissertation
(University of Chicago, 1979), 257 + XIV pages. Thesis cotteai Arnold Zellner (Chairman),
Robert E. Lucas Jr., and Nicholas Kiefer.

BOOKS, MONOGRAPHS, SPECIAL ISSUES

10.

. L'aide publique au financement des exportati¢gwith André Raynauld and Daniel Racette), Eco-

nomic Council of Canada, Ottawa, 1983, 135 pages.

Government Assistance to Export Financ{mgth André Raynauld and Daniel Racette), Economic
Council of Canada, Ottawa, 1983, 125 pages (English tramslaf preceding book).

. New Developments in Time Series Econome{Echtor, with Baldev Raj), special issue Bmpiri-

cal Economicd8(4), 1993, 557-806.

New Developments in Time Series Econome(gchtor, with Baldev Raj), in the collectioBtudies
in Empirical EconomicsPhysica-Verlag (Heidelberg) and Springer-Verlag (NewkY01994, 250
pages. [Book edition dEmpirical Economicspecial issue.]

. Recent Developments in the Econometrics of Structural @dngditor, with Eric Ghysels), Annals

issue of theJournal of Econometrigssolume 70, 1996, North-Holland, Amsterdam, 316 pages.

. Resampling Methods in Econometrigditor, with Benoit Perron), Annals issue of theurnal of

Econometrics\olume 133 (2), 2006, 478 pages.

. Heavy tails and stable Paretian distributions in economestfEditor, with Jeong Kurz-Kim), special

issue ofJournal of Econometrigforthcoming.

Heavy tails and stable Paretian distributions in finance andcroeconomicgEditor, with Franz
Palm and Jeong Kurz-Kim), special issueJofirnal of Empitical Financeforthcoming.

ARTICLES IN BOOKS AND COLLECTIONS

11.

12.

13.

14.

“Provincial and Federal Sale Taxes: Evidence of thed&fand Prospects for Change” (with F.
Vaillancourt), inTax Policy Options in the 198Q’sdited by W. R. Thirsk and J. Whalley, Canadian
Tax Paper no. 66, Canadian Tax Foundation, Toronto, 1982436.

“Monetary Control in Canada” (with Daniel Racette),Riscal and Monetary Policyedited by
John Sargent, Research Study no. 21, Royal Commission @&ctmomic Union and Development
Prospects for Canada, University of Toronto Press, 198%.268.

“Le contréle de la monnaie au Canada”Lies politiques budgétaire et monétaigdité par John
Sargent, Etude no 21, Commission Royale sur 'union écogoenét les perspectives de développe-
ment du Canada, Ministére des approvisionnements et 8eni®86, 225-290 [French translation
of previous article].

“Recursive Stability Analysis: The Demand for Money Dgrthe German Hyperinflation”, in
Model Reliability edited by David A. Belsley and Edwin Kuh, M.I.T. Press (Rogt 1986, 18-
61.
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16.

17.

18.

19.

20.

21.

22.

23.

24,

25.

26.

27.

28.

. “Linear Wald Methods for Inference on Covariances andk\fexogeneity Tests in Structural Equa-
tions”, in Time Series and Econometric Modelljregited by I. B. MacNeil and G. J. Umphrey, D.
Reidel Publishing Company, Dordrecht (Holland), 1987,-3B8.

“Investment, Taxation and Econometric Policy EvaluatiSome Evidence on the Lucas Critique”,
in Statistical Analysis and Forecasting of Economic Strualtu€hange edited by Peter Hackl,
Springer-Verlag, Berlin, 1989, 441-473.

“Kimball's Inequality and Bounds Tests for Comparingr&al Regressions under Heteroskedas-
ticity”, Economic Structural Change. Analysis and Forecastiedjted by Peter Hackl and Anders
Westlund, Springer-Verlag, Berlin, 1991, 49-57.

Comment on “Cointegration and the Demand for M2 and M2€amada, by Steve Ambler and
Alain Paquet”, inMonetary Seminar, A Seminar Sponsored by the Bank of Caiaa7-9, 1990,
edited by David Longworth, Bank of Canada, Ottawa, 1992-153.

“La causalité entre la monnaie et le revenu: une anatys#ée sur un modéle VARMA-ECHELON”
(with David Tessier), in”’Econométrie appliquéedited by Christian Gouriéroux and Claude Mont-
marquette, Economica, Paris, 1997, 351-366.

“Union-Intersection and Sample-Split Methods in Egoetrics with Applications to SURE and
MA Models” (with Olivier Torrés), inHandbook of Applied Economic Statistieslited by David
Giles and Aman Ullah, Marcel Dekker, New York, 1998, Chayit#r465-505.

“Monte Carlo Test Methods in Econometrics” (with Lyndadaf), inCompanion to Theoretical
Econometricsedited by Badi Baltagi, Blackwell, Oxford, U.K., 2001, Gher 23, 494-519. Also
available in Paperback edition.

“L'incertitude sur le comportement des exportateurdest importateurs marocains ou l'inférence
statistique dans I'équilibre général calculable” (withulfiami Abdelkhalek), inLa politique
économique du développement et les modéles d'équilibrérgiéoalculable edited by Bernard
Decaluwe and André Martens, Presses de I'Université de tdaiht2001, Chapter 17, 437-469.

“Econométrie, théorie des tests et philosophie dessess, Présentations de I'’Académie des let-
tres et des sciences humain®slume 53 (2000), Société royale du Canada/The Royal Soofe
Canada, Ottawa, 166-182.

“Exact Nonparametric Two-Sample Homogeneity Teststh(wbdeljelil Farhat), inGoodness-of-
Fit Tests and Model Validityedited by C. Huber-Carol, N. Balakhrishnan, M. Nikulin aidMes-
bah, Birkhaiser, Boston, 2002, Chapter 33, 435-448.

“Finite-Sample Simulation-Based Tests in Seeminglyelited Regressions” (with Lynda Khalaf),
in Computer-Aided Econometriosdited by David Giles, Marcel Dekker, New York, 2003, Cleapt
2,11-35.

“Testing Causality Between Two Vectors in Multivari&@BMA Models” (with Hafida Boudjellaba
and Roch Roy), ilRecent Developments in Time Seriexdited by Paul Newbold and Stephen J. Ley-
bourne, The International Library of Critical Writings irc&hometrics, Edward Elgar, Cheltenham,
England, 2003, Chapter 21. Reprint of article publishedaarnal of the American Statistical As-
sociation87, 1992, 1082-1090.

“Exact simulation-based inference for autoregregsiveesses based on induced tests” (with Malika
Neifar), in COMPSTAT 2004 - Proceedings in Computational Statisfiésh Symposium Held in
Prague, Czech Republic, 2004, edited by Jaromir Antochn&gr, New York, 2004, 943-950.
“Asymptotic Distribution of a Simple Linear Estimatarf/ARMA Models in Echelon Form” (with

Tarek Jouini) Statistical Modeling and Analysis for Complex Data Prolseedited by Pierre Duch-
esne and Bruno Rémillard, Kluwer/Springer-Verlag, Newky@005, Chapter 11, 209-240.
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29.

30.

31.

32.

33.

“Exact Multivariate Tests of Asset Pricing Models wittaBle Asymmetric Distributions” (with
Marie-Claude Beaulieu et Lynda KhalaRumerical Methods in Finan¢cedited by M. Breton et H.
Ben Ameur, Kluwer/Springer-Verlag, New York, 2005, Chaf@el73-191.

“On a simple two-stage closed-form estimator for a sietib volatility in a general linear regres-
sion” (with Pascale Valéry)Advances in Econometricin Volume 20 (Part A) ofAdvances in
Econometrics, Econometric Analysis of Economic and Fiisnime Seriesin honor of Clive
Granger and Robert Engle, edited by Thomas B. Fomby and De&llTélsevier Science, Oxford
(U.K.), 2006, 259-288.

“Identification” (with Cheng Hsiao), imMhe New Palgrave Dictionary of Economiosdited by
Lawrence E. Blume and Steven N. Durlauf, Palgrave MacmilBasingstoke, Hampshire, Eng-
land, 2008. Online: http://www.dictionaryofeconomieswarticle?id=pde2008 1000004

“Model Selection”, inThe New Palgrave Dictionary of Economji@nd Edition, edited by Lawrence
E. Blume and Steven N. Durlauf, Palgrave Macmillan, Badimigss Hampshire, England, 2008.
Online: http://www.dictionaryofeconomics.com/artieid=pde2008_M000379

“The Phillips Curve as a Macroeconometric Relation: I&won and Recent Econometric Devel-
opments” (with Rolf Scheufele), iBmpirische Makrokonomik fur Deutschland: Analysen, Prog
nosen, Politikberatung. Festschrift zum 65.Geburtstag Mdo Ludwig edited by Ulrich Blum,
Axel Lindner and Diemo Dietrich, Schriften des Instituts Wirtschaftsforschung Halle, Vol. 27.
Nomos Verlagsgesellschaft, Baden-Baden, 2009, 27-48.

ARTICLES IN JOURNALS
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35.

36.

37.

38.

39.
40.
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42.

43.

44.

45,

“Exact Properties of Spectral Estimates for a Gaussianels on the Circle” (with Roch Roy),
Utilitas Mathematiceb, 1974, 281-291.

“On Spectral Estimation for a Homogeneous Process ofitode” (with Roch Roy),Stochastic
Processes and their Applicatiods 1976, 107-120.

“Fonctions de production dans I'économie du Québec thw¥ittorio Corbo), L'Actualité
économiqué4, 1978, 176-206.

“The Cochrane-Orcutt Procedure: Numerical ExampleMoltiple Admissible Minima” (with
Marc Gaudry and Tran Cong Liemtconomics Letter§, 1980, 43-48.

“Dummy Variables and Predictive Tests for Structurabie”, Economics Letter§, 1980, 241-
247.

“Rank Tests for Serial Dependenc@burnal of Time Series Analysts 1981, 117-128.

“Variables binaires et tests prédictifs contre les geaments structurels: une application al'équation
de St-Louis”,L’Actualité économiqué7, 1981, 376-385.

“Nonparametric Testing for Time Series: A Bibliograpliyith Yves Lepage and Hanna Zeidan),
Canadian Journal of Statistick0, 1982, 1-38.

“Recursive Stability Analysis of Linear Regression &ienships: An Exploratory Methodology”,
Journal of Econometric$9(1), May 1982, 31-76.

“Generalized Chow Tests for Structural Change: A Comtgi-Free Approachinternational Eco-
nomic Review3, 1982, 565-575.

“A Warning on the Use of the Cochrane-Orcutt ProcedureeBaon a Money Demand Equation”
(with Marc Gaudry and Rick HaferEmpirical Economic$, 1983, 111-117.

“Unbiasedness of Predictions from Estimated Autoissioms when the True Order is Unknown”,
Econometriceb2(1), January 1984, 209-215.
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67.
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1985, 387-402.
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Roy), Journal of Econometricg9, 1985, 257-273.
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économiqué1(1), March 1985, 93-111.
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“Bias of S2 in Linear Regressions with Dependent ErrofBhie American Statistician0(4), 1986,
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“Generalized Portmanteau Statistics and Tests of Randss” (with Roch Roy)Communications
in Statistics, Theory and Method$(10), 1986, 2953-2972.
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les statistiques portemanteau” (with Roch Ra&¥ghiers du Centre d’Etudes de Recherche Opéra-
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Annales d’économie et de statistigqbie1987, 411-434.
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“Optimal Invariant Tests for the Autocorrelation Coeffnt in Linear Regressions with Stationary
or Nonstationary AR(1) Errors” (with Max King)lournal of Econometricd7, 1991, 115-143.
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“Nonlinear Models, Rescaling and Test Invariance” iiiitarcel G. Dagenaisjournal of Statistical
Planning and Inferenc82, 1992, 111-135.
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(HEC Montreal), Jeroen Rombouts (HEC Montreal) and AbdemaTaamouti (Universidad Carlos Il de
Madrid), 25th Annual Canadian Econometric Study Group,Véates in Modeling Persistence and Depen-
dence in Economic and Financial Data”, Concordia Univei@itontréal; September 27, 2008).

“Exact Fisher-type tests and confidence regions in gamametric linear dynamic models with exchangeable
errors” (with Frédéric Jouneau-Sion and Olivier Torré8rdEuropean Meeting of the Econometric Society
(Milan; August 30, 2008). Paper presented by F. Jounean-Sio

“Finite and large sample distribution-free inferenteriedian regressions with instrumental variables” (with
Elise Coudin), 63rd European Meeting of the Econometrig&p¢Milan; August 29, 2008). Paper presented
by E. Coudin.

“Optimal invariant tests for autoregressive coeffitsan linear regressions with Gaussian possibly nonsta-
tionary AR(2) errors” (with Malika Neifar), 63rd Europeaneéting of the Econometric Society (Milan;
August 28, 2008). Paper presented by M. Neifar.

“Structural multi-equation macroeconomic modelsniifecation-robust estimation and fit” (with Lynda Kha-
laf and Maral Kichian), 63rd European Meeting of the Econtsim&ociety (Milan; August 28, 2008). Paper
presented by M. Kichian.

“Exogeneity tests and weak identification” (with Firnidoko Tchatoka), 63rd European Meeting of the
Econometric Society (Milan; August 27, 2008). Paper presthy F. Doko.

“Structural Multi-Equation Macroeconomic Models: Astgm-Based Estimation and Evaluation Approach”
(with Lynda Khalaf and Maral Kichian), European Meetingsted Econometric Society (Milan; August 26,
2008). Paper presented by M. Kichian.

“Confidence intervals for causality measures and téstsro-causality” (with Abderrahim Taamouti), Eighth
International Conference on Monte Carlo and Quasi-MontdoQdethods in Scientific Computing (MC-
QMC), HEC Montréal (July 11, 2008). Paper presented by Anikaati.

“Structural Multi-Equation Macroeconomic Models: Astgm-Based Estimation and Evaluation Approach”
(with Lynda Khalaf and Maral Kichian), Society for Compudatal Econometrics Conference (Paris; June
28, 2008). Paper presented by L. Khalaf.

“How Much Do Real Wage Rigidities Matter for Canadian atifin?” (with Lynda Khalaf and Maral
Kichian), Society for Computational Econometrics Confiexe (Paris, June 28, 2008). Paper presented by
M. Kichian.

“Endogeneity tests and weak identification” (with F. BhkEconometric Society North American Summer
Meeting, Tepper School of Business, Carnegie Mellon,4Buttgh, PA; June 20, 2008). Paper presented by
F. Doko.

“How Much Do Real Wage Rigidities Matter for Canadian atifin?” (with Lynda Khalaf and Maral
Kichian), 2nd International Workshop on Computational &mgancial Econometrics (Neuchétel, Switzer-
land; June 19, 2008). Paper presented by M. Kichian.

“Simplified order selection and efficient linear estiioaffor VARMA models with a macroeconomic appli-
cation” (with Tarek Jouini), Canadian Economics Assooiat#2nd Annual Meetings (Vancouver; June 8,
2008). Paper presented by T. Jouini.

“How Much Do Real Wage Rigidities Matter for Canadian atifin?” (with Lynda Khalaf and Maral
Kichian), Canadian Economics Association 42nd Annual et (Vancouver; June 7, 2008). Paper pre-
sented by L. Khalaf. Discussants: Marie-Héléne Gagnonv&fgité Laval), Dalibor Stevanovic (Universite
de Montreal) and Kenneth Stewart (University of Victoria).
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“Exogeneity tests and weak-identification” (with Fimidoko), Canadian Economics Association 42nd An-
nual Meetings (Vancouver; June 7, 2008). Paper presentédbgko.

“Identification robust inference in multivariate reeédcform regression and factor models” (with Marie-
Claude Beaulieu and Lynda Khalaf), Imperial College FinanEconometrics Conference (London; May
17, 2008). Paper presented by L. Khalaf.

“Tests d’exogénéité et identification faible” (with fiin Doko), 48th annual meeting of the Société canadi-
enne de science économique (Chateau Montebello, Québgr15/£2008). Discussant: Rachidi Kotchoni
(Université de Montréal). Paper presented by F. Doko.

“The Econometrics of Energy Prices”, Energy Day, Canéiniversity (Ottawa; May 13, 2008). Presentation
by L. Khalaf of four joint papers with Lynda Khalaf, Marie-&ilde Beaulieu, Jean-Thomas Bernard and Maral
Kichian.

“Identification robust inference in multivariate reédcform regression and factor models” (with Marie-
Claude Beaulieu and Lynda Khalaf), conference on “Infeeeard Tests in Econometrics, A Tribute to Russell
Davidson”, GREQAM, Université d'Aix-Marseille (Marsedj April 25, 2008). Paper presented by L. Khalaf.

“Structural Multi-Equation Macroeconomic Models: Astgm-Based Estimation and Evaluation Approach”
(with Lynda Khalaf and Maral Kichian), New York Camp Econanies Il (Ithaca, New York; April 6, 2008).

“Testability and Methods of Moments in Nonparametriel @demiparametric Models” (with Frédéric
Jouneau-Sion and Olivier Torrés), New York Camp Economettl (Ithaca, New York; April 5, 2008).

“Measuring Causality between Volatility and Returnshwmidigh-Frequency Data” (with René Garcia and
Abderrahim Taamouti), The Tenth Annual Financial EconaicgiConference “The Econometrics of Ultra
High Frequency Data in Finance”, University of Waterloo (&/&o, Ontario; March 7, 2008).

“Regularized Inference in a GMM Framework” (with Pascsghléry), CIREQ Conference on Generalized
Method of Moments (Montréal; November 16, 2007). Paperemtes] by P. Valéry.

“Testability and Methods of Moments in Nonparametria @®emiparametric Models” (with Frédéric
Jouneau-Sion and Olivier Torrés), CIREQ Conference on (ained Method of Moments (Montréal; No-
vember 16, 2007).

“Robust sign-based estimators and generalized cowrfddistributions in median regressions under het-
eroskedasticity and nonlinear dependence of unknown fwith Elise Coudin), 62nd European Meeting of
the Econometric Society (Budapest; August 31, 2007). Pagsented by E. Coudin.

“Measuring Causality between Volatility and Returnshwiligh-Frequency Data” (with René Garcia and
Abderrahim Taamouti), 62nd European Meeting of the Econtam8ociety (Budapest; August 30, 2007).
Paper presented by A. Taamouti.

“The performance of conventional tests about an expentaa reassessment” (with Frédéric Jouneau-Sion
and Olivier Torrés), 62nd European Meeting of the Econoim&iciety (Budapest; August 27, 2007). Paper
presented by F. Jouneau-Sion.

“Measuring Causality between Volatility and Returnghwiligh-Frequency Data” (with René Garcia and Ab-
derrahim Taamouti), 13th Conference on Computing in Ecaosiend Finance, Society for Computational
Economics (HEC Montréal; June 15, 2007). Paper presentéd Bgamouti.

“Tests of Causality Between two Multivariate Infiniteder Autoregressive Series” (with Chafik Bouhad-
dioui), Statistical Society of Canada, Memorial Univeygibt John’s, Newfoundland; June 13, 2007). Paper
presented by C. Bouhaddioui.

“Finite-sample identification-robust inference forbservable zero-beta rates and portfolio efficiency with
non-Gaussian distributions” (with M.-C. Beaulieu and L.afdf), Departamento de Economia, Universidad
Carlos Il de Madrid (Spain; May 4, 2007).

“Structural multi-equation macroeconomic models: atey-based estimation and evaluation approach”
(with Lynda Khalaf and Maral Kichian), International WoHap on Computational and Financial Econo-
metrics, University of Geneva (Switzerland; April 21, 2Q00Paper presented by M. Kichian.

“Testing three-moments based asset pricing modelxat ron-Gaussian multivariate regression approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), InternaibWorkshop on Computational and Financial
Econometrics, University of Geneva (Switzerland; April 2007).Paper presented by L. Khalaf.

“Point-optimal instruments and generalized AnderBaitrin procedures for nonlinear models” (with Mo-
hamed Taamouti), Department of Economics, Carleton UsityefOttawa; March 16, 2007).
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“Point-optimal instruments and generalized AnderBaitrin procedures for nonlinear models” (with Mo-
hamed Taamouti), Department of Economics, University dif@aia, Santa Barbara (February 28, 2007).

“Structural Multi-Equation Macroeconomic Models: Asfgm-Based Estimation and Evaluation Approach”
(with Lynda Khalaf and Maral Kichian), Euroconference 8er1in Quantitative Economics and Econometrics
(EC?), Econometric Institute (Rotterdam, The Netherlands; ddglger 16, 2006). Paper presented by L.
Khalaf.

“Structural Multi-Equation Macroeconomic Models: Astgm-Based Estimation and Evaluation Approach”
(with Lynda Khalaf and Maral Kichian), CIREQ Time Series @mence (Montréal;, December 8, 2006).
Paper presented by L. Khalaf.

“Structural Multi-Equation Macroeconomic Models: Assgm-Based Estimation and Evaluation Approach”
(with Lynda Khalaf and Maral Kichian), European Univerditgtitute (Florence, Italy; November 30, 2006).

“Finite-sample identification-robust inference forobservable zero-beta rates and portfolio efficiency with
non-Gaussian distributions” (with Marie-Claude Beauland Lynda Khalaf), Department of Economics,
Queen’s University (Kingston, Ontario; November 23, 2006)

“Structural Multi-Equation Macroeconomic Models: Astgm-Based Estimation and Evaluation Approach”
(with Lynda Khalaf and Maral Kichian), Bank of Canada (Ottewovember 21, 2006).

“Testing portfolio efficiency with an unobservable zé@ta rate and possibly non-Gaussian distributions: a
finite-sample identification-robust approach” (with Ma@éaude Beaulieu and Lynda Khalaf), Department
of Economics, Michigan State University (East Lansing, hig@an; November 16, 2006).

“Point-optimal instruments and generalized AnderBaitrin procedures for nonlinear models” (with Mo-
hemed Taamouti), Department of Economics, Northwesterimddsity (Evanston, llllinois; November 14,
2006).

“Structural Estimation and Evaluation of Calvo-Styidlation Models” (with Lynda Khalaf and Maral
Kichian), 2006 Canadian Econometrics Study Group Meet{Njagara Falls; October 20, 2006). Paper
presented by M. Kichian.

“Simplified order selection and efficient linear estimatfor VARMA Models with a macroeconomic appli-
cation” (with Tarek Jouini), 2006 Canadian Econometriegd$tGroup Meetings (Niagara Falls; October 20,
2006). Paper presented by T. Jouini.

“Problems of Weak ldentification in Econometrics”, dtische und Wirtschaftswissenschaftliche Fakultat,
Martin-Luther-Universitat Halle-Wittenberg (Germanygi®ber 17, 2006).

“Measuring Causality between Volatility and Returnshwiligh-Frequency Data” (with René Garcia and
Abderrahim Taamouti), 2006 NBER-NSF Time Series ConfezdMontréal; September 29, 2006).

“Short-Run and Long-Run Causality between Monetarjci@nd Stock Prices” (with David Tessier), 2006
European Meeting of the Econometric Society (Vienna; Atig8s2006). Paper presented by D. Tessier.

“Testing Threee-Moments Based Asset Pricing Models:E&act Non-Gaussian Multivariate Regression
Approach” (with Marie.-Claude Beaulieu and Lynda Khal&)06 European Meeting of the Econometric
Society (Vienna; August 26, 2006). Paper presented by Lldfha

“Exact Optimal and Adaptive Inference in Linear and Nioer Models Under Heteroskedasticity and Non-
normality of Unknown Form” (with Abderrahimn Taamouti), @® European Meeting of the Econometric
Society (Vienna; August 25, 2006). Paper presented by Antadi.

“Structural Estimation and Evaluation of Calvo-Styidlation Models” (with Lynda Khalaf and Maral
Kichian), 2006 European Meeting of the Econometric Socfetgnna; August 24, 2006). Paper presented
by M. Kichian.

“Structural Estimation and Evaluation of Calvo-Stytdlation Models” (with Lynda Khalaf and Maral
Kichian), 2006 North American Summer Meeting of the Econtiio&ociety (Minneapolis; June 23, 2006).
Paper presented by L. Khalaf.

“Structural Estimation and Evaluation of Calvo-Stytdlation Models” (with Lynda Khalaf and Maral
Kichian), Society for Computational Economics, 12th Intfonal Conference on Computing in Economics
and Finance, (Vienna; June 22, 2006). Paper presented bydiia.

“Finite sample Nonparametric Inference for Inequalitgasures” (with Mame Astou Diouf), 40th Annual
Meetings of the Canadian Economics Association (Montrigily 28, 2006). Paper presented by M. A.
Diouf.
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98.

“Short and Long Run Causality Measures: Theory and émieg” (with Abderrahim Taamouti), 40th An-
nual Meetings of the Canadian Economics Association (M@htrMay 27, 2006). Paper presented by A.
Taamouti.

“Short-Run and Long-Run Causality between Monetaryci?@nd Stock Prices” (with David Tessier), 40th
Annual Meetings of the Canadian Economics Association (v May 27, 2006). Discussant: Calista
Cheung (Bank of Canada). Paper presented by D. Tessier.

“Structural Estimation and Evaluation of Calvo-Styledls for Inflation Dynamics” (with Lynda Khalaf and
Maral Kichian), 40th Annual Meetings of the Canadian Ecomsni\ssociation (Montréal; May 26, 2006).
Discussant: Marc-André Letendre (McMaster Universitygp€r presented by M. Kichian.

“Finite-Sample and Optimal Adaptive Inference in PolysNonstationary General Volatility Models with
Gaussian or Heavy-Tailed Errors” (with Emma Iglesias), &NO/CIREQ Conference on Financial Econo-
metrics (Montréal; May 6, 2006). Disucssant: Dennis Krisen (University of Wisconsin). Paper preseented
by E. Iglesias.

“Inférence optimale et adaptative dans les modélesilieg et non-linéaires sous hétéroscédasticité et non-
normalité de forme inconnue” (with Abderrahim Taamout§tAnnual Meeting of the Société canadienne
de science économique (Montréal; May 3, 2006). DiscussémntThuy Anh Vo (UQAM). Paper presented
by M. Taamouti.

“Méthodes d’inférence non-paramétri ques a distande fiiour les mesures d'inégalité” (with Mame Astou
Diouf), 46th Annual Meeting of the Société canadienne dersm économique (Montréal; May 3, 2006).
Discussant: Joroen Rombouts (HEC Montréal). Paper predérytM. A. Diouf.

“Point-Optimal Instruments and Generalized AnderRoirin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), Department of Economics, University dif@aia Los Angeles (April 13, 2006).

“Short and Long Run Causality Measures: Theory and énfez” (with Abderrahim Taamouti), CIREQ Time
Series Conference (Montréal; December 3, 2005).

“Structural Estimation and Evaluation of Calvo-Styl@dls for Inflation Dynamics” (with Lynda Khalaf
and Maral Kichian), Bank of Canada / Banque du Canada (Ottide@ember 24, 2005).

"Exact inference and optimal invariant estimation toe tail coefficient of symmetric alpha-stable distri-
butions" (with Jeong-Ryeol Kurz-Kim), Conference on “Hgalails and Stable Paretian Distributions in
Finance and Macroconomics, in celebration of th&*8firthday of Professor Benoit Mandelbrot”, Deutsche
Bundesbank (Frankfurt, Germany; November 11, 2005).

"Exact confidence set estimation and goodness-of-fintethods for asymmetric heavy-tailed stable distri-
butions" (with Lynda Lhalaf, Jeong-Ryeol Kurz-Kim and MaiClaude Beaulieu), Conference on “Heavy
Tails and Stable Paretian Distributions in Finance and Blemmomics, in celebration of the &0birthday

of Professor Benoit Mandelbrot”, Deutsche Bundesbankniiftet, Germany; November 11, 2005). Paper
presented by L. Lhalaf.

“Point-Optimal Instruments and Generalized AnderRoirin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), Department of Statistics and Decisiop&tiSystems, Universitat Wien (Vienna, Austria;
November 7, 2005).

"Finite and large sample distribution-free inferenedinear median regressions under heteroskedasticity
and nonlinear dependence of unknown form" (with Elise CojdNorkshop on “New Trouble for Standard
Regression Analysis”, Universitat Regensburg (Germarydiber 4, 2005).

"Testability issues in regression models" (with Frézléouneau-Sion and Olivier Torrés), Workshop on “New
Trouble for Standard Regression Analysis”, Universitag@&esburg (Germany; November 4, 2005). Paper
presented by O. Torres.

“Finite sample and optimal adaptive inference in pdgsitbnstationary general volatility models with
gaussian or heavy-tailed errors” (with Emma lglesias), &&pent of Economics, lowa State University
(Ames lowa; October 28, 2005). Paper presented by E. Iglesia

“Short and Long Run Causality Measures” (with Abdemafaamouti), 22nd Canadian Econometrics Study
Group Conference, Simon Fraser University (VancouverpBat 23, 2005). Paper presented by A. Taamouti.

“Finite Sample and Optimal Adaptive Inference in Pdgsittonstationary General Volatility Models with
Gaussian or Heavy -Tailed Errors” (with Emma Iglesias), Wiedt Econometrics Group, Southern lllinois
university (Carbondale, October 15, 2005). Paper preddijté. Iglesias.
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110.
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112.
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114.
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116.

“Are New Keynesian Phillips Curves Identified?” (withiga Khalaf and Maral Kichian), 60th International
Atlantic Economic Conference (New York; October 8, 2005)isddssant: Yash Mehra (Federal Reserve
Bank of Richmond). Paper presented by M. Kichian.

“Finite sample and optimal adaptive inference in gagsnonstationary general volatility models with
Gaussian or heavy-tailed errors” (with Emma Iglesias), NBER Time Series Conference (Heidelberg;
September 24, 2005). Paper presented by E. Iglesias.

“Finite sample and optimal adaptive inference in gmgsnonstationary general volatility models with
gaussian or heavy-tailed errors” (with Emma Iglesias), &&pent of Economics, Pennsylvania State Uni-
versity (University Park, Pennsylvania; September 13520Paper presented by E. Iglesias.

“Practical methods for modelling weak VARMA procességntification, estimation and estimation with a
macroeconomic application” (with Denis Pelletier), Ecoradric Society World Congress (University College
London; August 24, 2005). Paper presented by D. Pelletier.

“Testing portfolio eficiency with an unobservable zbgia rate and possibly non-gaussian distributions:
a finite-sample identification-robust ” (with M.-C. Beauwli@nd L. Khalaf), Econometric Society World
Congress (University College London; August 21, 2005).

“Finite and large sample distribution-free inferemedinear median regressions under heteroskedasticity
and nonlinear dependence of unknown form” (with Elise CojdEconometric Society World Congress
(University College London; August 20, 2005). Paper presgtby E. Coudin.

“Simplified Order Selection and Efficient Linear Esttioa for VARMA Models” (with Tarek Jouini), Joint
Statistical Meetings 2005, American Statistical Assacia{Minneapolis; August 9, 2005).

“Short- and Long-run Causality Measures” (with Abdéim Taamouti), Joint Statistical Meetings 2005,
American Statistical Association (Minneapolis; Augus2005). Paper presented by A. Taamoulti.

“Improved Nonparametric Inference for the Mean of af8ted Random Variable with Application to Poverty
Measures” (with Mame Aste Diouf), Joint Statistical Megsr2005, American Statistical Association (Min-
neapolis; August 8, 2005). Paper presented by M. Diouf.

“Inflation Dynamics and the New Keynesian Phillips GunAn Identification Robust Econometric Analy-
sis” (with Lynda Khalaf and Maral Kichian), National BureafiEconometric Research Summer Institute
2005, NBER Economic Fluctuations and Growth, Working GroupForecasting & Empirical Methods in

Macroeconomics & Finance (Cambridge, MA; July 12, 2005pd?gresented by L. Khalaf.

“Finite and large sample distribution-free inferemcknear median regressions under heteroskedasticity and
nonlinear dependence of unknown form” (with Elise Coud@9nference in Tribute to Jean-Jacques Laffont
(Université de Toulouse | — Sciences Sociales, Toulouses 30, 2005). Paper presented by E. Coudin.

“A consistent test for independence between two iefioider cointegrated series” (with Chafik Bouhad-
dioui), Statistical Society of Canada, University of Saskawan (Saskatoon; June 13, 2005). Paper presented
by C. Bouhaddioui.

“Finite sample and optimal adaptive inference in gmgsnonstationary general volatility models with
Gaussian and heavy-tailed errors” (with Emma Iglesias)yrim of Applied Econometrics Lecture Series
and Conference on Changing Structures in InternationaFamahcial Markets and the Effects on Financial
Decision Making Conference, GRETA Associati (Venice; J8n2005). Paper presented by E. Iglesias.

“Improved Nonparametric Inference for the Mean of afted Random Variable with Application to Poverty
Measures” (with Mame Aste Diouf), 39th Annual Meetings af @anadian Economics AssociatidicMas-

ter University (Hamilton, Ontario; May 27, 2005). Papergasted by M. Diouf.

“Finite and Large Sample Inference for One- and TwadfaStochastic Volatility Models” (with Pascale
Valéry), CIRANO-CIREQ Conference on Financial Econonust(Montréal; May 20 2005). Paper presented
by P. Valéry.

“Finite and Large Sample Inference for a Stochastiatilidy Model” (with Pascale Valéry), First Symposium
on Econometric Theory and Applications (SETA), Academiai&i (Taipei, Taiwan; May 19 2005).

“Finite sample and optimal adaptive inference in gagsnonstationary general volatility models with
Gaussian and heavy-tailed errors” (with Emma Iglesias)52aITACS Annual Meeting, University of Cal-
gary (Calgary; May 14, 2005).

“Changement structurel et la dynamique des prix det@e” (with Lynda Khalaf and Maral Kichian), 45th
Annual Meeting of the Société canadienne de science écauayivanoir Richelieu (Pointe-au-Pic, Québec;
May 13, 2005). Paper presented by M. Kichian.
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133.

. “Tests d'efficience d’un portefeuille lorsque le tawréndement sans risque est inobservable: une approche
robuste aux problémes d’identification” (with Marie-Clauigleaulieu and Lynda Khalaf), 45th Annual Meet-
ing of the Société canadienne de science économique, MRigdielieu (Pointe-au-Pic, Québec; May 12,
2005). Paper presented by L. Khalaf.

“Inférence exacte et asymptotique sur des modéles ldéli® stochastique” (with Pascale Valéry), 45th
Annual Meeting of the Société canadienne de science écqueniianoir Richelieu (Pointe-au-Pic, Québec;
May 12, 2005). Paper presented by P. Valéry.

“Inférence exacte pour des modéles autorégressifsnials avec applications a des tests de causalité” (with
Tarek Jouini), 45th Annual Meeting of the Société canadieda science économique, Manoir Richelieu
(Pointe-au-Pic, Québec; May 12, 2005). Paper presented Jiyuini.

“Mesures de causalité a court et a long terme” (with Atadeém Taamouti), 45th Annual Meeting of the
Société canadienne de science économique, Manoir RiaH&l@nte-au-Pic, Québec; May 12, 2005). Paper
presented by A. Taamouti.

“Inférence non-paramétrique améliorée sur la moyefunee variable aléatoire bornée avec application aux
mesures de pauvreté” (with Mame Astou Diouf), 45th Annuakhiteg of the Société canadienne de science
économique, Manoir Richelieu (Pointe-au-Pic, Québec; a22005). Paper presented by M. Diouf.

“Testing Three-Moment Based Asset Pricing Models: d@ussian Multivariate Regression Approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), Second IFRIRANO-MITACS Conference on “Sim-
ulation Based and Finite Sample Inference in Finance” (€nafFrontenac, Québec City; April 29, 2005).
Discussant: Raja Velu (Syracuse University). Paper pteddyy Marie-Claude Beaulieu.

“Finite-Sample Simulation-Based Inference in VAR Mtedwvith Applications to Order Selection and Causal-
ity Tests” (with Tarek Jouini), Department of Economics,ilémsity of Guelph (Guelph, Ontario; February
25, 2005).

“Financial Asset prices and Monetary Policy: A Caugalinalysis” (with David Tessier), Colloquium on
Identification, Prediction and Causality in Macroeconomi Financial Time Series, Bank of Canada /
Banque du Canada (Ottawa; February 18, 2005).

“Finite and Large Sample Inference for a Stochasti@tdy Model” (with Pascale Valéry), Quantitative
Methods in Finance 2004 Conference (Sydney, Australiapbéer 15, 2004). Presented by Pascale Valéry.

“Point-Optimal Instruments and Generalized AndesRabin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), Department of Economics, Michigan Stafeddsity (East Lansing, Michigan; November
12, 2004).

“Finite-Sample Simulation-Based Inference in VAR Mtsdvith Applications to Order Selection and Causal-
ity Tests” (with Tarek Jouini), Department of EconomicssBm University (Boston, MA; October 29, 2004).

“Point-Optimal Instruments and Generalized AndesRabin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), Harvard-MIT Econometrics Seminar, Maassetts Institute of Technology (Cambridge,
MA; October 28, 2004).

“Testability and non-testability in semiparametegression models” (with Frédéric Jouneau-Sion and Olivier
Torres), Maastricht Research Institute/School of Ecomsrand Organizations (September 16, 2004). Pre-
sented by Olivier Torrés.

“Finite-Sample Simulation-Based Tests in VAR ModelthvwApplications to Order Selection and Causality
Testing” (with Tarek Jouini), Canadian Econometric Studg@ (Toronto; September 26, 2004). Discussant:
Russell Davidson (McGill University). Presented by T. Joui

“Testing Black's CAPM with possibly non-Gaussian esrcan exact identification-robust simulation-based
approach” (with M.-C. Beaulieu and L. Khalaf), Canadian Bmmetric Study Group (Toronto; September
26, 2004). Presented by L. Khalaf.

“Testing Black's CAPM with possibly non-Gaussian esrcan exact identification-robust simulation-based
approach” (with M.-C. Beaulieu and L. Khalaf), Northern &ite Association (St. John’s, Newfoundland,;
August 18, 2004). Discussant: Mark Kamstra (Schulich StbhbBusiness, York University). Presented by
M.-C. Beaulieu.

“Point-Optimal Instruments and Generalized AndesRabin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), 59th European Meeting of the Econometraie8/ (Universitad Carlos Il de Madrid;
August 21, 2004).
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“Testability and non-testability in semiparametagmession models” (with Frédéric Jouneau-Sion and Olivier
Torres), 59th European Meeting of the Econometric Societyiersitad Carlos 11l de Madrid; August 21,
2004). Presented by Olivier Torres.

“A simple estimation method and finite-sample infeeefar a stochastic volatility model” (with Pascale
Valéry), 59th European Meeting of the Econometric Sociklgiyersitad Carlos Il de Madrid; August 20,
2004). Presented by Pascale Valéry.

“Finite-sample inference methods for autoregregsieeesses: an approach based on truncated pivotal au-
toregression” (with Malika Neifar), 59th European Meetofghe Econometric Society (Universitad Carlos
Il de Madrid; August 20, 2004). Presented by Malika Neifar.

“Are New Keynesian Phillips Curves Identified?” (withakél Kichian and Lynda Khalaf), 10th International
Conference on Computing in Economics and Finance, SoawetZdmputational Economics (Amsterdam;
July 8, 2004). Presented by Maral Kichian.

“Are New Keynesian Phillips Curves ldentified?” (withak&l Kichian and Lynda Khalaf), 2004 Annual
Meeting of the Society for Economic Dynamics (Florencey 1yl2004). Presented by Maral Kichian.

“Simulation-Based Finite-Sample Inference in Simdtous Equations” (with Lynda Khalaf), 2004 North
American Summer Meeting of the Econometric Society (Browniversity, Providence, Rhode Island; June
20, 2004). Presented by Lynda Khalaf.

“Finite Sample and Optimal inference in Possibly Natishary ARCH Models with Gaussian and Heavy-
tailed Errors” (with Emma Iglesias), 2004 North AmericannBuer Meeting of the Econometric Society
(Brown University, Providence, Rhode Island; June 17, 20Pdesented by Emma Iglesias.

“A Simple Estimation Method and Finite Sample inferefar a Stochastic Volatility Model” (with Pascale
Valéry), 2004 North American Summer Meeting of the Econain&ociety (Brown University, Providence,
Rhode Island; June 17, 2004). Presented by Pascale Valéry.

“Are New Phillips Curves Identified?” (with Lynda Kh&knd Maral Kichian), 2004 North American Sum-
mer Meeting of the Econometric Society (Brown Universityp\edence, Rhode Island; June 17, 2004).
Presented by Maral Kichian.

“Testing Black’s CAPM with possibly non-Gaussian edistributions: an exact simulation-based approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), MITACS Riakd Insurance Theme Meeting (Dalhousie
University, Halifax; June 12, 2004). Presented by Lyndalkha

“Structural Change and Dynamics of Energy Prices"h(\d@an-Thomas Bernard, Lynda Khalaf and Maral
Kichian), MITACS 5th Annual conference (Dalhousie UnivgrsHalifax; June 11, 2004).

“Tests exacts d'indépendance sérielle dans les casstiibations continues et discretes” (with Abdeljelil
Farhat and Abdelwahed Trabelsi), XXXVIémes Journées disStme de Montpellier (Société Francgaise de
Statistique), Ecole Nationale Supérieure Agronomique datidellier (Montpellier, France; May 26, 2004).
Presented by Abdeljelil Farhat.

“Testing Black’s CAPM with possibly non-Gaussian edistributions: an exact simulation-based approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), CIRANO-@&R Financial Econometrics Conference
(Montréal; May 7, 2004). Presented by Lynda Khalaf.

“Est-ce que la nouvelle courbe de Phillips est idertfigwith Lynda Khalaf and Maral Kichian), Société
canadienne de science économique (Québec; May 5-6, 2004fud3ant: Steve Ambler (Université du
Québec a Montréal). Presented by Lynda Khalaf.

“Projection-Based Statistical Inference in Lineau8tural Models with Possibly Weak Instruments” (with
Mohamed Taamouti), Department of Economics, Universitgadthampton (February 18, 2004).

“Projection-Based Statistical Inference in Lineau8tural Models with Possibly Weak Instruments” (with
Mohamed Taamouti), Department of Economics, Universitilafante, Spain (February 16, 2004).

“Point-Optimal Instruments and Generalized AnderRabin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), Tinbergen Institute, Universiteit vanstendam (February 13, 2004).

“Finite-Sample Simulation-Based Inference in VAR Mtedwvith Applications to Order Selection and Causal-
ity Tests” (with Tarek Jouini), Conference in Honor of Clivé J. Granger on Predictive Methodology and
Application in Economics and Finance (University of Califa San Diego; January 6, 2004).
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169.

. “Testing Black's CAPM with possibly non-Gaussian edistributions: an exact simulation-based approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), Queen Maoji€ye, University of London (December 15,
2003). Presented by Lynda Khalaf.

“Simulation-Based Finite-Sample inference in Siamd#ous Equations” (with Lynda Khalaf), EC2 Meeting
on Endogeneity, Instruments and ldentification in Econeice{Institute of fiscal Studies, University of
London; December 13, 2003). Presented by L. Khalaf.

“Projection-Based Statistical Inference in Lineau8tural Models with Possibly Weak Instruments” (with
Mohamed Taamouti), EC2 Meeting on Endogeneity, Instrusiandl Identification in Econometrics (Institute
of fiscal Studies, University of London; December 13, 2003).

“Point-Optimal Instruments and Generalized AndesRabin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), EC2 Meeting on Endogeneity, Instrumerddaentification in Econometrics (Institute of
fiscal Studies, University of London; December 12, 2003¢sBnted by M. Taamouti.

“Projection-Based Statistical Inference in Lineau8tural Models with Possibly Weak Instruments” (with
Mohamed Taamouti), Department of Economics, Vanderbilvehsity (Nashville, Tennessee; November 17,
2003).

“Testing Black’s CAPM with possibly non-Gaussian edistributions: an exact simulation-based approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), Séminait€cdnomie, Finance et Ingénierie Financiére,
Ecole des Hautes Etudes Commerciales de Montréal (Octdheon3).

“The Dependence of Test Size and Power on Nuisance Ptamn Autoregressive Models” (with Jan
Kiviet), 58th European meeting of the Econometric Soci8tgckholm University (Stockholm; August 22,
2003). Presented by Jan Kiviet.

“Residual-Based Finite-Sample MisspecificationgasMultivariate Regressions with Applications to Asset
Pricing Models” (with Lynda Khalaf and Marie-Claude Bea&ui), 58th European meeting of the Econometric
Society, Stockholm University (Stockholm; August 20, 2p®resented by Lynda Khalaf and Marie-Claude
Beaulieu.

“Residual-Based Finite-Sample MisspecificationgesMultivariate Regressions with Applications to Asset
Pricing Models” (with Lynda Khalaf and Marie-Claude Bea&ul), Annual Meeting of the American Statistical
Association (San Francisco; August 8, 2003). Presented/bgd_Khalaf.

“Exactk-sample goodness-of-fit tests for continuous and discistelaitions” (with Abdeljelil Farhat)Sta-
tistical Society of CanadéDalhousie University, Halifax; June 11, 2003). Presetgd. Farhat.

“Projection-Based Statistical Inference in Lineau8tural Models with Possibly Weak Instruments” (with
Mohamed Taamouti), NSF/NBER Conference on Weak and/or NMtastyuments, Department of Economics,
Massachusetts Institute of Technology (Cambridge; Jugé@3).

“Residual-Based Finite-Sample MisspecificationgesMultivariate Regressions with Applications to Asset
Pricing Models” (with Lynda Khalaf and Marie-Claude Bea&ui), 37th Annual Meetings of th@anadian
Economics Associatigi€arleton University (Ottawa; May 31, 2003). Presented yayda Khalaf.

“Point-Optimal Instruments and Generalized AndesRabin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), CIRANO-CIREQ Financial Econometricsf€émmnce (Montréal; May 9, 2003). Discus-
sant: Lars Peter Hansen (University of Chicago).

“Short run and long run causality in time series: infieeg (with Denis Pelletier and Eric Renault), MI-
TACS 2003 annual general meeting (National Arts Centegvdt May 8, 2003). Poster presented by Denis
Pelletier.

“Finite sample simulation-based inference in vectdogegressive models” (with Tarek Jouini), MITACS
2003 annual general meeting (National Arts Center, Ottdwag; 8, 2003). Poster presented by Tarek Jouini.
“Testing Black’s CAPM with possibly non-Gaussian edistributions: an exact simulation-based approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), IFM2-CIRBNMITACS Conference on “Simulation
Based and Finite Sample Inference in Finance” (Chateauéman, Québec; May 2, 2003).

“Finite sample Multivariate Diagnostic Tests of ASBeting Models” (with Lynda Khalaf and Marie-Claude
Beaulieu), Séminaire d’économétrie de Montréal/MontEEadnometrics Seminar, Université de Montréal
(May 21, 2003). Presented by Lynda Khalaf.

“Projection techniques for statistical inference trmcural models with possibly weak instruments” (with
Mohamed Taamouti), Department of Economics, Brown Unitse(Eebruary 28, 2003).

34



170

171.

172.

173.

174.

175.

176.

177.

178.

179.

180.

181.

182.

183.

184.

185.

186.

“Testing Black’s CAPM with possibly non-Gaussian edistributions: an exact simulation-based approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), 2003 Norttmérican Winter Meeting of the Econometric
Society (Washington; January 3, 2003). Discussant: Cheiz¢(Wharton School, University of Pennsylva-
nia).

“Residual-based finite-sample misspecification tastailtivariate regressions with applications to asset-pri
ing models” (with Marie-Claude Beaulieu and Lynda Khal&(;2 Meeting on Model Selection and Evalua-
tion, Universita di Bologna (Italy; December 14, 2002).

“Testing mean-variance efficiency in CAPM with posgilolon-gaussian error distributions: an exact
simulation-based approach” (with Marie-Claude Beaulied ynda Khalaf), Pacific Institute for the mathe-
matical Sciences, University of British Columbia (VancetnNovember 28, 2002).

“Projection techniques for statistical inference tracural models with possibly weak instruments” (with
Mohamed Taamouti), Department of Economics, Cornell Unsitye (November 5, 2002).

“Projection techniques for statistical inference tracural models with possibly weak instruments” (with
Mohamed Taamouti), Canadian Econometric Study Group @sité Laval, Québec; October 20, 2002).

“Testing mean-variance efficiency in CAPM with posgilolon-gaussian error distributions: an exact
simulation-based approach” (with Marie-Claude Beauliad &ynda Khalaf), Faculty of Economics and
Econometrics, Universiteit van Amsterdam (Amsterdamp®Det 11, 2002).

“Testing mean-variance efficiency in CAPM with posgilolon-gaussian error distributions: an exact
simulation-based approach” (with Marie-Claude Beaulied Bynda Khalaf), Workshop o@omputational
economics and finance: simulation methods and agent baseklséor the foreign exchange market
(Deutsche Bundesbank Training Centre, Eltville; Octoh&?2).

“Testing the CAPM Approach with Possibly Non-Gaus$taror Distributions: An Exact Simulation-Based
Approach” (with Marie-Claude Beaulieu and Lynda Khalafprihern Finance Association Annual Meeting
(Banff, Alberta; September 27-29, 2002). Presented by é&taude Beaulieu.

“Testing CAPM with Possibly Non-Gaussian Errors Digttions: an Exact Simulations-Based Approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), 57th Eurap®eeting of the Econometric Society (Venice;
August 25-28, 2002). Presented by Lynda Khalaf and Marai@¢ Beaulieu.

“Simulation-based Finite-sample Tests for Heterdakécity and ARCH Effects” (with Lynda Khalaf), 2002
Joint Statistical Meetings (New York; August 13, 2002).dergted by Lynda Khalaf.

“Linear Estimation of Weak VARMA Models with a Macroewamic Application” (with Denis Pelletier),
2002 Joint Statistical Meetings (New York; August 13, 200esented by Denis Pelletier.

“Projection techniques for statistical inference tractural models with possibly weak instruments” (with
Mohamed Taamourti), Institut d’'Economie Industrielle, Wsité de Toulouse | (June 21, 2002).

“Linear Estimation of Weak VARMA Models” (with Denis Betier), 2002 North American Summer Meet-
ing of the Econometric Society, University of Californiag &ngeles (June 23, 2002). Presented by Denis
Pelletier.

“Testing CAPM with Possibly Non-Gaussian Errors Dlgttions: an Exact Simulations-Based Approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), DepartmafrfEconomics, American University of Beirut,
Lebanon (June 25, 2002). Presented by Lynda Khalaf.

“A Simple Estimation Method and Finite-sample Infaeffor a Stochastic Volatility Model” (with Pascale
Valéry), 36th Annual Meetings of the Canadian Economicso&igion (University of Calgary; May 31,
2002). Presented by Pascale Valéry.

“Point-optimal instruments and generalized AndeiRabin procedures for nonlinear models” (with Mo-
hamed Taamouti), 36th Annual Meetings of the Canadian Boic®Association (University of Calgary;
May 31, 2002). Presented by Mohamed Taamouti.

“Testing Black’s CAPM in Possibly Non-Gaussian CotgeXAn Exact Simulation-based Approach” (with
Marie-Claude Beaulieu and Lynda Khalaf), 36th Annual Megsi of the Canadian Economics Association
(University of Calgary; May 31, 2002). Presented by Lyndalafi
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202.

203.

204.

“Goodness-of-fit tests for an exponential distributiased on Monte Carlo methods” (with A. Farhat), Third
Annual General Meeting of the Mathematics of Informatiocfirgology and Complex Systems (MITACS)
Network (University of British Columbia, Vancouver; May 2%, 2002). Presented by A. Farhat.

“Tests d’hypothéses multiples exacts basés sur desdions” (with Lynda Khalaf), 42nd Annual Meeting of
the Société canadienne de Science économique (ChateaerGimer, Québec; May 16, 2002). Presented
by Lynda Khalaf.

“Simulation tests and diagnostics for outliers in éineegressions” (with A. Farhat), 34émes Journées de
Statistique, Université Libre de Bruxelles (May 14, 20(aler presented by A. Farhat.

“Testing CAPM with Possibly Non-Gaussian Errors Oigttions: an Exact Simulations-Based Approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), CIREQ-CIR@ Conference on Univariate and Multivari-
ate Models for Asset Pricing (May 4, 2002; Université de Méatl). Presented by L. Khalaf.

“Projection-Based Statistical Inference in Lineau8tural Models with Possibly Weak Instruments” (with
Mohamed Taamouti), Séminaire Matuszewski, Départemeatatiomique, Université Laval (April 12,
2002).

“Short-Run and Long-Run Causality in Time Series” {vitric Renault), Deutsche Bundesbank, Frankfurt,
Germany (December 19, 2001).

“Short-Run and Long-Run Causality in Time Series: fefiee” (with Eric Renault), EC2 Meeting on Exo-
geneity and Causality, Université Catholique de Louvamy\ain-la-Neuve, Belgium (December 14, 2001).

“Exact Simulation-Based Tests in Multivariate Regi@ss: Applications to Asset Pricing Models” (with
Marie-Claude Beaulieu and Lynda Khalaf), “Finance” DayRENO (Montréal, October 19, 2001).

“Monte Carlo Tests with Nuisance Parameters: A Gergyptoach to Finite-Sample Inference and Nonstan-
dard Asymptotics in Econometrics”, CRDE ColloquiumRasampling Methods in Econometr{thiversité
de Montréal, October 13, 2001).

“Statistical inference and projection techniques imuftaneous equations models” (with Mohamed
Taamouti), 2001 North American Meeting of the EconometriciSty (University of Maryland, College
Park, Maryland; June 23, 2001). Presented by M. Taamouti.

“Projection techniques for statistical inference trmcural models with possibly weak instruments” (with
Mohamed Taamouti), Deuxi@éme Rencontre d’EconométrieagisBitjue Lille 3 — Littoral, Université de Lille
3, Lille, France (June 22, 2001).

“Projection techniques for statistical inference tractural models with possibly weak instruments” (with
Mohamed Taamouti), Séminaire d’Econométrie de M. Edmondinviaud (Econométrie théorique et ap-
pliquée), CREST, Paris (June 18, 2001).

“Invariant Tests Based on M-Estimators, Estimatingd&ions and the Generalized Method of Moments”
(with Alain Trognon), York's Annual One-Day Meeting in Ecometrics, The University of York, York,
England (June 9, 2001).

“Exact Simulation-Based Tests in Multivariate Regi@ss: Applications to Asset Pricing Models” (with
Marie-Claude Beaulieu and Lynda Khalaf), 35th Annual Maggi of the Canadian Economics Association,
McGill University (Montréal, June 2, 2001). Presented byridaClaude Beaulieu. Discussant: Raymond
Kan (University of Toronto).

“Monte Carlo Tests Applied to Models Estimated by Iedirinference” (with Pascale Valéry), 35th Annual
Meetings of the Canadian Economics Association, McGiligrsity (Montréal, June 2, 2001). Presented by
Pascale Valéry. Discussant: Jimmy Royer (Université Daval

“Statistical Inference and Projection Techniques imultaneous Equations Models” (with Mohamed
Taamouti), 35th Annual Meetings of the Canadian Economisso&iation, McGill University (Montréal,
June 2, 2001). Presented by Mohamed Taamouti.

“Linear Methods for Nonlinear Time series Models” (wDenis Pelletier), 35th Annual Meetings of the
Canadian Economics Association, McGill University (Marat, June 2, 2001). Presented by Denis Pelletier.
Discussant: Lynda Khalaf (Université Laval). Discussatarine Carrasco (University of Rochester).

“L’économeétrie et les sciences économiques”, Assiocianternationale des économistes de langue francaise
(H6tel du Parc, Montréal; May 28, 2001).
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218.

219.
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223.

. “Test d’Anderson-Rubin généralisé et instrumentswgix” (with Mohamed Taamouti), 41th Annual Meet-
ing of the Société canadienne de Science économique (Hiltdel, Québec, May 16, 2001). Presented by
Mohamed Taamouti.

“Une méthode linéaire pour des modeles de séries clogiqaes non linéaires” (with Denis Pelletier), 41th
Annual Meeting of the Société canadienne de Science écapaniHilton Hotel, Québec, May 16, 2001).
Presented by Denis Pelletier. Discussant: Lynda Khalaigssité Laval).

“Tests exacts basés sur des simulations dans les rmatietégression multivariés: application aux modéles
d’évaluation d’actifs financiers” (with Marie-Claude Bdiau and Lynda Khalaf), 41th Annual Meeting of
the Société canadienne de Science économique (Hilton Hotebec, May 16, 2001). Presented by Lynda
Khalaf.

“Invariant Tests Based on M-Estimators, Estimatingd&ions and the Generalized Method of Moments”
(with Alain Trognon), Tinbergen Institute, Amsterdam (A@7, 2001).

“Exact Simulation-Based Tests in Multivariate Regi@ss: Applications to Asset Pricing Models” (with
Marie-Claude Beaulieu and Lynda Khalaf), The Fields Institftor Research in the Mathematical Sciences,
Toronto (January 31, 2001).

“Exact Simulation-Based Tests in Multivariate Regi@ss: Applications to Asset Pricing Models” (with
Marie-Claude Beaulieu and Lynda Khalaf), EC2 Meeting, ifyirCollege Dublin (December 15, 2000).
Presented by Lynda Khalaf and Marie-Claude Beaulieu.

“Dévergondages asymptotiques - QD: une méthode sietphpide pour construire des tests asymptotiques
sans connaitre la distribution asymptotique de la stqtistide test”, Centre de recherche et développement
en économique, Université de Montréal (November 13, 2000).

“Processus de Markov et procédures d'inférence posrndedeles autorégressifs stationnaires et non-
stationnaires”, Département de mathématiques et detistatis Université Laval (November 9, 2000).

“Monte Carlo Tests with Nuisance Parameters: A Gerdgyptoach to Finite-Sample Inference and Nonstan-
dard Asymptotics in Econometrics”, Department of Econamnligniversity of Toronto (October 20, 2000).

“Monte Carlo Tests with Nuisance Parameters: A Gerfgoproach to Finite-Sample Inference and Non-
standard Asymptotics in Econometrics”, Department of Eexnigs, Princeton University (October 17, 2000).

“Invariant Tests Based on M-Estimators, Estimatingd&ions and the Generalized Method of Moments”
(with Alain Trognon), 8th World Congress of the EconomeS8axiety (Seattle, August 16, 2000).

“Exact Monte Carlo Tests for Models Estimated by Inclitaference and the Efficient Method of Moments”
(with Pascale Valéry), 8th World Congress of the Econoro&dciety (Seattle, August 15, 2000). Presented
by Pascale Valéry.

“Simulation Based Inference in Simultaneous Equatigwith Lynda Khalaf), 8th World Congress of the
Econometric Society (Seattle, August 14, 2000). Presemteégnda Khalaf.

“Finite Sample Inference Methods for Simultaneousdfigns and Models with Unobserved and Generated
Regressors” (with Joanna Jasiak), 8th World Congress dt¢baometric Society (Seattle, August 14, 2000).

“Inférence statistique et techniques de projectiorsdes modéles a équations simultanées” (with Mohamed
Taamouti), 40th Annual Meeting of the Société canadienr&oilence économique, Montréal (May 17, 2000).
Discussant: John Galbraith (McGill University).

“Procédures exactes pour tester I'égalité de fonstdmsurvie en présence de censure” (with Lynda Kha-
laf, Jimmy Royer and Marc van Audenrode), 40th Annual Megtih the Société canadienne de Science
économique, Montréal (May 17, 2000). Discussant: Nour Mdd@Université de Montréal).

“Procédures de Monte Carlo exactes pour tester degehsmts structurels multiples” (with Jean-Thomas
Bernard, Lynda Khalaf and Jean-Cléophas Ondo), 40th Arivieeting of the Société canadienne de Science
économique, Montréal (May 17, 2000). Discussant: Bryan asti (Concordia University).

“Invariant Tests Based on M-estimators, Estimatingdtions, and the Generalized Method of Moments”
(with Alain Trognon), Center for Economic Research, Kaligle Universiteit Tilburg (The Netherlands;
April 19, 2000).

“Invariant Tests Based on M-estimators, Estimatingdtions, and the Generalized Method of Moments”
(with Alain Trognon), Malinvaud Seminar, CREST-INSEE (BaMarch 13, 2000).
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“Finite Sample Inference Methods for Simultaneousdfigns and Models with Unobserved and Generated
Regressors (with Joanna Jasiak), UFR de Mathématique=)@s Economiques et Sociales, Université de
Lille 3, Lille, France (March 7, 2000).

“Finite Sample Limited Information Inference Methdds Structural Equations and Models with Generated
Regressors” (with Joanna Jasiak), Département d’Econamidniversité Laval, Québec (January 14, 2000).

“Finite Sample Limited Information Inference Methdds Structural Equations and Models with Generated
Regressors” (with Joanna Jasiak), Tinbergen Institutestdardam (December 10, 1999).

“Monte Carlo Heteroskedasticity Tests” (with Jearsifias Bernard, lan Genest and Lynda Khalaf), 1999
European Meeting of the Econometric Society, Santiago dapostela (August 30, 1999). Presentation by
Lynda Khalaf.

“Simulation-Based Finite and Large Sample Infereneghidds in Simultaneous Equations” (with Lynda
Khalaf), Society for Computational Economics (Boston €gdl; June 25, 1999). Presentation by Lynda
Khalaf.

“Régions de confiance pour les paramétres calibrés délpmcalculables d’équilibre général”, Annual meet-
ing of the Société canadienne de science économique, Hudh€x (May 13 1999).

“Monte Carlo Tests with Nuisance Parameters: A Gerfgoproach to Finite-Sample Inference and Non-
standard Asymptotics in Econometrics”, Department of Exnics, Stanford University (May 20, 1999).

“Statistical Inference for Computable General Equilim Models, with Application to a Model of the Mo-
roccan Economy” (with Touhami Abdelkhalek), Colloquium @eneral Equilibrium: Bridging Theory and
Practice(CRDE, Université de Montréal; March 6, 1999).

“Simulation Based Finite and Large Sample Inferencéhbtis in Multivariate Regressions and Seemingly
Unrelated Regressions”, Department of Economics, Unityen§ Bristol (February 24, 1999).

“Monte Carlo Tests with Nuisance Parameters: A Gerfgpproach to Finite-Sample Inference and Non-
standard Asymptotics in Econometrics”, Department of Exnics, University of Bristol (February 9, 1999).

“Monte Carlo Tests with Nuisance Parameters: A Genfgparoach to Finite-Sample Inference and Non-
standard Asymptotics in Econometrics”, Department of Becoics, Northwestern University (December 2,
1998).

“Simulation-Based Finite and Large Sample Inferenathdds in Simultaneous Equations”, (with Lynda
Khalaf), Department of Economics, University of VictorMigtoria; November 18, 1998). Presentation by
Lynda Khalaf.

“Monte Carlo Test Methods in Econometrics”, (with Lynkdhalaf), Department of Economics, University
of Victoria (Victoria, November 19, 1998). Presentationlgyda Khalaf.

“Monte Carlo Tests in Econometrics and StatisticstieSef three invited talks given at the Institut Supérieur
de Gestion, Université de Tunis IlIl, Tunisia (October 26a2d 28, 1998).

-“Simulation based finite and large sample inferenceéhaus in multivariate regressions and seemingly un-
related regressions”, (with Lynda Khalaf), Départemeggicdnomique, Université de Montréal (Montréal;
October 18, 1998). Presentation by Lynda Khalaf.

“Monte Carlo Tests for Contemporaneous Correlatiddisturbances in Multi-Equation Regression Models”
(with Lynda Khalaf), European Meeting of the Econometrici8ty, Berlin (September 1, 1998). Presentation
by Lynda Khalaf.

“Short-Run and Long-Run Causality in Time Series” (M&ric Renault), Federal Reserve Board, Washing-
ton, DC (July 16, 1998).

“Monte Carlo Tests for Contemporaneous Correlatiddisturbances in Multi-Equation Regression Models”
(with Lynda Khalaf), North American Summer Meeting of thedlBometric Society, Montréal (June 25, 1998;
discussant: Allan Wirtz, University of Aarhus). Presentaby Lynda Khalaf.

“Monte Carlo Tests for Heteroskedasticity” (with Jéldromas Bernard, lan Genest and Lynda Khalaf), 1998
Canadian Economics Association Meeting, University ofa@# (May 31, 1998; discussant: Judith Giles,
University of Victoria). Presentation by Lynda Khalaf.

“Simulation Based Finite and Large Sample Inferencéhbids in Multiple Equation Regression Models”
(with Lynda Khalaf), Department of Economics, Ohio Statevdrsity, Columbus (May 1998). Presentation
by Lynda Khalaf .
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“Tests Monte-Carlo pour la présence de I'hétérosci&itas (with Jean-Thomas Bernard, lan Genest and
Lynda Khalaf), Annual Meeting of the Société canadiennediense économique (Québec; May 7, 1998).
Presentation by Lynda Khalaf.

“Markovian Processes, Two-sided Autoregressionskinile Sample Inference for Stationary and Non-
stationary Autoregressive Processes” (with Olivier Teyr&Vorkshop on Time Series Analysis, Centre de
recherches mathématiques, Université de Montréal (MaB¢ch298). Invited talk.

“Statistical Inference for Computable General Equilim Models, with Application to a Model of the Mo-
roccan Economy” (with Touhami Abdelkhalek), DepartmenEabnomics, Dalhousie University (Halifax;
March 6, 1998).

“Weak Instruments and Finite-Sample Inference Metlw&tructural Models”, Malinvaud Seminar, CREST-
INSEE (Paris; December 15, 1997).

“Weak Instruments and Finite-Sample Inference Methindstructural Models”, Eight EC2 Conference on
Finite Sample and Asymptotic Methods in Econometrics, drsiteit van Amsterdam (December 13, 1997).

“Monte Carlo Tests with Nuisance Parameters: A Gerdgyptoach to Finite-Sample Inference and Nonstan-
dard Asymptotics in Econometrics”, Department of Statssiind Actuarial Science, University of Waterloo
(October 30, 1997).

“Simulation Based Finite and Large Sample Inferencéhbts in Multiple Equation Regression Models”
(with Lynda Khalaf), Canadian Econometric Study Group, €nugUniversity (Kingston, Ontario; September
26, 1997; discussant: Michael Veall, McMaster UniversiBiesentation by Lynda Khalaf .

“Markovian Processes, Two-Sided Autoregressionskaatt Inference for Stationary and Stationary and
Nonstationary Autoregressive” (with Olivier Torrés), Bamnetric Society European Meeting (Toulouse,
France; August 29, 1997). Presentation by Olivier Torres.

“Statistical Inference for Computable General Equilim Models, with Application to a Model of the Mo-
roccan Economy” (with Touhami Abdelkhalek), Econometricigty European Meeting (Toulouse, France;
August 30, 1997).

“Simulation Based Finite and Large Sample Inferencéhbls in Simultaneous Equations ” (with Lynda
Khalaf), Econometric Society European Meeting (Toulo&sance; August 29, 1997).

“Simulation-Based Finite and Large Sample Inferenethidds in Multiple Equation Regression Models”
(with Lynda Khalaf), Annual meeting of the American Statiat Association (Anaheim, CA; August 1997).
Presentation by Lynda Khalaf.

“Simulation-Based Finite and Large Sample Infereraghmiques in Multiple Equation Regression Models”
(with Lynda Khalaf), Third International Conference on Qauting and Finance, Hoover Institution, Stanford
University (Palo Alto; July 2, 1997).

“Simulation-Based Finite and Large Sample Infereneghidds in Simultaneous Equations” (with Lynda
Khalaf), 1997 Econometric Society Summer Meeting (PasadeA; June 26, 1997).

“Simulation-Based Finite Sample Normality Tests imear Regressions” (with Abdeljelil Farhat, Lucien
Gardiol and Lynda Khalaf), Canadian Economics Associaltf@etings (St. John’s, Newfoundland; June 8,
1997). Presentation by Lynda Khalaf.

“Monte-Carlo Tests for Contemporaneous Correlatiddisturbance in Multiple Equation Regression Mod-
els” (with Lynda Khalaf), Canadian Economics Associatioed#lngs (St. John’s, Newfoundland, June 8,
1997). Presentation by Lynda Khalaf.

“Tests de Monte Carlo pour la corrélation entre équatitans les modeéles de régression a plusieurs équa-
tions” (with Lynda Khalaf), Société Canadienne de Sciencer®mique (Ecole des Hautes Etudes Commer-
ciales, Montréal; May 14, 1997). Presentation by Lynda Khal

“Méthodes d’'union-intersection et de partition d'&ctillons en économétrie, avec applications a des modeles
SURE et MA” (with Olivier Torrés), Société Canadienne deeBce Economique (Ecole des Hautes Etudes
Commerciales, Montréal; May 14, 1997).

“Monte Carlo Tests with Nuisance Parameters: A Genfgparoach to Finite Sample Inference and Non-
standard Asymptotic in Econometrics”, EC2 Conference anugition Methods in Econometrics, European
University, Firenze (December 13, 1996).
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“Simulation-Based Finite and Large Sample Inferene¢hidds in Multiple Equations Models” (with Lynda
Khalaf), EC2 Conference on Simulation Methods in EconoitgtEuropean University, Firenze (December
14, 1996).

“Monte Carlo Tests with Nuisance Parameters: A Gergyptoach to Finite Sample Inference and Nonstan-
dard Asymptotic in Econometrics”, Tinbergen Institute fleodam University (December 4, 1996).

“Monte Carlo Tests with Nuisance Parameters: A Gergyptoach to Finite Sample Inference and Nonstan-
dard Asymptotics in Econometrics”, Department of Econanyrk University (October 22, 1996).

“Monte Carlo Tests with Nuisance Parameters: A Gergyptoach to Finite Sample Inference and Nonstan-
dard Asymptotics in Econometrics”, Department of Econ@ni@ueen’s University (October 23, 1996).

“Simulation Based Finite and Large Sample Inferencéhbtis in Seemingly Unrelated Regressions” (with
Lynda Khalaf), Econometric Society European Meeting, BaigjdJniversity (Istanbul, Turkey; August 28,
1996).

“Union Intersection and Sample-Split Based Estinmatind Inference in Panel Data Models” (with Olivier
Torres), Sixth Annual Conference on Panel Data, Univatsigsn Amsterdam (Amsterdam; June 28, 1996).
Presentation by Olivier Torres.

“Simulation Based Finite and Large Sample Inferencéhbids in Seemingly Unrelated Regressions” (with
Lynda Khalaf), North American Econometric Society Summetings, University of lowa (lowa City; June
21, 1996). Presentation by Lynda Khalaf.

“Simulation Based Finite and Large Sample Inferencthbls in Simultaneous Equation” (with Lynda Kha-
laf), Canadian Economics Association Annual Meeting, Brooiversity (St. Catherines, Ontario; May 31,
1996). Presentation by Lynda Khalaf.

“Méthodes d’inférence basées sur des simulationslpsgrands échantillons et les petits échantillons, dans
les modéles a équations simultanées” (with Lynda Khal#&®h 2\nnual Meeting of the Société Canadienne
de Science Economique (Manoir Saint-Sauveur; May 16, 19®@sentation by Lynda Khalaf.

“Causalité entre la monnaie et le revenu: une analysausalité basée sur un modéle VARMA-ECHELON”
(with David Tessier), 36th Annual Meeting of the Société &dienne de Science Economique, (Manoir
Saint-Sauveur; May 16, 1996). Presentation by David Tessie

“Monte Carlo Tests with Nuisance Parameters: A Gergyptoach to Finite Sample Inference and Nonstan-
dard Asymptotics in Econometrics”, Plenary Session, Ojtition Days, Ecole des Hautes Etudes Commer-
ciales (Montréal; May 13, 1996).

“Some Impossibility Theorems in Econometrics, withpigations to Instrumental Variables, Dynamic Mod-
els and Cointegration”, Econometrics Seminar, Researiamgle Institute, Duke University, North Carolina
State University, University of North Carolina at Chapell fiburham-Raleigh, North Carolina; February 29,
1996).

“Some Impossibility Theorems in Econometrics, withpigations to Instrumental Variables, Dynamic Mod-
els and Cointegration”, Seminar for Labor and Populatiooréenics and Seminar fiir Okonometrie und
Statistik, Ludwig-Maximilians-Universitat Miinchen (Geany; December 15, 1995).

“Some Impossibility Theorems in Econometrics, withpAgations to Instrumental Variables, Dynamic
Models and Cointegration”, Département d’Econométrie’Etdnomie Politique, Université de Lausanne
(Switzerland; November 23, 1995).

“Méthodes d’'inférence exactes et changement steictavec application au PIB tunisien” (with Malika
Neifar), Les Journées PARADI, (C.R.D.E./Université de Méal — CREFA/Université Laval, Hotel du
Parc, Montréal; October 14, 1995; discussant: John GahrislicGill University). Presentation by Malika
Neifar.

“Monte Carlo Tests with Nuisance Parameters: A Genfgparoach to Finite-Sample Inference and Non-
standard Asymptotics in Econometrics”, Department of Bxnics, Ohio State University (Columbus, Ohio;
October 10, 1995).

“Monte Carlo Tests with Nuisance Parameters: A Gerfgpproach to Finite-Sample Inference and Non-
standard Asymptotics in Econometrics”, Canadian Econom8tudy Group (McGill University, Montréal;
September 23, 1995).

“Monte Carlo Tests with Nuisance Parameters: A Gerdgyptoach to Finite-Sample Inference and Nonstan-
dard Asymptotics in Econometrics”, 7th World Congress &f Btonometric Society (Tokyo, Japan; August
27, 1995).
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“Exact Tests in Single Equation Autoregressive Dhstied Lag Models” (with Jan Kiviet), 7th World
Congress of the Econometric Society (Tokyo, Japan; Augiist295). Presentation by Jan Kiviet.

“Monte Carlo Tests with Nuisance Parameters: A Gerdgyptoach to Finite-Sample Inference and Nonstan-
dard Asymptotics in Econometrics”, Invited session, bngéi of Mathematical Statistics/Statistical Society of
Canada (Sheraton Center, Montréal; July 12, 1995).

“Tests de Monte Carlo et asymptotique non standardE £€R(Centre de Recherche en Economie et Statis-
tique), Laboratoire de Finance-Assurance (INSEE, Pauise 27, 1995).

“Finite-Sample Methods in Seemingly Unrelated Regjoes and Simultaneous Equations” (with Lynda Kha-
laf), Canadian Economics Association (Université de Qué&b#&lontréal; June 2, 1995; discussant: James
MacKinnon, Queen’s University).

“Méthodes d'inférence en échantillon fini dans les niesl@e régressions apparemment non liées et
d’équations simultanées” (with Lynda Khalaf), 35th Anniaeting of the Société Canadienne de Science
Economique (Manoir du Lac Delage, Québec; May 9, 1995; disant: John Galbraith).

“Some Impossibility Theorems in Econometrics, withpigations to Instrumental Variables, Dynamic Mod-
els and Cointegration”, Department of Economics, SUNY#&h (Albany, N.Y.; March 9, 1995).

“Some Impossibility Theorems in Econometrics, withpigations to Instrumental Variables, Dynamic Mod-
els and Cointegration”, Department of Economics, Cornellersity (Ithaca, N.Y.; November 15, 1994).

“Impossibility Theorems in Econometrics”, InvitedsS®n in Econometrics (one speaker), Econometric
Society European Meeting (Maastricht; September 1, 198¢udsant: Jean-Pierre Florens, Université de
Toulouse ).

“Some Impossibility Theorems in Econometrics with Apgitions to Simultaneous Equations, Dynamic
Models and Cointegration”, Institut fiir Statistik und Okwnetrie, Humboldt-Universitét zu Berlin (August
28, 1994).

“Statistical Inference for Simulation and Computa@leneral Equilibrium Models” (with Touhami Ab-
delkhalek), International Symposium on Economic Modellithe World Bank (Washington, D.C.; June
23, 1994).

“Tests exacts contre le changement structurel damadeleles dynamiques d’ordre un” (with Jan Kiviet),
GREMAQ, Université de Toulouse I, (June 6, 1994).

“Inférence statistique pour les modeles de simulatioles modéles calculables d’équilibre général” (with
Touhami Abdelkhalek), Société Canadienne de Science Haigue (University of Ottawa; May 20, 1994;
discussant: Marcel G. Dagenais). Presentation by Touh#mékhalek.

“Méthodes d'inférence exactes dans des modéles dynami application a des processus admettant une
représentation AR(1)” (with Olivier Torrés), Société Cdigmne de Science Economique (University of Ot-
tawa; May 20, 1994; discussant : Simon van Norden, Bank o@ah Presentation by Olivier Torres.

“Conditions et tests de causalité dans les modeles ARMMRivariés” (with David Tessier), Société Canadi-
enne de Science Economique (University of Ottawa; May 18418iscussant: Christophe Muller, Université
Laval). Presentation by David Tessier.

“Méthodes d'inférence exactes pour des processuségussifs” (with Malika Neifar), Société Canadi-
enne de Science Economique (University of Ottawa; May 18418iscussant: Douglas Hostland, Bank of
Canada). Presentation by Malika Neifar.

“Méthodes d’'inférence exactes par des modeéles aveessurs générés ou non observables” (with Joanna
Jasiak), Société Canadienne de Science Economique (Sityvef Ottawa; May 18, 1994; discussant: Gor-
don Fisher, Concordia University). Presentation by Jodas&k.

“Méthodes d’inférence exactes pour des modeles desgign multivariés” (with Lynda Khalaf), Société
Canadienne de Science Economique (University of Ottaway Ma 1994; discussant: Chritophe Muller).
Presentation by Lynda Khalaf.

“Méthodes d'inférence exactes dans des modéles dynami application a des processus admettant une
représentation AR(1)” (with Olivier Torres), Associaticanadienne-francaise pour I'avancement des sci-
ences, Statistics Colloquium organized by the Bureau dedtisSque du Québec (Université du Québec a

Montréal; May 18, 1994). Presentation by Olivier Torres.
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“Inférence statistique pour des modéles de simulaidas modéles calculables d’équilibre général” (with
Touhami Abdelkhalek), Journées PARADI (C.R.D.E. and GRER&ntréal; November 5, 1993). Presenta-
tion by Touhami Abdelkhalek.

“Tests non paramétriques exacts pour des hypothesglajonalité et de promenades aléatoires”, Centre de
Recherche en Economie et Statistique, Ecole Nationale Statistique et de I’Administration Economique
(ENSAE, Paris; October 20, 1993).

“Tests non paramétriques exacts pour des hypothésabatjonalité et de promenades aléatoires”, Institut
d’Economie Industrielle, Université des sciences sosideToulouse (October 12, 1993).

“Exact Tests and Confidence Sets in First-Order Autessive Distributed Lag Models”, Tenth Annual Meet-
ing of the Canadian Econometric Study Group (Universityafohto; September 26, 1993; discussant: Dale
Poirier, University of Toronto).

“Exact Tests and Confidence Sets in First-Order Autessjyve Distributed Lag Models” (with Jan Kiviet),
European Meeting of the Econometric Society (Uppsala Unitye Sweden; August 22-26, 1993). Presenta-
tion by Jan Kiviet.

“On the Relationship between Impulse Response Amalirsnovation Accounting and Granger Causality”
(with David Tessier), 1993 Meetings of the American StatdtAssociation (San Francisco; August 10,
1993).

“Exact Nonparametric Orthogonality and Random Walkt§e(with Bryan Campbell), Institut fir Statistik
und Okonometrie, Freie Universitét Berlin (June 24, 1993).

“Short-Run and Long-Run Causality in Time Series anohBmetrics” (with Eric Renault), Institut fir Sta-
tistik und Okonometrie, Humboldt-Universitat zu Berlimgg 23, 1993).

“Exact Nonparametric Orthogonality and Random Wallst§e (with Bryan Campbell), Faculteit der
Economische Wetenschapen en Econometrie and TinbergintmsUniversiteit van Amsterdam (June 16,
1993).

“Short-Run and Long-Run Causalities in Time Series Boodnometrics” (with Eric Renault), Institut de
statistique and Centre d’économie mathématique et d’énéb@e, Université Libre de Bruxelles (June 3,
1993).

“Exact Nonparametric Orthogonality and Random Walkt3e(with Bryan Campbell), Annual Meeting of
the Canadian Economics Association (Carleton UniverSitigwa; June 5, 1993; discussant: Victoria Zinde-
Walsh, McGill University). Presentation by Bryan Campbell

“Causalité a court et a long terme en économétrie etrgssghronologiques” (with Eric Renault), Institut
National de Statistique et d’Economie Appliquée (INSEAbRiaMorocco; May 27, 1993).

“Larelation entre analyse des réponses aux impulstonsptabilité des innovations et causalité de Granger”
(with David Tessier), Annual Meeting of the Société Canadide Science Economique (Université du
Québec a Montréal; May 21, 1993; discussant : Steve AmbI@AM). Presentation by David Tessier.

“Generalized Predictive Tests and Structural Changalysis in Econometrics” (with E. Ghysels and A.
Hall), Department of Economics, University of Exeter (nitkingdom; April 29, 1993).

“Exact Nonparametric Orthogonality and Random Walkt3e(with B. Campbell), Department of Eco-
nomics, University of Bristol (United Kingdom; April 28, 83).

“Generalized Predictive Tests and Structural Changalysis in Econometrics” (with E. Ghysels and A.
Hall), Department of Economics, University of Bristol (Wed Kingdom; April 27, 1993).

“Improved Eaton Bounds for Linear Combinations of Babe&eth Random Variables, with Statistical Applica-
tions” (with Marc Hallin), 2nd IMS Symposium on Probabiliand its Applications (Bloomington, Indiana;
March 18-21, 1993). Presentation by Marc Hallin.

“Causality in the Short and the Long Run in Econométaith E. Renault), Econometrics Seminar, Uni-
versity of Maastricht (The Netherlands; February 18, 1993)

“Exact Nonparametric Orthogonality and Random Walkt3e(with B. Campbell), Centre d’Economie
Mathématique et d’Econométrie and Institut de Statistigjiréversité Libre de Bruxelles (February 9, 1993).

“Exact Tests for Structural Change in Dynamic Modelgitl{ Jan Kiviet), C.R.D.E./Journal of Economet-
rics Workshop on Recent Developments in the Econometri&troictural Change (Université de Montréal;
October 3, 1992; discussant: Peter Hackl, Wirtschafts &fsitét Wien).
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“Short Run and Long Run Causalities in VAR and MultiaégiARIMA Models” (with Eric Renault), Cana-
dian Econometric Study Group (Ottawa; September 26, 198@udsant: John Galbraith, McGill University).
“Nonparametric Orthogonality and Random Walk Teststh B. Campbell), Econometric Society European
Meeting 1992 (Bruxelles; August 27, 1992). PresentatioBtyan Campbell.

“Short and Long Run Causalities in VAR and MultivariaRIMA Models” (with Eric Renault), Econometric
Society European Meeting 1992 (Bruxelles; August 24-282) 9Presentation by Eric Renault.

“Tests prédictifs généralisés et analyse du changestreisturel dans les modéles économétriques”, Institut
d’Economie Industrielle, Université des Sciences SosidieToulouse (France, June 22, 1992).
“Evaluation of Multinomial Choice Probabilities by Bierroni Constrained Simulation” (with Denis
Bolduc), International Conference on “Econometric Infexe Using Simulation Techniques”, Erasmus Uni-
versity (Rotterdam, June 5-6, 1992). Presentation by Doiduc.

“Causalités a court et a long terme dans les modéles VARBIA multivariés” (with Eric Renault), XXIVe
Journées de Statistique, Association des Statisticiensetéitaires (Bruxelles; May 18, 1992).

“Testing Causality between Vectors in Multivariate MR Models” (with H. Boudjellaba and R. Roy), Dé-
partement d’Economique, Université Laval (Québec; ApBil 2992).

“Causality Testing Between Vectors in Multivariate MR Models” (with H. Boudjellaba and R. Roy), De-
partment of Economics, University of Pennsylvania (Febra8, 1992).

“Conditions for Non-Causality Between Two Vectors inliariate ARMA Models” (with H. Boudjellaba
and R. Roy), Conference on “Structure and Dynamics in Ecatocs II” (Rotterdam, The Netherlands;
December 4, 1991).

“Testing Causality Between Two Vectors in Multivag&RMA Models” (with H. Boudjellaba and R. Roy),
Department of Economics, University of Southern Califar(lios Angeles; December 5, 1991).
“Generalized Predictive Tests and Structural Changgdysis” (with E. Ghysels and A. Hall), Econometric
Society European Meeting (Cambridge, U.K.; September 8119

“Simple Exact Bounds for Distributions of Linear Sigrieank Statistics” (with Marc Hallin), Annual Meet-
ing of the Statistical Society of Canada (University of Tata June 5, 1991).

“Improved Eaton Bounds for Linear Combinations of Baeth Random Variables” (with Marc Hallin), An-
nual Meeting of the Statistical Society of Canada (Uniugrsf Toronto; June 5, 1991).

“Bornes d’Eaton améliorées”, Vingt-troisiemes Jé@sde Statistique (Strasbourg, France; May 30, 1991).
Presented by Marc Hallin.

“Simple Exact Bounds for Distributions of Linear Sigrieank Statistics” (with Marc Hallin), Statistics '91
Canada, Third Canadian Conference in Applied Statistios¢Grdia University; May 25, 1991).

“Improved Eaton Bounds for Linear Combinations of Baeth Random Variables” (with Marc Hallin), Sta-
tistics '91 Canada (Concordia University; May 25, 1991).

“Invariance, Nonlinear Models and Asymptotic TesB&partment of Economics, Cornell University (Ithaca,
New York; April 16, 1991).

“Exact Nonparametric Methods in Econometrics and T8ages”, Department of Economics, McGill Uni-
versity (Montréal; April 12, 1991).

“The Influence of Changes in Measurement Units on HygsshTesting Procedures”, Department of Eco-
nomics, Wilfrid Laurier University (Waterloo, Ontario; Mzh 9, 1991).

“Invariance, Rescaling, Nonlinear Models and Asyrtiptdests” (with M. Dagenais), Departments of Eco-
nomics and Statistics, Southern Methodist University [@alTexas; February 22, 1991).

“Generalized Predictive Tests and Structural Chandggconometrics” (with E. Ghysels and A. Hall), Shell
Econometrics Workshop, Department of Economics, Texas A &ilversity (College Station, Texas; Feb-
ruary 21, 1991).

“Testing Causality in Multivariate ARMA Models” (withl. Boudjellaba and R. Roy), Faculty of Actuarial
Science and Econometrics, Universiteit van Amsterdam @xder 29, 1990).

“Tests de causalité dans les modéles ARMA multivari8€minaire Malinvaud (INSEE, Paris; November
26, 1990).

“Generalized Predictive Tests in Econometrics” (Viatlihysels and A. Hall), Montréal Econometrics Work-
shop (McGill University; October 10, 1990).
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“Exact Inference Methods for Comparing Two Regressimith Different Variances”, Seventh Annual Meet-
ing of the Canadian Econometrics Study Group (Universit§soélph, Ontario; September 22, 1990).

“Testing Causality Between Two Vectors in Multivae&RMA Models” (with H. Boudjellaba and R. Roy),
Sixth World Congress of the Econometric Society (Barcel@pain, August 28, 1990).

“Pitfalls of Rescaling in Regression Models with BogxCTransformations” (with Marcel G. Dagenais),
24th Annual Meeting of the Canadian Economics Associatidm\ersity of Victoria; June 3, 1990); paper
presented by M. Dagenais.

“Testing Causality between Two Vectors in Multivagi&tRMA Models” (with H. Boudjellaba and R. Roy),
24th Annual Meeting of the Canadian Economics Associatigmersity of Victoria; June 4, 1990).

“Kimball's Inequality and Bounds Tests for Comparirgy&ral Regression Under Heteroskedasticity”, Sta-
tistics Week Recent Advances in Regression, Centre dengahen mathématique appliquée, Université de
Montréal (May 7, 1990).

“Bounds Methods in Econometrics”, Econometrics SamiDepartment of Economics, Princeton University
(April 5, 1990).

“Bounds Methods in Econometrics”, Department of Eenits, University of Alberta (Edmonton, March 15,
1990).

“Bounds Methods in Econometrics”, Department of Eenits, University of British Columbia (Vancouver,
March 16, 1990).

“Invariance, Nonlinear Models and Asymptotic TesE&¢pnometrics Workshop, Department of Economics,
University of Pennsylvania (October 31, 1989).

“Generalized Predictive Tests and Structural Changdysis in Econometrics and Finance” (with E. Ghysels
and A. Hall), Canadian Econometrics Study Group (Sixth Aaiorkshop, McMaster University, Hamilton;
October 13, 1989).

“Une amélioration de certaines bornes non-uniforneetype Berry-Essen-Chebyshev avec applications en
inférence asymptotique” (with Marc Hallin), 47th sessidhe International Statistical Institute (Paris; Sep-
tember 6, 1989); paper presented by Marc Hallin.

“Testing Causality Between Two Vectors in Multivag&RMA Models” (with H. Boudjellaba and R. Roy),
Annual Meeting of the American Statistical Association 8Magton; August 6, 1989); paper presented by
H. Boudjellaba.

“Generalized Predictive Tests in Econometrics andrir” (with E. Ghysels and A. Hall), 1989 Far Eastern
Meeting of the Econometric Society (Doshisha Universitypt0, Japan; June 11, 1989).

“Optimal Invariant Tests for the Autocorrelation Cio@ént in Linear Regressions with Autocorrelated Er-
rors” (with M. L. King), 23rd Annual Meeting of the Canadiarc@omics Association (Université Laval,
Québec; June 3, 1989).

“Testing Causality Between Two Vectors in Multivag&RMA Models” (with H. Boudjellaba and R. Roy),
1989 Annual Meeting of the Statistical Society of Canadaiersity of Ottawa; June 1, 1989); paper pre-
sented by H. Boudjellaba.

“Analyse du changement structurel dans les modelasoéuétriques”, invited lecture at the 29th Annual
Meeting of the Société Canadienne de Science Economiquet(Btabriel, May 25, 1989).

“Generalized Predictive Tests in Econometrics anérkin” (with E. Ghysels and A. Hall), International
Conference on Economic Structural Change: Analysis anddasting (Stockholm, Sweden; May 23, 1989).

“Tests non paramétriques d’'indépendance entre s#mienologiques” (with Bryan Campbell), 57th Annual
Meeting of the Association canadienne-francaise pouahaement des sciences (Université du Québec a
Montréal; May 19, 1989); paper given by B. Campbell.

“Bounds Methods in Econometrics”, Cowles FoundatmrResearch in Economics, Yale University (April
26, 1989).

“Econometric Treatment of Structural Change”, CNPfémmnce (Canadian Network on Productivity), Uni-
versity of British Columbia (March 31, 1989).

“Bounds Methods in Econometrics”, Econometrics aradi€ics Colloquium of the University of Chicago
(Graduate School of Business; March 8, 1989).
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382.

. “Optimal Invariant Tests for the Autocorrelation Ciagént in Linear Regressions with Autocorrelated Er-
rors” (with Max King), Montreal Econometrics Workshop (Miti&niversity; November 23, 1988).

“Optimal Invariant Tests for the Autocorrelation Cio@ént in Linear Regressions with Autocorrelated Er-
rors” (with Max King), 1988 North American Summer Meetingtbe Econometric Society (University of
Minnesota, Minneapolis; June 24, 1988).

“Non-Uniform Bounds for Nonparametric t-Tests”, Mgl Econometrics Workshop (Université du Québec
a Montréal; April 15, 1988).

“Invariance, Nonlinear Models and Asymptotic Testsitli M. Dagenais), Department of Economics, Rice
University (Houston; March 11, 1988).

“Invariance, Nonlinear Models and Asymptotic Testsitli M. Dagenais), Winter Meetings of the Econo-
metric Society (Chicago; December 30, 1987).

“Invariance, Nonlinear Models and Asymptotic Testsitli M. Dagenais), Canadian Econometric Study
Group Conference on Advances in Econometrics and Modevitfrid Laurier University, Waterloo; Sep-
tember 19, 1987).

“Invariance, Nonlinear Models and Asymptotic Testsitli M. Dagenais), European Meeting of the Econo-
metric Society (Copenhagen; August 24-28, 1987).

“Nonlinear Hypotheses, Inequality Restrictions armhMested Hypotheses : Exact Simultaneous Tests in
Linear Regressions”, Annual Meeting of the American Stigi$ Association (San Francisco; August 18,
1987).

“Nonlinear Hypotheses, Inequality Restrictions arahMested Hypotheses: Exact Simultaneous Tests in
Linear Regressions”, North American Summer Meeting of tberfometric Society (University of California,
Berkeley; June 24, 1987).

“Nonlinear Hypotheses, Inequality Restrictions armhMested Hypotheses : Exact Simultaneous Tests in
Linear Regressions”, Annual Meeting of the Canadian Ecaosssociation (McMaster University, Hamil-
ton, Ontario; June 4, 1987).

“Invariance, Nonlinear Models and Asymptotic Testsitli M. Dagenais), Montréal Interuniversity Econo-
metrics Workshop (Université du Québec a Montréal; April 1887).

“Invariance, Nonlinear Models and Asymptotic Tesisitli M. Dagenais), Séminaire Malinvaud (INSEE,
Paris; March 1987); paper given by M. Dagenais.

“Hypothéses non linéaires, contraintes d’inégatités/pothéses non emboitées : tests simultanés exacts pour
le modéle de régression linéaire”, Département de sciedfmmsomiques, Université du Québec a Montréal
(November 7, 1986).

“Le financement des exportations au Canada: une énalwds la S.E.E.” (with D. Racette), Sixth Interna-
tional Congress of the North American Economics and Fin&sseciation (Université de Montréal; July 24,
1986); paper given by D. Racette.

“Optimal Invariant Tests for the Autocorrelation Cio@ént in Linear Regressions with Autocorrelated Er-
rors” (with Max King), International Conference on Modalli Dynamic Systems (Université de Paris I;
June 20, 1986).

“Recursive Stability Analysis: Investment, Taxatemd Econometric Policy Evaluation”, Meeting on Sta-
tistical Analysis and Forecasting of Economic Structudahd@ge, International Institute for Applied Systems
Analysis (Akademie der Wissenschaften, East Berlin; Juh€.286).

“Le financement public des exportations au Canada: waleation économique de la SEE” (with D. Racette),
Annual Meeting of the Société Canadienne de Science EcapaniUniversité de Montréal; May 21, 1986);
paper given by D. Racette.

“Exact Tests and Confidence Regions in Regression Medti Autocorrelated Errors”, INSEE, Séminaire
Malinvaud (May 12, 1986).

“Exact Tests and Confidence Regions in Regression Medti Autocorrelated Errors”, London School of
Economics (U.K.; March 13, 1986).

“Optimal Invariant Tests and Exact Confidence Intex¥at the Auto-correlation Coefficient in Regression
Models with AR(1) Errors”, Department of Economics, Queddhiversity (Kingston, Ontario; January 28,
1986).
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390.

391.

392.

393.

394.

395.

396.

397.

398.

399.

400.

401.

402.

403.

404.

405.

“On Estimators of the Disturbance Variance in Econoimdlodels: Some Small-Sample Results on Bias
and the Existence of Moments”, Department of Economics g@igdJniversity (Kingston, Ontario; January
20, 1986).

“Exact Tests and Confidence Regions in Regression idedti Autocorrelated Errors”, Economic Council
of Canada, (Ottawa; January 9, 1986).

“Exact Tests and Confidence Regions in Regression Maowigh Autocorrelated Errors”, Department of
Economics, Université Libre de Bruxelles (Belgium; Decemb0, 1985).

“Exact Tests and Confidence Regions in Regression Madth Autocorrelated Errors”, Center for Opera-
tions Research and Econometrics, Université Catholiguedgain (Belgium; December 4, 1985).

“Exact Tests and Confidence Regions in Regression ied#i Autocorrelated Errors”, Econometric Insti-
tute, Rotterdam University (The Netherlands; November1®85).

“Exact Tests and Confidence Regions in Regression Medtl Autocorrelated Errors”, Faculty of Actuarial
Science and Econometrics, Universiteit van Amsterdam ¢Ardam, The Netherlands; November 20, 1985).

“Exact Tests and Confidence Regions in Regression Madtt Autocorrelated Errors”, Canadian Econo-
metric Study Group (University of Western Ontario, LondSeptember 28, 1985).

“L'interchangeabilité en séries chronologiques:lques résultats exacts sur les autocorrélations et lds-stat

tiques portemanteau” (with Roch Roy), international aglium on “Approches non paramétriques en analyse
chronologique”, (Institut des Hautes Etudes de Belgiquax8lles; September 23, 1985); paper given by R.
Roy.

“Some Robust Exact Results on Sample AutocorrelatiodsTests of Randomness”, Econometric Society
World Congress (M.I.T., Boston; August 20, 1985).

“Exact Tests and Confidence Regions in Regression iedt#i Autocorrelated Errors”, Econometric Soci-
ety World Congress (M.1.T., Boston; August 20, 1985).

“Linear Wald Methods for Inference on Covariances amdK\EXxogeneity Tests”, Symposia on Statistics in
honor of Professor V. M. Joshi (University of Western Ordationdon; May 31, 1985).

“Exact Tests and Confidence Regions in Regression osdighh Autocorrelated Errors”, Department of
Economics, New York University (February 6, 1985).

“Exact Tests and Confidence Regions in Dynamic ModBlspartment of Economics, University of Western
Ontario (November 21, 1984).

“An Economic Analysis of Export Financing: The Case ah@da”, Atlantic Economic Conference (Mon-
tréal; October 6, 1984).

“Some Robust Exact Results on Sample AutocorrelatiodsTests of Randomness”, Canadian Econometric
Study Group (Queen’s University; September 27, 1984).

“Some Robust Exact Results on Sample AutocorrelatindsTests of Randomness”, Annual Meeting of the
American Statistical Association (Philadelphia: Auguét 1984); paper given by R. Roy.

“Durbin-Watson Tests with Missing Observations: Apations and Comparisons”, Annual Meeting of the
American Statistical Association (Philadelphia; Augu3t 1984).

“Quelques résultats robustes sur les autocorréfaiohantillonnales et applications a des tests de dépen-
dance”, Annual Meeting of the Société Canadienne de Scieaoromique (Université Laval, Québec; May
10, 1984).

“Unbiasedness of Predictions from Estimated Vectdofagressions”, Econometric Society Winter Meetings
(San Francisco; December 12, 1983).

“Recursive Stability Analysis: The Demand for Moneyidg the German Hyperinflation”, Center for Com-
putational Research in Economics and Management Scieressaddhusetts Institute of Technology (Boston;
June 10, 1983).

“Unbiasedness of Predictions from Estimated Vectaoragressions”, Third International Symposium on
Forecasting (Philadelphia; June 5, 1983).

“Unbiasedness of Predictions from Estimated Vectotofagressions”, Annual Meeting of the Canadian
Economics Association (Vancouver; June 2, 1983).

“Applications de I'analyse récursive de la stabildé&mande de monnaie et critique de Lucas”, Department
of Economics, Université de Toulouse | (France; May 3, 1983)
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427.

428.

“Sur le biais des prévisions obtenues a partir de medfdeséries chronologiques empiriques”, Université
Paul-Sabatier (Toulouse, France; April 29, 1983).

“Predictive Tests for Structural Change and the Stid Bquation”, 142nd Annual Meeting of the American
Statistical Association (Cincinnati; August 17, 1982).

“A Specification Error Theorem for Predictions fromiBstted Auto-regressions”, 182nd Annual Meeting of
the Institute of Mathematical Statistics (Cincinnati; Aisg16, 1982).

“Investment, Taxation and Econometric Policy Evadrat Some Evidence on the Lucas Critique”, Third
Latin-American Meeting of the Econometric Society (Mexidaly 19, 1982).

“Un théoreme d’erreur de spécification sur la prédictigpartir de modeéles autorégressifs estimés”, 22nd
Annual Meeting of the Société Canadienne de Science EcapaniUniversité du Québec a Montréal; May
13, 1982).

“Le financement public des exportations au Canada: valaation économique” (with A. Raynauld and D.
Racette), 22nd Annual Meeting of the Société Canadienne@®& Economique (Université du Québec a
Montréal; May 13, 1982); paper given by A. Raynauld.

“A Specification Error Theorem for Predictions fromiBstted Auto-regressions”, Fourth International Time
Series Meeting (Valencia, Spain; June 25, 1981).

“Investment, Taxation and Econometric Policy Evabrat Some Evidence on the Lucas Critique”, Annual
Meeting of the Canadian Economics Association (Dalhousieéssity, Halifax; May 25, 1981).

“Tests de Chow contre les changements structurelstergrétation et extension”, Annual Meeting of the
Société Canadienne de Science Economique (Universitéetbi®loke; May 14, 1981).

“Rank Tests for Serial Dependence”, Department of Booos, Queen’s University (April 14, 1981).

“Tests non paramétriques contre I'autocorrélatiarsdes séries chronologiques”, Department of Economics,
Université Laval (Québec; March 12, 1981).

“Provincial and Federal Sale Taxes: Evidence of thed&fand Prospects for Change” (with F. Vaillan-
court), Canadian Tax Foundation Conference on Tax Polidyo@p in the 1980s (Toronto; March 5, 1981).
Presented by F. Vaillancourt.

“Tests of Exogeneity”, Fourth World Congress of the f@oetric Society, Aix-en-Provence (August 29,
1980).

“Tests of Exogeneity”, Annual Meeting of the Canadiaoomics Association (Université du Québec a
Montréal; June 3, 1980).

“Investissement, taxation et évaluation économédgrides politiques: quelques résultats empiriques sur la
critique de Lucas”, Annual Meeting of the Société Canadéeda Science Economique (Université Laval,
Québec; May 14, 1980).

“Methods for Investigating the Stability of Linear Regsion Relationships”, Reliability Project Meeting,
Center for Computational Research in Economics and Manage8tience (Massachusetts Institute of Tech-
nology, Boston; December 1, 1979).

“Rank Tests for Serial Dependence”, Internationakl8eries Meeting, Guernsey (United Kingdom; October
24, 1979).

“La demande de monnaie durant I'hyperinflation alledea(l921-23): une analyse de stabilité récursive”,
Annual Meeting of the Société Canadienne de Science EcapenUniversité de Montréal; May 10, 1979).

“Rank Tests for Serial Correlation”, 138th Meetinglod American Statistical Association (San Diego, Cali-
fornia; August 17, 1978).

“Tests for Parameter Stability over Time”, Econonostand Statistics Colloquium, University of Michigan
(March 2, 1978).

“Tests for Parameter Stability over Time”, Econonustrand Statistics Colloquium, Concordia University
(January 31, 1978).

“Tests for Parameter Stability over Time”, Econonustand Statistics Colloquium, Ecole des Hautes Etudes
Commerciales (Université de Montréal, January 28, 1978).

“Tests for Parameter Stability over Time”, Econonustend Statistics Colloquium, Université Laval (January
27, 1978).
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429. “Tests for Parameter Stability over Time”, Econonustiand Statistics Colloquium, University of Chicago

(January 17, 1978).

430. “Maximum Likelihood Estimation for a Gaussian Processhe Circle” (with R. Roy), 143rd Meeting of the

Institute of Mathematical Statistics, Bowling Green Stdtéversity (June 12, 1974). Presented by R. Roy.

431. “Résultats sur I'estimation spectrale pour un praceb®mogene sur le cercle” (with R. Roy), Annual Meet-

ing of the Association canadienne-francaise pour I'avarese des sciences (ACFAS), Université de Montréal
(May 25, 1973).

432. “Estimation pour un processus aléatoire sur le cengdertér de réalisations complétes et indépendantes” (with

R. Roy), Annual Meeting of the Association canadienne<edse pour 'avancement des sciences (ACFAS),
Ottawa University (October 13, 1972). Presented by R. Roy.

RESEARCH GRANTS

10.

. Bank of Canada Fellowship, 2007-2012, 50000%$/year. Thé®ieuctural and time series econometrics in

macroeconomics and finance”.

. McGill University, 2007-2014, research funds assodiatéh the William Dow Chair in Political Economy,

40000%/year.

Social Sciences and Humanities Research Council of Garstdndard research grant on “Identification,
exogeneity and instrument selection in macroeconomicdiaadce”, 2009-2012, 85480% [42000% (2009-
2010), 22990% (2010-2011), 20490% (2011-2012)]. My apilbm was ranked number 3 among the 136
submissions of 2008-2009 (Economics Committee).

Social Sciences and Humanities Research Council of @astahdard research grant on “Identification robust
inference in multivariate reduced rank regression andfatiodels”, 2008-2011, 76000$ [38000% (2008-

2009), 19000% (2009-2010), 19000% (2010-2011)]. Othentewembers: Marie-Claude Beaulieu (Université

Laval), Lynda Khalaf (main investigator, Carleton Univigrs

. Canadian Network of Centres of Excellence (NCE), progoafdathematics of Information Technology and

Complex Systen{MITACS). Project leader: “Mathematical and Statisticatttdods for Financial Modelling
and Risk Management”, 2007-2008 (122000%), 2008-200900@®). Other team members: Marine Car-
rasco, Jérdme Detemple, René Garcia, Silvia Gongalvesid itnalaf, Nour Meddahi, Benoit Perron, Eric
Renault, Marcel Rindisbacher.

Institut de Finance Mathématique de Montréal, individaaearch grant on “Identification and optimal adap-
tative statistical inference in finance”, 2006-2009 [24352006-2007), 20700%$ (2007-2008), 20700%$ (2008-
2009)].

Social Sciences and Humanities Research Council of Garadividual research grant on “ldentification,
structural modeling and time series analysis in macroetic®and finance”, 2006-2009 (1240003$).

. Natural Sciences and Engineering Research Council oddzgrresearch grant on “Testability, identifica-

tion and nonparametric statistical inference in regressiod time series / Problemes d’analyse des séries
chronologiques et tests d’hypothéses non linéaires”, Z0I® (30000%/year).

Fonds québécois de recherche sur la société et la cuteam research grant on “Energy demand and
prices: models and econometric analysis applied to Quélmniande et prix de I'énergie: modéles et
analyse économétrique appliqués au Québec”, 2006-20886%$7year). Other team members: Jean-Thomas
Bernard, Denis Bolduc, Lynda Khalaf. 29 proposals amongeéémmended were accepted in this competi-
tion.

Canadian Network of Centres of Excellence (NCE), pnogsaMathematics of Information Technology and
Complex SystenfMITACS), managed by the Centre de recherches mathémat{ientréal), the Fields In-
stitute (Toronto) and the Pacific Institute for the Mathen®iSciences (Vancouver). Project leader: “Math-
ematical and Statistical Methods for Financial ModellingdeRisk Management”, 2003-2004 (150000$),
2004-2005 (150000%), 2005-2006 (172000 $), 2006-2007008%). Other team members: Jérébme Detem-
ple, René Garcia, Lynda Khalaf, Nour Meddahi, Benoit Persit Renault, Marcel Rindisbacher, and Roch
Roy.
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11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

27.

Bank of Canada, “Estimation of optimization-based tidta dynamics models using identification-robust
methods” (with Lynda Khalaf and Maral Kichian), 2005-2006000$).

Bank of Canada, “Inflation and financial markets: an &islgf causal links /Inflation et marchés financiers:
une analyse des liens causaux” (with David Tessier), 20@D&215000%).

Social Sciences and Humanities Research Council ofd2arsgdandard research grant on “Financial Mar-
ket Integration: Testing Financial and Political Modelghwiinite Sample Methods” [with Marie-Claude
Beaulieu (main investigator) and Lynda Khalaf, 2005-2008000%).

Institut de Finance Mathématique de Montréal, “Risk aggament in the presence of non-Gaussian errors /
Gestion de risque en présence d’erreurs non gaussienndsgr grant on financial econometrics and sta-
tistics, 2004-2007 (32000%/year). Other team membersieMalaude Beaulieu, Michel Gendron, Christian
Genest, Lynda Khalaf.

Institut de Finance Mathématique de Montréal, “Statistnalysis for stable distributions in finance”, 2003-
2006 (20000%/year).

Fonds québécois de recherche sur la société et la culaan® research grant on “Inférence sur base de
simulations en finance de marché”, 2003-2006 (119700%$)eiGgam members: Marie-Claude Beaulieu,
Lynda Khalaf.

Fonds québécois de recherche sur la nature et les tede®lGovernment of Québec), team research
grant on “Time series modeling with applications in finanoe aacroeconomics / Modélisation de séries
chronologiques et application en finance et en macroécaip2003-2006 (40000%$/year plus 37000%$ for

equipment). Other team members: Roch Roy, Pierre Duch&dui Goncalves.

Social Sciences and Humanities Research Council ofdéastandard research grant, 2003-2006 (127846$).
My application was ranked number 3 among the 115 submissio2802-2003.

Social Sciences and Humanities Research Council ofd@amasearch grant for organizing a conference
on “Simulation Based and Finite Sample Inference in Fina(Cbateau Frontenac, Québec City) May 1-3,
2003 (10000%). Conference organized jointly with Craig Miatay (Wharton School, University of Penn-
sylvania), Marie-Claude Beaulieu and Lynda Khalaf (Unsitr Laval). Sponsored by thestitut de finance
mathématique de MontrédFM2), MITACS, CIRANO and CIREQ.

Natural Sciences and Engineering Research Council n&dz research grant on “Problems in time se-
ries analysis and nonlinear hypothesis testing” (“Prol@érd’analyse des séries chronologiques et tests
d’hypothéses non linéaires”), 2002-2006 (34000%/year).

Natural Sciences and Engineering Research Council nadzastudent fellowships: Ghyslaine Geoffrion
(2003), Jean-Francois Kagy (2004).

Social Sciences and Humanities Research Council ofd@amasearch grant on “Econometric methods for
analyzing non-Gaussian Capital Asset Pricing Models ahérategression-based financial models” (with
Marie-Claude Beaulieu and Lynda Khalaf), 2002-2005 (7&580

Canada Foundation for Innovation / Fondation cana@igyour I'innovation, “Equipment for computer-
intensive research in econometrics and finance” in associat Canada Research Chair (Econometrics),
2001 (131329%). Amount matched by the Government of QUERL3R9%).

Social Sciences and Humanities Research Council ofd@amesearch grant for organizing a conference on
“Resampling Methods in Econometrics”, Centre de recheethtveloppement en économique, Université
de Montréal, 2001 (10000%).

Alexander von Humboldt Foundation (Germany), Tranpcgiant on “Inference for parameters of stable
Paretian distributions with applications in finance”, witbong-Ryeol Kim (Deutsche Bundesbank), 2000-
2002 (60000DM).

Fonds FCAR pour la formation de chercheurs et I'aide adherche (Government of Québec), “Computers
for numerically intensive computing in econometrics”, 262001 (50000%).

Canadian Network of Centres of Excellence (NCE), pnogsaMathematics of Information Technology and
Complex System@®IITACS), managed by the Centre de recherches mathématigwentréal), the Fields
Institute (Toronto) and the Pacific Institute for the Matladizal Sciences (Vancouver). Project leader: “Sim-
ulation, Estimation and Inference in Financial Models fiskRManagement and Derivative Pricing”, 1998-
2000 (206000$), 2000-2001 (130000$%), 2001-2002 (150Q@0HR-2003 (112500%). Other team members:
Jérdme Detemple, René Garcia, Christian Gouriéroux, Naedddhi, Benoit Perron, Eric Renault and Roch
Roy.

49



28

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

. Social Sciences and Humanities Research Council ofdaamasearch grant on “Problems in Time Series
Analysis and Nonlinear Econometrics”, 2000-2003 (67 0008y application was ranked number 2 among
the 79 accepted submissions of 1999-2000.

Fonds FCAR pour la formation de chercheurs et I'aide adherche (Government of Québec), Main inves-
tigator for a Team research grant on “Problems in the Ecotraceef Time Series in Macroeconomics and
Finance” (with Bryan Campbell, Marcel Dagenais, Nour MdddRoch Roy and Pierre Perron), 1999-2002
(197000%).

Fonds FCAR pour la formation de chercheurs et I'aide adagrche (Government of Québec) Research Cen-
ter Grant (“Programme Centres de recherche”) forGkatre de recherche et développement en économique
1999-2002 (450 000%$).

Canada Council for the Arts, Killam Fellowship for doirggearch on “Monte Carlo Tests in Econometrics”,
1998-2000 (76000%/year).

Natural Sciences and Engineering Research Council madzg equipment grant (computer hardware and
software) for “Numerically-intensive econometric andistical research” (with Pierre Perron), 1997-98 (12
079%).

Natural Sciences and Engineering Research Councilreddg research grant on “Distribution-free Methods,
Invariance and Time Series Analysis”, 1997-2001 (54 000$).

Social Sciences and Humanities Research Council ofdaanesearch grant on “Simulation-Based Finite and
Large Sample Inference in Econometrics with Applicatian§itme Series and Structural Models”, 1997-2000
(75 000%). My application was ranked number 1 among the 1hf&sions of 1996-1997.

Fonds FCAR pour la formation de chercheurs et l'aide &therche (Government of Québec), Main in-
vestigator for a Team research grant on “Problems in Ecofrioge Structural Change, Time Series and
Nonstandard Distributional Problems” (with Marcel Dagien&ric Ghysels, Pierre Perron, Serena Ng, Marc
Hallin, and Eric Renault), 1996-1999 (188 265%).

Natural Sciences and Engineering Research Council madz equipment grant for “Computer equipment
for numerically intensive econometric research” (withdEghysels and Pierre Perron), 1995-96 (23 317%).

Social Sciences and Humanities Research Council ofdaamaesearch grant on “Problémes d’économétrie:
méthodes exactes paramétriques et non-paramétriquesjitdiet simulation”, 1994-1997 (30 000$).

Natural Sciences and Engineering Research Councilreddza research grant on “Distribution-Free Methods
for Time Series, Multivariate ARMA Models and Causality992-1997 (57 5009%).

Fonds FCAR pour la formation de chercheurs et I'aide @dh&rche (Government of Québec), Research Cen-
ter Grant (“Programme Centres de recherche”) forGkatre de recherche et développement en économique
1993-1996 (700 000%$).

Social Sciences and Humanities Research Council ofd@amasearch grant on “Problems in Economet-
rics: Finite-Sample Methods, Nonparametric Techniques laference in Nonlinear Models”, 1991-1994
(60 0008%).

Canadian International Development Agency (CIDA) giftmmme d’analyses et de recherches économiques
appliquées au développement international” (designate@emter of Excellence in International Develop-
ment), research projects on: a) “Econometric Analysis nf&ural Change and Developing Countries” (with

E. Ghysels), 1991-1993 (28 720 $); b) “Simulation and Coraplet General Equilibrium Models: Mea-
sures of Uncertainty and Statistical Inference with Apgions to Developing Countries” (with E. Ghysels)
1991-1993 (27 0109%).

Fonds FCAR pour la formation de chercheurs et I'aide @dh&rche (Government of Québec), Research Cen-
ter Grant (“Programme Centres de recherche”) forGkatre de recherche et développement en économique
1990-1993 (450 000%$).

Fonds FCAR pour I'aide et le soutien a la recherche (Gowent of Québec), Main investigator for a Team
research grant on “Time Series Methods in Econometrics Witftroeconomic Applications” (with Eric
Ghysels, Alastair Hall, Marc Hallin, Pierre Perron, andt¥ita Zinde-Walsh), 1990-1993 (266 000$).

Government of Québec (Ministére des relations intevnates) and Government of France (Ministére des
Affaires étrangéres), cooperation project on the “Analysi Structural Change and Economic Forecasting”
(with Marcel G. Dagenais, Eric Ghysels, Christian Gounigr,cAlain Monfort and Alain Trognon), 1990-
1992 (approx. 24 000%).
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45.

46.

47.

48.

49.

50.

51.

52.

53.

54.

55.

56.

57.

58.

59.

Natural Sciences and Engineering Research Councilmdidza research grant on “Nonparametric Methods,
Invariance and Nonlinear Models”, 1989-1992 (38 940%).

Social Sciences and Humanities Research Council of daarrasearch grant on “Analysis of Structural
Change in Econometric Models” (with Pierre Perron), 198911(26 460$ and 23 235%).

Government of Québec (Ministére des relations intenates) and Communauté frangaise de Belgique,
cooperation project between Québec and Belgium on “Mautgliif Time Series with Applications to Eco-
nomics and Environmental Problems” (with Marc Hallin, Guglsird and Roch Roy), 1989-1990 (approx.
24 000%).

Fonds FCAR pour 'aide et le soutien a la recherche (Gowent of Québec), Main investigator for a Team
research grant on “Time Series Methods in Econometrics Wittroeconomic Applications” (with Eric
Ghysels and Pierre Perron), 1987-1990 (88 806%).

Natural Sciences and Engineering Research Council naddzg research grant on “Time Series Analysis:
Finite-Sample Methods, Autocorrelation Tests and Prediams”, 1987-1990 (31 320%).

Social Sciences and Humanities Research Council ofdaanesearch grant on “Exact and Robust Methods
in Econometrics” (with Pierre Perron), 1987-1989 (37 020%)

Natural Sciences and Engineering Research Council n&d@zg research grant on “Time Series Analysis:
Nonparametric Methods, Prediction and Model Stabilityg83-1986 (19 365%).

Social Sciences and Humanities Research Council ofdaamasearch grant on “The Control of Monetary
Aggregates in Canada: Choice of Aggregates and Comparfdealioy Instruments” (with Robert Lafrance
and Daniel Racette), 1983-1985 (44 6833).

Royal Commission on the Economic Union and Developmesgpgects per Canada, research grant to realize
a survey on “Monetary Control in Canada”, 1983-1984 (5 000%)

Social Sciences and Humanities Research Council ofd@anesearch grant on “Retail Sale Taxes in Canada:
Incidence and Effects on Economic Activity” (with Francdillancourt), 1983 (24 459%).

Government of Québec (Fonds FCAC pour l'aide et le souitita recherche). Research grants on various
topics in time series analysis with macroeconomic appboat (with Leonard Dudley, Daniel Racette and
Jacques Raynauld), 1982-1983 (18 000%$), 1983-1984 (24) 6898%4-1985 (23 638%), 1985-1986 (26 6913%),
1986-1987 (26 6003%).

Economic Council of Canada, research grant on “PublictdiExport Financing in Canada” (with André
Raynauld and Daniel Racette), 1981 (25 000%).

Social Sciences and Humanities Research Council ofd2anesearch grant on “Methods for the Analysis of
Temporal Stability and Exogeneity in Econometric Model¥80-1981 (9 985$).

Ministry of Education of Québec (Direction générale @mdeignement supérieur, Programme de forma-
tion des chercheurs et d’action concertée (FCAC), resegnaiits on “Time Series Techniques Applied to
Economic Series”, (with Leonard Dudley and Claude Montmattg) 1979-1980 (16 000$), 1980-1981
(23 000%) and 1981-1982 (18 000%$).

Université de Montréal (internal funds), research pariTests of Parameter Stability in Economic Models”,
1979-1980 (5000%).

OTHER ACTIVITIES

Refereeing for Journals and Publishers

Academic Press; Annales d’Economie et de Statistique; KBmofaStatistics; Annals of the Institute of
Statistical Mathematics; Canadian Journal of Economiesiadian Journal of Statistics; Canadian Public
Policy/Analyse de Politiques; Econometrica; EconomdRewiews; Econometric Theory; Economics Let-
ters; Empirical Economics; Journal of Applied Econometritournal of Business and Economic Statistics;
Journal of Economic Dynamics and Control; Journal of Ecoetoics; Journal of Forecasting; Journal of
Monetary Economics; Journal of Applied Econometrics; daliof Political Economy; Journal of Statis-
tical Planning and Inference; Journal of the American Stiatil Association; L'Actualité Economique;
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Mathematical Reviews; North-Holland; Psychometrika; idevof Economic Studies; Statistics and Prob-
ability Letters; The Econometrics Journal; Transportafesearch.

External Examining

- Queen’s University (Ph.D. Thesis, 1981; Michael McAleer)

- Université de Toulouse (Thése de Doctorat d’Etat, 1983).

- Queen’s University (Evaluation of a candidate to a positd Full Professor).

- McMaster University (Evaluation of a candidate for tenanel promotion to Associate Professor).

- University of Western Ontario (Evaluation of a candidateténure and promotion to Associate Professor,
1992).

- Université Laval (Ph.D. Thesis, 1992; Mustapha Kaci).

- Member of Jury for Doctoral Qualifying Examination, Dorb Fellowship Program, Intercollegiate
Center for Management Science (Brussels; June 17, 1993).

- Monash University (Ph.D. Thesis, 1994; Tan Swee Liang).

- University of Western Ontario (Evaluation of a candidaiegromotion to Full Professor, 1994).

- University of Guelph (Evaluation of a candidate for prointto Full Professor, 1995).

- Technische Universitat Dresden (Ph.D. Thesis in Econgniialk Kalus, 2001).

- Institut national de la recherche scientifique - Eau (PABesis, 2002) — Jean-Cléophas Ondo: Etude
comparative de tests de stationnarité.

- Département de mathématiques et de statistique, Urti&etsiMontréal (Ph.D. Thesis, 2002) — Chafik
Bouhaddioui: Tests d'indépendance de deux séries muéieaautorégressives d’ordre infini.

Refereeing of Research Projects

- Social Sciences and Humanities Research Council of Can88a -

- National Science Foundation, 1982 -

- Natural Sciences and Engineering Research Council of d2ari®87 -
- Austrian Science Fund, Wittgenstein Award (2004).

- Hong Kong Research Grants Council, 2008 -

COURSES GIVEN

- Econometrics Il (Undergraduate, B.Sc. Ill, ECN 3150, @nsité de Montréal)

- Public finance (Graduate, ECN 6800, Université de Monfréal

- Time series and macroeconometrics (Graduate, ECN 6280K, @38, Université de Montréal)
- Mathematics for economists (Undergraduate, B.Sc. |, &hsité de Montréal)

- Special topics in macroeconomics (Undergraduate, BIBGECN 3900, Université de Montréal)
- Seminar in macroeconomics and econometrics (Graduatd,@C0, Université de Montréal)

- Seminar in public economics (Graduate, ECN 6850, Unité Montréal)

- Advanced macroeconomics (Graduate, ECN 6040, Univatsitéontréal)

- Business cycles and forecasting (Undergraduate, BISETIN 3050, Université de Montréal)

- Advanced econometrics (Graduate, ECN 7223C, Universitlontréal)

- Econometrics, for Honours undergraduate students (EC&MW2, McGill University)

- Special topics in econometrics, for Ph.D. students (ECO®8| McGill University)
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THESES AND RESEARCH REPORTS DIRECTED, STUDENTS SUPERVISED

Ph.D. dissertations and post-doctoral students

10.

11.

12.

13.

14.

15.

. Boudijellaba, Hafida: “Tests de causalité dans les modeteségressifs moyenne mobile multivariés”, Ph.D.

Dissertation (Operations Research, Université de Mohttéadirected with Roch Roy), June 1988. Current
position: Professor, Department of Mathematics and Sitajdaurentian University, Sudbury, Ontario.

Campbell, Bryan: “Nonparametric Tests of Independenitle Bconometric Applications”, Ph.D. Disserta-
tion (Economics, Université de Montréal, Université de Méal), March 1990. Current position: Associate
Professor, Department of Economics, Concordia Universigntréal.

Nsiri, Said: Post-doctoral student from Université denii@al (Statistics, Université de Montréal), 1992-93.
Research on causality in time series. Current positionfeBsor of Statistics, Institut National de Statistique
et d’Economie Appliquée, Rabat, Morocco.

Abdelkhalek, Touhami: “Inférence statistique pour medéle simulation et modeles calculables d’équilibre
général: théorie et applications a un modéle de I'économi@paine”, Ph.D. Dissertation (Economics, Uni-
versité de Montréal), November 1994. Associate ProfeBspartment of Economics, Concordia University,
Montréal. Current position: Associate Professor, Depantinof Economics, Concordia University, Montréal.

Tessier, David: “Essais sur I'analyse de la causalité tsexmodéles ARMA multivariés”, Ph.D. Dissertation
(Economics, Université de Montréal), November 1995. Gurpssition: Senior Analyst, Applied Monetary
Studies Division, Monetary and Financial Analysis Depamt Bank of Canada, Ottawa, Canada.

Torres, Olivier: “Trois essais sur les méthodes d'uridmfsection et 'économétrie des modéeles dy-
namiques”, Ph.D. Dissertation (Economics, Université denivBal), co-directed with Eric Ghysels, Janu-
ary 1996. Current position: Maitre de conférences en madtigoes appliquées, Université Lille 3 Charles-
de-Gaulle, UFR de mathématiques, sciences économiquesiales, France.

Neifar, Malika: “Méthodes d’inférence exactes pour dexigles de régression avec erreurs autocorrélées
et applications macroéconomiques”, Ph.D. Dissertatiao(émics, Université de Montréal), March 1996.
Current position: Assistant Professor of Economics, Unsité de Sousse, Tunisia.

Jasiak, Joanna: “Three Essays on Econometrics of Laterables”, Ph.D. Dissertation (Economics, Uni-
versité de Montréal), co-directed with Eric Ghysels, May@&9 Current position: Associate zProfessor,
Department of Economics, York University, Toronto.

Khalaf, Lynda: “Simulation-Based Finite and Large Sagripference Methods in Seemingly Unrelated Re-
gressions and Simultaneous Equations”, Ph.D. Dissentéioonomics, Université de Montréal), November
1996. Current position: Associate Professor of Econontitsyersité Laval, and Holder of the Canada
Research in Economics in Environmental and Financial Ecmtoc Analysis.

Gardiol, Lucien: Post-doctoral student in econometfiom the Université de Lausanne (Département
d’économétrie et d’économie politique), 1996-97. Regearcsimulation-based tests of normality in econo-
metrics. Current position: Research Economist, CompetBureau, Bern, and Institut d’Economie et Man-

agement de la Santé, Université de Lausanne, Switzerland.

Sarlan, Haldun: “Three Essays on the Analysis of Econdthictuations”, Ph.D. Dissertation (Economics,
Université de Montréal), July 1997.

Kouassi, Eugéne: Post-doctoral student from the Usitkdede Montpellier (Econometrics), 1996-97. Re-
search on time series (causality).

Sami Dakhlia: Post-doctoral Fellow the University ofriésota (Economics, 1998), 1998-1999. Research
on computable general equilibrium models.

Farhat, Abdeljelil: “Les tests basés sur des simulatighéorie et applications aux modéles de régression
linéaires et aux séries chronologiques”, Thése de dodi@Quantitative methods, Institut Supérieur de Ges-
tion, Université de Tunis Ill), October 1998. Current pimsit Maitre de conférence en statistique (Associate
Professor of Statistics), Faculté des sciences économigiugestion de Mahdia, Université de Monastir,
Tunisia.

Taamouti, Mohamed: “Inference techniques in struttm@dels with macroeconomic applications / Tech-
niques d’'inférence exacte dans les modéles structuretsapications macroéconomiques”, Ph.D. Thesis
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16.

17.

18.

19.

20.

21.

22.

23.

24,

25.

26.

(Economics, Université de Montréal), September 2001. €2umposition: Professor of Economics, Institut
National de Statistique et d’Economie Appliquée, Rabatrddoo.

Luger, Richard: “Asymmetries in economic and financ@htionships”, Ph.D. Dissertation (Economics,
Université de Montréal), co-directed with René Garciay BI01. Current position: Assistant Professor of
Economics, Emory University, Atlanta.

Bouhaddioui, Chafik: Post-doctoral fellow from the Depeent of Mathematics and Statistics (Université
de Montréal, 2001). Research on “Tests for cross-autoedioa and causality in weak VARMA models”,
2003-2006.

Iglesias, Emma: Post-doctoral student (Ph.D. Econgrhiniversity of Wales, U.K.), 2003-2004. Research
on finite-sample and optimal inference in possibly nonstetry volatility models with gaussian and heavy-
tailed disturbances. Current position: Assistant Prafes$ Economics, Michigan State University, East
Lansing, Michigan.

Pelletier, Denis: “Problems in Time Series and Findrisi@nometrics: Linear Methods for VARMA Mod-
elling, Multivariate Volatility Analysis, Causality andalue-at-Risk”, Ph.D. Dissertation (Economics, Uni-
versité de Montréal), June 2004. Current position: AsstsRrofessor of Economics, North Carolina State
University, Raleigh.

Valéry, Pascale: “Simulation-based Inference and iNeat Canonical Analysis in Financial Econometrics”,
Ph.D. Dissertation (Economics, Université de Montréaf)fil2005. Co-directed with Christian Gouriéroux.
Current position: Assistant Professor of Finance, HEC Iviait

Coudin, Elise: “Finite-sample distribution-free irdace in regression and structural models under het-
eroskedasticity of unknown form” Ph.D. Dissertation (Eeonics), Université de Montréal and Ecole des
Hautes Etudes en Sciences sociales (EHESS, Paris, ctigtiragec Thierry Magnac), June 2007. Current
position: Administrator, Institut National de la Statigie et des Etudes Economiques (INSEE, Paris, France),
2004 -

Taamouti, Abderrahim: “Econometric problems in macore@micsd and finance: causality measures,
volatility asymmetry and financial risk”, Ph.D. Thesis (Bomnie, Université de Montréal), September 2007.
Current position: Assistant Professor, Departamento @a&mia, Universidad Carlos 11l de Madrid. Spain.

Tarek Jouini: “Exact simulation-based inference aniunaegion methods in VAR and VARMA models with
macroeconomic applications / Inférence exacte simuléechiniques d’estimation dans les modéles VAR et
VARMA avec applications macroéconomiques”, Ph.D. TheBfiomics), Université de Montréal, March
2008. Assistant Professor, Department of Economics, Wsityeof Windsor, July 2006 -

Treyens, Pierre-Eric: Post-doctoral student, McGitivgrsity and Université de Montréal [Ph.D., 2007,
GREQAM, Université de la Méditerranée, Marseille, France]

Mame Astou Diouf: “Statistical analysis of poverty anéqualities”, Ph.D. Thesis (Economics), Université
de Montréal, June 2008. Fellowship from the Fonds québéeaischerche sur la société et la culture. Econo-
mist, International Monetary Fund, Washington. This disg@®n has received the 2009 prize (100003$) for
the best Ph.D. dissertation in Economics from the Instiéutetherche en économie contemporaine (IREC).

Doko Tchatoka, Firmin: “Exogeneity, weak identificatiand instrument selection”, Ph.D. Thesis (Eco-
nomics), Université de Montréal, February 2010. Fellopshom the Fonds québécois de la echerche sur
la société et la culture (2008-2009). Current position: f&sseur suppléant, Département d’économique,
Université de Sherbrooke (since 2009).

Master’s thesis and research reports

1.

2.

3.

Beauregard, Christian: “L'impact des politiques fédésale dépréciation accélérée sur I'investissement man-
ufacturier au Québec”, M.Sc. Research Report (Economicsidisité de Montréal), February 1980.

Larocque, Marie-Josée: “Le rble des loteries dans lesidem publiques”, M.Sc. Research Report (Eco-
nomics, Un. de Montréal), May 1980.

Nyahoho, Kodjo Emmanuel: “Le traitement fiscal de l'inttigssminiére au Canada”, M.Sc. Research Report
(Economics, Un. de Montréal), May 1980.
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

27.

Mahseredjian, Sophie: “L'analyse récursive de la sitébiles modéles linéaires: étude comparative de dif-
férents tests”, Master’s Thesis (Statistics, Un. de Maijrduly 1980.

. Ouellet, Lorraine: “Tests de neutralité de la producfianrapport a la politique monétaire au Canada”, M.Sc.

Research Report (Economics, Un. de Montréal), August 1980.

. Dubeau, Daniel: “Taxation des revenus du capital paresestd’activité au Canada : 1973-1976", M.Sc.

Research Report (Economics, Un. de Montréal), August 1980.

. Larocque, Marie-Josée: “L'impact économique du progne@r@nergétique national’, M.Sc. Research Report

(Economics, Un. de Montréal), September 1981.

. Murray, Martin: “Le plafonnement des revenus chez leseniét omnipraticiens du Québec: une évaluation”,

M.Sc. Research Report (Economics, Un. de Montréal), Aut@sL.

. Dallaire, Claude: “La non-taxation du loyer imputé nes geopriétaires-occupants au Canada et la propo-

sition Clark: une évaluation économique”, M.Sc. Researepd®t (Economics, Un. de Montréal), August
1981.

Lamy, Robert: “Etude de stabilité de I'équation de Stxst, Master’s Thesis (Economics, Un. de Montréal),
February 1982.

Jobin, Jacques: “Mesure et incidence des dépensegfisnalQuébec, pour 'année 1977”, Master’s Thesis
(Economics, Un. de Montréal), March 1982.

Marin, Pierre: “Le co(t social du subside fiscal accongéuse résidence principale au Canada”, M.Sc.
Research Report (Economics, Un. de Montréal), October.1982

Denis, Daniel: “Tests de I'hypothése du taux naturel iintage pour le Canada”, Master’'s Thesis (Eco-
nomics, Un. de Montréal), February 1983.

Morissette, René, “Le traitement fiscal du mariage ava@ah) Master’s Thesis (Economics, Un. de Mon-
tréal), March 1983.

Dupuis, Pierre: “Tests d'ajustement en séries chraigl®”, Master’s Thesis (Operations Research, Un. de
Montréal, co-directed with Roch Roy), March 1983.

Bélanger, Michel: “Une évaluation empiriqgue de deuxrappes récentes a la détermination du taux de
change: I'approche monétaire et I'hypothese des marcliéaads”, M.Sc. Research Report (Economics,
Un. de Montréal), August 1983.

Lemay, Suzanne: “Application de modéles de séries ciogiques multivariables a des données
économiques”, Master's Thesis (Operations Research, &Mahtréal), April 1983.

Girard, Michel: “Comportement expérimental de divarsts d’'indépendance pour des contre-hypothéses
issues de modéles de séries chronologiques”, Master'ssT{&atistics, Un. de Montréal), 1983.

Dehaut, Michel: “Lindépendance d’'une série d’obs&ores pouvant comporter des ex aequo”, Master's
Thesis (Statistics, Un. de Montréal, co-directed with Ykepage), 1983.

Hindi, Abdellah: “Tests d’efficience appliqués au ma&rdes changes au XVllle siécle”, M.Sc. Research
Report (Economics, Un. de Montréal), December 1983.

Boujeddaine, Najib: “Analyse des résidus: détectianaleservations a I'écart et influentes”, M.Sc. Research
Report (Economics, Un. de Montréal), May 1984.

Langlois, Alain: “La prévisibilité des multiplicatesimonétaires au Canada”, M.Sc. Research Report (Eco-
nomics, Un. de Montréal), October 1984.

Fillion, Jean-Francois: “Analyse empirique de la vétode la monnaie et de la vélocité du crédit au Canada”,
M.Sc. Research Report (Economics, Un. de Montréal), Deeet@84.

Gosselin, Robert: “Le traitement de la premiére obsemwan présence d'autocorrélation”, Master's Thesis
(Economics, Un. de Montréal), January 1985.

Clermont, Robert: “Application de tests d’exogénéitéégquation de St-Louis”, M.Sc. Research Report
(Economics, Un. de Montréal), August 1985.

Lokando, Lokondo: “Analyse de la stabilité temporelidaldemande de monnaie au Zaire”, M.Sc. Research
Report (Economics, Un. de Montréal), August 1985.

Bisaillon, Monique: “L'analyse récursive de la stakildes modéles linéaires: changement structurel de

long terme versus changement structurel de court terme&tévfa Thesis (Economics, Un. de Montréal),
December 1985.
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28. St-Onge, Sylvain: “Tests exacts dans les modéles dynesi une variable dépendante retardée”, M.Sc.
Research Report (Economics, Un. de Montréal), Februar§.198

29. Doyon, Martine: “Tests de I'hypothése des attentesmattlles a partir de données d’enquéte sur les marchés
financiers”, Master’s Thesis (Economics, Un. de MontrédBy 1987.

30. Lamarre, Christine: “Une décomposition de la varianeséries chronologiques avec applications macroé-
conomiques”, M.Sc. Thesis (Economics, Un. de Montréalpt&aber 1991.

31. Farhat, Abdeljelil: “Tests d’ajustement fondés surslaailations”, Master’s Thesis (Statistics, Un. de Mon-
tréal, co-directed with Serge Tardif), February 1998.

32. Coudin, Elise: “Stage dans le groupe finance du Centeguniversitaire de Recherche en Analyse des Or-
ganisations (CIRANO), Montréal”. Institut de Statisticqetede Recherche Opérationnelle, Université Libre de
Bruxelles, August 2002. Research theme: Extension of AsmteRubin tests to non-gaussian distributions.

33. Yared, Mathilda: “Economie et changement climatiquee étude de causalité”, M.Sc. Research Report
(Economics, Un. de Montréal), January 2007.

34. Besner, Jean-Francois: “Finances d’'un Québec souverdse a jour et analyse de sensibilité”, M.Sc. Re-
search Report (Economics, Un. de Montréal), April 2007.

35. Zhan, Hua Ping: “A nonparametric aproach to Americaorogiricing”, M.Sc. Research Report (Economics,
McGill University), September 2009, co-directed with Rels®avidson.

Other student supervision

1. Ghyslaine Geoffrion: Natural Sciences and EngineeringeBeh Council of Canada student fellowship
(2003), Université de Montréal.

2. Jean-Francois Kagy: Natural Sciences and Engineerisgd®eh Council of Canada student fellowship
(2004), Université de Montréal.

3. Alexis Gagné: Natural Sciences and Engineering Resdaocimcil of Canada student fellowship (2005),
Université de Montréal.

4. Alexandre Poirier: Natural Sciences and EngineeringRe$ Council of Canada student fellowship (2006),
Université de Montréal.

CURRENTLY SUPERVISED STUDENTS

1. Stevanovic, Dalibor: Ph.D. student (Economics, Univérdaé Montréal) with Fellowship from the Social Sci-
ences and Humanities Research Council of Canada. — Fact®lsnand VARMA modellling in economics
and finance.

2. Scheufele, Rolf: Ph.D. student (Economics, InstitutMiirtschaftsforschung Halle, Germany) — New Key-
nenian Phillips curves in Europe.

3. Tymkiv, Roman: Ph.D. student (Economics, Université denivial). Joint supervision with William Mc-
Causland.

4. Liang, Xin: Ph.D. student (Economics, McGill Univergityith Fellowship from the Social Sciences and
Humanities Research Council of Canada (2008-2011, 3598a88/— Identification robust methods for set
identified models with macroeconomic applications.

5. Zhang, Hui Jun: Ph.D. student (Economics, McGill Uniitgjavith Fellowships from McGill-CIREQ (2006-
2009, 20000%), the Social Sciences and Humanities Res€anahcil of Canada (2009-2010, 20000$) and
Fonds québécois de la recherche sur la société et la cukQi®{2011, 20000$) — Money, credit and New
Keynesian Phillips curves.
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6. Zhu, Jingmei: Ph.D. student (Economics, McGill Univrsivith Fellowships from the Social Sciences and
Humanities Research Council of Canada and the Fonds quélucta recherche sur la société et la culture

(2009-2012, 35000%/year) — Topics in financial econometric
7. Bouezmarni, Taoufik: Postdoctoral Fellow (Statisticajvdrsité Catholique de Louvain), McGill University

— Quantiles and causality in econometrics.
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