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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 Montréal (1973)
- B.Sc. (Honours) Mathematics, McGill University (1971)

FIELDS

- Econometrics and statistics; macroeconomics; finance; public finance.

CURRENT APPOINTMENTS

- William Dow Professor of Economics, McGill University, 2007 -
- Emeritus Professor of Economics, Université de Montréal, 2008 -

September 6, 2011



- Research Fellow, Center for Interuniversity Research and Anadys{3rganizations / Centre interuni-
versitaire de recherche en analyse des organisations (CIRANG),-199

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

- Invited Research Professor, Institut fir WirtschaftsforschunieH@ermany, 2007-2010.
- Director of research for the axis on Fundamental Methods, CIREQ4 20

- Director of the Canadian research group on “Mathematical and Statistethlods for Financial Mod-
elling and Risk Management” within the MITAC®Mathematics of Information Technology and Complex
Systemsnetwork of centers of excellence, 1998 -

- Member of the College of Reviewers for the Canada Research Chaisalar, 2000 -

DISTINCTIONS

Fellow titles

- Bank of Canaddresearch Fellow, 2007-2012

“The Bank of Canada Fellowship Program has been established toragedeading-edge research
and to develop expertise in Canada in a number of areas critical to thesBaakdate: macroeco-
nomics, monetary economics, international finance, as well as the econmimilcancial markets
and institutions, including their financial stability. The program providesfird support for aca-
demics recognized for their excellence and who are undertaking cbstet contributes to the
development of knowledge and research capabilities in these fields.”

Press release citation (March, 9 2007): “The Bank of Canada todeuaced that Professor Jean-
Marie Dufour of the Université de Montréal is the recipient of the Barkésearch Fellowship
for 2007. Professor Dufour, one of Canada’s leading econometsiciaas earned international
recognition for his work on a wide array of topics relevant to the analyfsisacroeconomic and
financial data. "Professor Dufour is a world-class econometriciarsevtvork is improving the way
economists use statistical tools and techniques,” said David Dodge, Gowttine Bank of Canada.
"The Bank is proud to have this exceptional Canadian researchered®wasghip recipient.” ”

- Pierre de Fermat Chair of excellence (“Chaire d’excellence Pierreedmdt) for visiting professors,
Université de Toulouse | (France), 2011-2013.

“Consciente de I'importance pour Midi-Pyrénées de renforcer sorctitité, la Région encourage
et soutient les programmes qui lui permettent d’attirer les meilleurs cheschélaboratoires ou
tisser des liens avec la recherche internationale d’excellence.

Ces chaires annuelles de recherche sont destinées a accueillir dgwedng étrangers de trés haut
niveau, autour d'un projet de collaboration avec une équipe d'urigtaiment d’enseignement
supérieur et de recherche de Midi-Pyrénées. Désormais, le finantdmeette mesure est versé a
la tutelle du laboratoire d’accueil.”

- Chair of excellence (“Catedra de Excelencia”) Universitad CarloddIMadrid - Banco Santander de
Madrid (for visiting professors), 2011-2012, Universitad Carlosiéd Madrid (Spain).

“Carlos Ill of Madrid University has a vocation of international excetlerand it tries to motivate
researchers of all disciplines that are in the university, to join in its resgapups and departments
developing synergies and creating collaborations. For this purposénitiersity has signed a col-
laboration agreement with the Santander Bank group, creating the CaddsMladrid University-
Santander Bank Group Chairs of Excellence.”



- Guggenheintellow, 2006-2007

“The John Simon Guggenheim Memorial Foundation was established in 3928ited States Sen-
ator Simon Guggenheim and his wife as a memorial to a son who died April 28, The Founda-
tion offers Fellowships to further the development of scholars and anistsdisting them to engage
in research in any field of knowledge and creation in any of the arts ruheddreest possible con-
ditions and irrespective of race, color, or creed. The Fellowshipswaaeded to men and women
who have already demonstrated exceptional capacity for productiotesship or exceptional cre-
ative ability in the arts. The Foundation consults with distinguished scholararists regarding
the accomplishments and promise of the applicants and presents this evidére€tnmittee of
Selection.”

- Fellow of theAmerican Statistical Associatip8005 -

“For outstanding contributions to statistical methodology in econometricst eistdbution-free

and parametric methods, time series analysis, causality analysis, and statifgiesice in weakly
identified models; and for service to the profession.”

“By the honorary title of Fellow the Association recognizes full members tatdished reputation
who have made outstanding contributions in some aspect of statistical work.”

- Fellow of theEconometric Society1 998 -

“To be eligible for nomination as a Fellow, a person must have published afigomtributions
to economic theory or to such statistical, mathematical, or accounting analybaseaa definite
bearing on problems in economic theory, and must be, or upon electiombgeomember of the
Society. ... Over the past decade about 15 candidates per year leaveléeted as new Fellows.”

- Fellow of The Royal Society of CanadBhe Canadian Academy of the Sciences and Humanitg9y -

“A major responsibility of the Royal Society of Canada is to recognize medt arhievement
by electing to its membership distinguished individuals from all branches afiteawho have
achieved distinction, both nationally and internationally, by publishing leawm#ts or original
research in the arts, humanities and sciences. Election to Fellowship in tisdySs¢he highest
academic accolade in Canada that is available to scientists and scholars.”

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

“Killam Research Fellowships are intended for established scholars a¥v® demonstrated out-
standing research ability and who have published the results of theirchgbaough substantial
publications in their field.”

- Fellow of theJournal of Econometrigsl996 -

- Elected Member of thinternational Statistical Institutel 990 -

“Elected members are elected by virtue of their distinguished contributions tetredopment or
application of statistical methods, or to the administration of statistical servictge development
and improvement of statistical education.”

Prizes

- Marcel-Dagenais Prize for excellence in resea®bgiété canadienne de science économi@de9
(triennial prize), funded byAnalysis Group / Groupe d’analyse

“The purpose of this prize is to recognize the quality of the scientific priloluof a researcher
over a given period. It also allows to publisize the quality of his reseangbub in economics. ...
To maintain the prestige of the Prize, it is awarded every three years orasigeds the scientific
production of the six preceding years.” Between 1982 and 2001, tiris pras calledPrix de la
Société de science économique



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

“For his contributions to education, research and the development ofetldeofieconomics as an
internationally renowned econometrics specialist.”

“The Order of Canada is the centrepiece of Canada’s honours sgsigmecognizes a lifetime of
outstanding achievement, dedication to the community and service to the nation.”

Léon-Gérin Prize for social sciences, Government of Québec,.2008

“The Prix du Québec have existed in their current form since 1977 h iear, the government
attributes six such awards in the cultural field and five in the scientific fieleg pthtpose of this
tribute is to recognize the career of women and men who have demonstratsgianpfor their

calling. Individuals who have stood out by their creative or innovatpietsand whose work has
contributed to the influence of Québec around the world and to the evolutiQuébec society in

their respective fields.”

Emeritus Professor of Economics, Université de Montréal, 2008.

Officer of theNational Order of Québe0.Q.) [Officier de 10Ordre national du QuébdcGovernment
of Québec, 2006.

“The Ordre national du Québeis the highest distinction conferred by the Government of Québec.
In this way, the Prime Minister grants to remarkable personalities the title of Gd&iwkr, Officer
or Knight of the Order.” This honour is conferred “for outstandingiegements in most fields.”

Killam Prize for Social Sciences, Killam Trust and Canada Council foAthg, 2006.

Killam Prizes are “Canada’s most distinguished annual awards for adiatacareer achievements
in engineering, natural sciences, humanities, social sciences andwaitbes.”

“The Killam Prizes are awarded annually to distinguished Canadian sehblére fields of health
sciences, natural sciences, engineering, social sciences and itiesnaiormally, one prize of
$100,000 is awarded each year in each of the five fields. The Killam Rreaatended to honour
eminent scholars actively engaged in research in Canada in univetsitigstals, research or scien-
tific institutes or other equivalent or similar institutions. They are designeddougage continuing
contribution to scholarly research in Canada. The prizes are not rétategarticular achievement
but rather are given in recognition of a distinguished career and g&napcontributions in one of
these fields.”

Personality of the week La Presse / Radio-Canada (“Personnalité déenkire La Presse / Radio-
Canada”), April 23, 2006.

Konrad Adenauer Research Award, Alexander von Humboldt Fdiomd@sermany), 2005.

“This award, established through the generosity of the Alexander vanbdldt Foundation, is
made to highly qualified Canadian scholars whose research work in thenhigsar in the social
sciences has earned international recognition and who are among thedajreading scholars in
their respective area of specialization. The aim of the award is to promatiiic relations be-
tween Canada and the Federal Republic of Germany, and it is presehtaubtar 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 resea®bgciété canadienne de science économigoe0
(triennial prize), funded by theational Bank of Canada

“The purpose of this prize is to recognize the quality of the scientific prisluof a researcher
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over a given period. It also allows to publisize the quality of his reseangbub in economics. ...
To maintain the prestige of the Prize, it is awarded every three years orasigeds the scientific
production of the six preceding years.” Between 1982 and 2001, tizie mas calledPrix de la
Société de science économique

- John Rae Prize for Outstanding Research in Econorliasadian Economics AssociatiahQ94 (first

edition of the prize).

“The CEA offers the Rae Prize every two years. The Prize is intendezttignize research excel-
lence in the recent past and is not a life-time award. The Prize has a alashof $10,000. The
Prize has been named after John Rae, born in Scotland in 1796, who didfrhisswork in Canada
and was a genuine precursor of endogenous growth theory. TheiP@mvarded to the Canadian
economist with the best research record during the last five years.”

- Prize for excellence in research awarded every three years b$dhité canadienne de science

économiquel 988 (Prix triennal d’excellence scientifique 1988 d8deiété canadienne de science
économiqug funded by theéNational Bank of Canada

Direction of scientific societies

President of th€€anadian Economics Associatid2002-2003.

Director of theCanadian Econometric Study Groug002 -

Vice-President (2000-2001) and President-Elect (2001-200Red@anadian Economics Association
President-Elect (1998-99) and President (1999-20B@3jété canadienne de science économique.

Rankings

- Econometric Theoryanking — In a study by B. Baltagi [2003, Worldwide Institutional and Vidlial

Rankings in Econometrics over the Period 1989-1999 an UpHatmometric Theoryl9 (Febru-
ary 2003), 165-224], | was ranked number 7 in the world (number 1 ima@a) for the number of
theoretical econometrics articles, number 8 on the impact citation rankingyuemnbler 5 for publi-
cations inEconometrica In the previous study by B. Baltagi [Worldwide Institutional Rankings 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(@8ERC) Ranking — My three most recent

applications for an individual research grant from SSHRC (1991022000-2003, 2003-2006) were
ranked among the three best ones in Canada in each case.

- Natural Sciences and Engineering Research Council of Caffl#ERC) Ranking — En 2003-2004,

my individual grant in Statistics was the 11th largest in Canada over more #ttagrantees in this
discipline. This amount typically reflects the ranking made by the NSERC StatiXitsnittee.

Other Fellowships

- Netherlands Organization for Scientific Research (Nederlandse Qaganvoor Wetenschappelijk On-

derzoek, NWO) Visitor’s Fellowship, 2003-2004.

- Benjamin MeakeVisiting Professor of Economics, University of Bristol (United Kingdomprih1993

and February 1999.

- Fellow, Center for Operations Research and Econometrics (CORB)etdité Catholique de Louvain,

Belgium, 1985 - 1986.



Leave Fellowship from Social Sciences and Humanities Research Cofi@@hada, 1985-1986.
Canada Council Doctoral Fellowship, held at The University of Chicag@5 - 1978.
Government of Québec Doctoral Fellowship, held at The Universityraé¢&gjo, 1975 - 1978.
M.Sc. Scholarship from Université de Montréal, 1971 - 1972.

EDITORIAL POSITIONS

Associate EditoriEconometrical996 -2002.

Associate EditorJournal of Econometrigsl994 - 2009.

Member of Editorial BoardEmpirical Economics1994 - 2003.

Associate EditorAnnales d’Economie et de Statistiqu®90 - 2000.

Associate EditorEconometric Review4991 - 1996, 1998 - 2003.

Guest EditorEmpirical EconomicsSpecial Issue on “New Developments in Time Series Econometrics”,
1993 - 1994. The Special Issue is also published as a book by Spkagag in the collection “Studies

in Empirical Economics”.

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

Associate EditorEconometric Theoryl991 - 1993.

Associate EditorCahiers du Centre d’Etudes de Recherche OpérationnEH89 - 1995.

Associate EditorCanadian Journal of Economic$984 - 1988.

Associate Editorinternational Statistical Reviev2010 -

BIOGRAPHICAL NOTICES

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

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

- Who’s Who in the Worldylarquis 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 Industiyarquis Who's Who, New Providence (NJ), 1994 -

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

- Dictionary of International Biographylinternational Biographical Centre, Cambridge, England, 1998 -
- International Who's Who of IntellectualBiternational Biographical Centre, Cambridge, England, 1998.
- Who's Who in the 21st Centutyternational Biographical Centre, Cambridge, England, 2002 -

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

PROFESSIONAL EXPERIENCE

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

- Director, Centre de recherche et développement en économique (E.R.Dniversité de Montréal,
1988-1995, 1997-1999.

- Visiting Scholar, Institut fir Wirtschaftsforschung Halle, Germany, 2095, May 2006 - July 2007,
December 2007, December 2008.

- Visiting Scholar, Deutsche Bundesbank, Frankfurt, December 20@&, 2002, October 2002, December
2002, December 2004.



- Visiting Scholar, Tinbergen Institute and Department of Actuarial SciemceEconometrics, Univer-
siteit van Amsterdam, The Netherlands, December 1996, December 188&mber 1999, April 2001,
December 2003, February-May 2004.

- Visiting Professor of Econometrics, Ecole Nationale de la Statistique et deniistration Economique
(ENSAE), Paris (France), March-April 2004.

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

- Visiting Professor of Economics, Department of Economics, Universifypmnto, October 2000.

- Visiting Scholar, Fakultat Wirtschaftswissenschaften (Faculty of Ecocs), Technische Universitat
Dresden, Germany, June 2000.

- Visiting Scholar, Center for Economic Research (CentER), Kaltholiekedudsiteit Tilburg, The Nether-
lands, April 2000.

- Visiting Scholar, Ecole Nationale de la Statistique et de I’Administration Econa(§NSAE), Centre
de Recherche en Economie et Statistique (CREST), Paris, Francenhev&990, June 1991, October
1993, June 1995, September 1997, February-March 2000, Mafh 2une 2001.

- Visiting Professor, Department of Economics, Stanford Universitgingm999.

- Visiting Professor of Econometrics and Statistics, Institut Supérieur dddbe Université de Tunis I,
Tunisia, October 1998.

- Visiting Scholar, Institut National de Statistique et d’Economie Appliquée §.E.A.), Rabat, Morocco,
November 1997.

- Chairman, Département de sciences économiques, Université de Mph@@5 - 1997.

- Visiting Professor of Econometrics, Département d’Econométrie etoi&mie Politique, Université de
Lausanne, Switzerland, October-December 1995.

- Visiting Scholar, Institut fiir Statistik und Okonometrie, Humboldt-UniversitaBerlin, Germany, Au-
gust 1994.

- Visiting Scholar, Institut d’Economie Industrielle, Université des Scisr®eciales de Toulouse, France,
June 1992, June 1994.

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

- Visiting Professor of Economics, University of Pennsylvania, Fealyrivarch 1992.

- Senior member of research staff (“chercheur régulier”) and direfteesearch program in econometrics
and macroeconomics, Centre de recherche et développement emmépamgUniversité de Montréal),
1985 - 1990.

- Associate Professor of Economics, Université de Montréal (Départede sciences économiques), 1983
-1988.

- Member of the Board of Directors, Société canadienne de scienceraapume, 1984 - 1987.

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

- Visiting Scholar, CEPREMAP, Paris, France, Spring 1986.
- Visiting Scholar, Queen’s University (Department of Economics), aani986.

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

- Consultant in Economics, Royal Commission on the Economic Union and Qwelt Prospects for
Canada (McDonald Commission), Ottawa, 1983 - 1984. A study of monetéioy in Canada.

- Invited Professor of Economics, Université de Toulouse |, Frasméng 1983.
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- Assistant Professor of Economics, Université de Montréal (Dépariéede sciences économiques), 1979
-1983.

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

- Consultant in Economics, Economic Council of Canada, 1981 (A stugwldlic aid to export financing
in Canada; joint project with André Raynauld and Daniel Racette).

- Lecturer in Quantitative Methods (Time Series), Ecole des Hautes Etusies€rciales (Montréal),
Winter 1980 and Fall 1981.

- Lecturer in Econometrics, Université de Sherbrooke, Summer 1978ahtio81.

- Visiting Scholar, Center for Computational Research in Economics andaéenent Science (Mas-
sachusetts Institute of Technology), Spring 1980.

- Lecturer in Economics (full-time), Université de Montréal (Départemergalences économiques), 1978
-1979.

- Research Associate, Institute of Applied Economic Research (Caaddnirersity), 1978 - 1979. (Con-
struction of a simulation model of Bell Canada; joint project with Jon BreslaaWattorio Corbo).

- Professor of Mathematics, Collége Edouard-Montpetit, Longueuil (hal), 1973 - 1975.

- Lecturer in Statistics (Sample Surveys and Business Statistics), Univeusip@ébec a Trois-Riviéres,
1972 -1973.

PARTICIPATION IN SCIENTIFIC COMMITTEES

- College of Reviewers for the Canada Research Chairs Program; 2000
- Selection committee of Ph.D. Fellowships in Economics, Industrial Relatiomg,Management, Busi-

ness and Political Science (Committee Sicial Sciences and Humanities Research of Canada0-
2011.

- Member of Visiting evaluation committee of two research laboratories in Ecosdoaised at Univer-
sité des Sciences sociales de Toulouse [Groupe de Recherche emiiedathématique et Quanti-
tative (GREMAQ), and Laboratoire d’Economie des Ressources Niasi ERNA)], for the Agence
d’Evaluation de la Recherche et de I'Enseignement Supé(®ERES, French government), 2009.

- Selection committee, Marcel Dagenais Prize for excellence in resedociété canadienne de science
économiquge2006.

- Member of the Dennis Aigner Prize Committee, for an article in applied econmsietiblished in the
Journal of Econometrig2005.

- Selection committee for the President of theciété canadienne de science économig0es.

- Selection committee, Marcel Dagenais Prize for excellence in resedociété canadienne de science
économique2003.

- Evaluation of Queen’s University Department of Economics foQnéario Council of Graduate Studies
2002.

- Scientific Committee o6roupe d’Etude “Modélisations appliquées & la recherche en sciermsales”
(GREMARYS), Université de Lille 3, France.

- Selection committee, Pierre Robillard Pri&atistical Society of Canag&997 - 1999.
- Selection committeeCanadian Economics Associati®ae 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 Articl€he Canadian Journal of Economjck990
- 1992.

- Canadian Econometric Study Gro&ward, 1990 - 1993.

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

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

- Research Committee of ti®tatistical Society of Canaga988 - 1991.

- Board of Directors of th&ociété Canadienne de Science Economifj9g4 - 1987.

- Selection committee, “Boursiers de I'Enseignement supérieur”, Governoi€uébec, 1981, 1982.
- Consultative Committee on the Social Scien€mnadian Commission for UNESC@983 - 1989.

SPECIAL INVITED LECTURES, PANEL DISCUSSIONS, MEDIA INTERVI EWS

- “Capitalisme, croissance et crises économiques: faut-il étre pessimiste®ed talk forLes Sceptiques
du Québe¢Montréal; February 13, 2011).

- Working Dinner on “Training, Attracting and Retaining World-leading Reshers and Building World
Class Research Teams”, with Minister of State, Science and Technolaygi(@nent of Canada), Gary
Goodyear (Ottawa; June 17, 2009).

- “Identification and causality in macroeconomics and finanBahk of Canada Lecturé&Canadian Eco-
nomics Association / Association canadienne d’économique, UniversByistish Columbia (Vancouver;
June 8, 2008).

- “Macroeconomics, causality and econometriBsihk of Canada Fellowship Presentati@ttawa; April
27, 2007).

- “Testability and methods of moments in nonparametric and semiparametric modetls”Frédéric
Jouneau-Sion and Olivier Torré$haugural Durbin SemingrLondon School of Economics / University
College London (February 28, 2008).

- “New Keynesian Phillips Curves, structural econometrics and wealifibation”, Keynote speech, 7th
Macroeconometric Workshop: Is macroeconometrics back?, Halle IngotuEeonomic Research (Halle,
Germany; December 8, 2006).

- “De I'utilité de I'économétrie aux fins d’analyse des politiques publiques tf@@nuse of Econometrics
for public policy analysis)”, invited talk for thAssociation des économistes québé¢AiSDEQ), Bank
of Canada (Ottawa; November 22, 2006).

- “Testing portfolio efficiency with an unobservable zero-beta rate amd@aussian distributions: a finite-
sample identification-robust approach” (avec M.-C. Beaulieu et L. Khalmnadian Mathematical Soci-
ety Summer 2006 Meeting, Invited plenary session (Calgary; June 5, 2006).

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

- Interview given to Radio-Canada television [Réseau de I'informationlRidatin-Expressprogram;
April 23, 2006] as Personality of the weekPgrsonnalité de la semaine La Presse / Radio-Catjada

- Round table discussion on "The Role of Stable Distributions for Financiak&t Analysis" with Benoit
Mandelbrot (Yale University), Casper G. de Vries (Erasmus UnityeRotterdam), Paul Embrechts (ETH
Zurich), Mico Loretan (Board of Governors of the Federal Res&ward), J. Huston McCulloch (Ohio
State University) and Stefan Mittnik Ludwigs-Maximilians-Universitat Mieg)) Conference on “Heavy
Tails and Stable Paretian Distributions in Finance and Macroconomics, irratebof the 88" birthday
of Professor Benoit Mandelbrot”, Deutsche Bundesbank (Frankbermany; November 11, 2005).



- Round table discussion on "Model selection” with Benedikt Pétschew@sitat Wien) and Olivier Tor-
res (Université Charles-de-Gaulle Lille 3), Workshop on “New TroditteStandard Regression Analysis”,
Universitat Regensburg (Germany; November 5, 2005).

- Panel discussion on "Model Uncertainty, Identification and Selectioncon&metrics" with Russell
Davidson (McGill University), Bruce Hansen (University of Wisconsand Halbert White (University of
California San Diego), 22nd Canadian Econometrics Study Group Gordfer Simon Fraser University
(Vancouver; October 22, 2005).

- “Identification, Weak Instruments and Statistical Inference in EcononsetAocoblems and Solutions”,
Presidential Address, 37th Annual Meetings of @enadian Economics Associatidbarleton University
(Ottawa; May 31, 2003).

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

- “Econométrie, théorie des tests et philosophie des sciences”, PremettaheAcadémie des lettres et
des sciences humaine3ociété royale du Canada/The Royal Society of Canada, Montrgak(8eer 20,
2000).

- “Econométrie et logique: réflexions sur les problémes mal posés enmédrie”, Presidential address,
40th Annual Meeting of the Société canadienne de science économignagsiqMay 17, 2000).

- “Invariant Tests Based on M-estimators, Estimating Functions and Geeerdethod of Moments”
(with Alain Trognon), Invited session on Estimating Functions in Economet2is) Annual Meeting
of the Statistical Society of Canada (Fredericton; June 4, 1997). BiaotusRussell Davidson (Queen’s
University and Université d'Aix-Marseille 2).

- “Monte Carlo Tests with Nuisance Parameters: A General Approach ite Sample Inference and Non-
standard Asymptotics in Econometrics”, Plenary Session, Optimization Dapse Hes Hautes Etudes
Commerciales (Montréal; May 13, 1996).

- “Monte Carlo Tests with Nuisance Parameters: A General Approach itefSample Inference and Non-

standard Asymptotics in Econometrics”, Invited session, Institute of Mathesh&tatistics/Statistical
Society of Canada (Sheraton Center, Montréal; July 12, 1995).

- “Impossibility Theorems in Econometrics”, Invited Session in Econometrios §peaker), Econometric
Society European Meeting (Maastricht; September 1, 1994; discuseantPierre Florens, Université de
Toulouse ).

- “Special Lecture Series in Econometrics”, Department of Economicgeksity of Pennsylvania: 6
lectures on “Finite-Sample and Nonparametric Methods in EconometricstiidagbMarch 1992.

- “Analyse du changement structurel dans les modéles économétriquatil lecture at the 29th Annual
Meeting of the Société canadienne de science économique (Mont GabaieR$41989).

ORGANIZATION OF CONFERENCES

- 17th International Panel Data Conference, McGill University (Maad{rduly 8-9, 2011), member of
Organization Committee.

- Fifth CIREQ Conference onTime Series (Montréal; May 27-28, 20h&mber of Scientific Committee.
- 11th IWH-CIREQ Macroeconometric Workshop: “Recent Advanceslatroeconomic Forecasting”,
Institut fir Wirtschaftsforschung Halle / Halle Institute for Economic RedeéHalle, Germany; Decem-
ber 8-9, 2010), member of Programme Committee.

- 10th IWH-CIREQ Macroeconometric Workshop: “Recent AdvanceBlatroeconomic Forecasting”,
Institut fir Wirtschaftsforschung Halle / Halle Institute for Economic ResteéHalle, Germany; Decem-
ber 3-4, 2009), member of Programme Committee.

- Third CIREQ Conference onTime Series (Montréal; May 22-23, 2088)mber of Scientific Committee.
- 2009 North American Summer Meeting of teeonometric SocietgBoston; June 4-7, 2009), member
of Programme Committee.
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- 2009 Annual Meeting of th&ociété canadienne de science économ{ifient Tremblant; May 13-15,
2009), member of Programme Committee.

- 9th IWH-CIREQ Macroeconometric Workshop: “Challenges of fostica in applied macroeconomet-
rics”, Institut fur Wirtschaftsforschung Halle / Halle Institute for EconorRiesearch (Halle, Germany;
December 4-5, 2008), member of Programme Committee.

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

- Eighth International Conference on Monte Carlo and Quasi-Monte QGéelinods in Scientific Com-
puting (MCQMC), HEC Montréal (July 6-11, 2008), organization of asgn on “Simulation-based
statistical inference in econometrics”.

- 8th IWH-CIREQ Macroeconometric Workshop: “Structural empirical nidalg in macroeconomics”,
Institut fir Wirtschaftsforschung Halle / Halle Institute for Economic ResdeéHalle, Germany; Decem-
ber 6-7, 2007), member of Programme Committee.

- CIREQ Conference on GMM (Montréal, November 16-17, 2007), membErogramme Committee.

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

- 7th IWH Macroeconometric Workshop: “Is macroeconometrics badk8titut fir Wirtschaftsforschung
Halle / Halle Institute for Economic Research (Halle, Germany; December28@5), member of Pro-
gramme Committee.

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

- Conference on “Heavy tails and stable Paretian distributions in finartenanroeconomics in celebra-
tion of the 80th birthday of Professor Benoit Mandelbrot”, The Deut8uredesbank’s 2005 Annual Fall
Conference (Frankfurt, Germany; November 10-12, 2005), maamnagr (jointly with Jeong Kurz-Kim).

- MITACS 6th Annual Conference (University of Calgary, Alberta; WiHl-14, 2005), organization of a
session on “Financial Econometrics and Volatilty Modelling”.

- Société canadienne de science économique (Manoir Richelieu, PoiRtie;aQuébec; May 12-13,
2005), organization of a session on the “The econometrics of macroedomand finance”.

- Second IFM2-CIRANO-MITACS Conference on “Simulation Based &mite Sample Inference in
Finance” (Chateau Frontenac, Québec City; April 29-30, 2005).afirgd jointly with Craig MacKin-
lay (Wharton School, University of Pennsylvania), Marie-Claude Beawand Lynda Khalaf (Université
Laval). Conference sponsored by thmstitut de finance mathématique de Montré&mz2), MITACS,
CIRANO and CIREQ.

- 2004 European Meeting of thieconometric SocietfMadrid, August 20-24, 2004), member of Program
Committee.

- MITACS Risk and Insurance Theme Meeting (Dalhousie University, Bglijune 12, 2004), organiza-
tion of a session on “Econometric Problems in Asset Pricing”.

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

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

- IFM2-CIRANO-MITACS Conference on “Simulation Based and Finite Skaripference in Finance”
(Chateau Frontenac, Québec City; May 2-3, 2003). Organized jointly @rigétig MacKinlay (Wharton
School, University of Pennsylvania), Marie-Claude Beaulieu and ayKidalaf (Université Laval). Con-
ference sponsored by thestitut de finance mathématique de Montrd&M2), MITACS, CIRANO and
CIREQ.

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

- Canadian Econometrics Study Gro(Puébec; October 18-20, 2002), member of Scientific Committee.
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- Annual Meeting of theCanadian Economics Association / Association canadienne d’éconeit@aulr
gary; May 31 - June 2, 2002), chief organizer as President-el¢lse@fanadian Economics Association.

- Colloque Jeunes Econométres 2@8&asbourg, France; May 4-5, 2002), member of Scientific Commit-
tee.

- Colloguium on ‘Resampling Methods in Econometrics / Méthodes de rééchantillonnagemoniétrié,
Centre de recherche et développement en économique, Universigerdeil, October 13-14, 2001. Main
organizer, jointly with Benoit Perron (Université de Montréal). Selectibthe papers presented at the
conference to be published in a special issue oflthenal of Econometrics

- Canadian Econometrics Study Grouyniversity of Waterloo (Waterloo; September 28-30, 2001), mem-
ber of Scientific Committee.

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

- Annual Meeting of theSociété canadienne de science économigiel/Ottawa; May 12-13, 1999),
chief organizer as Elected President of 8uxiété canadienne de science économique.

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

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

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

- Canadian Economics AssociatioBpecial session on “Exact Nonparametric Methods in Econometrics:
Theory and Applications” (Carleton University, Ottawa; June 5, 1993).

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

- Sixth World Congress of the Econometric Society (Barcelona, Spainygu@90), member of Scientific
Committee.

MEDIA INTERVENTIONS

- Interview given toRadio-Canadaadio (Channel 1) on the scientific information program “Les Années
lumiere”, December 12, 2008. Report entitled “Quand 2 et 2 font krachthe links between the use of
mathematical techniques and the financial crisis.

- Interview given toRadio-Canadaadio (April 23, 2006; Channel 1, "C’est bien meilleur le matin" pro-
gram), as Personality of the Week La Presse / Radio-Canada.

- Interview given toRadio-Canadaelevision (April 23, 2006; RDI, Matin-Express program, interviewer :
Louis Lemieux), as Personality of the Week La Presse / Radio-Canada.

- Interview given to Anne Richer and published in the newpdmePresseMontréal), April 23, 2006
(“Affaires” section, page 8), as Personality of the Week La PresselidRCanada.

- Interview given to Guylaine boucher and published in the newphpddevoir (Montréal), October 8,
2006 (“Sciences et culture” section, page G3), as winner of the 2Q08a&¥Vincent Prize.

MEMBERSHIP IN SCIENTIFIC SOCIETIES

American Economic Association

American Statistical Association

Canadian Economics Association / Association canadienne d’économique
Econometric Society

Institute of Mathematical Statistics

12



International Statistical Institute

Royal Society of Canada / Société royale du Canada
Société canadienne de science économique

Statistical Society of Canada / Société statistique du Canada

CURRENT RESEARCH INTERESTS

My research studies a wide spectrum of issues associated with econamettramology with applications
in macroeconomics, finance, economic growth and development.

1. Basic problems in statistical and econometric methodology

(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

(f) TestInvariance in models estimated by pseudo-likelihood and geretalizthod-of-moments
methods

2. General approaches to statistical inference in econometrics

(a) Finite-sample methods in econometrics (time series models, structural models)
(b) Simulation-based methods in econometrics: Monte Carlo tests and bot¢stnamues
(c) Distribution-free and nonparametric techniques in econometrics andeities s

3. Modelling of macroeconomic time series

(a) Statistical inference on vector autoregressive (VAR) models
(b) VARMA modelling in econometrics

(c) Short-run and long-run causality in multivariate time series
(d) Serial dependence tests

(e) Regression in the presence of feedback

(f) Nonstationarity and structural change analysis

4. Macroeconomics

(a) Causality structure of macroeconomic times series in Canada 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 assessment in view of finite saamuledentification
problems

(b) Random volatility models: exact and optimal inference
13



(c) Nonparametric analysis with conditional heteroskedasticity of unkriomm
(d) Ouitliers, heavy tails and stable distributions in finance and macroecamomic

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 ¢évtlec. Thesis (Université de Montréal,

2.

1972), 77 + IV pages (Director: Roch Roy, Université de Montréal).

Methods for Specification Errors Analysis with Macroeconomic Applicati@isD. Dissertation
(University of Chicago, 1979), 257 + XIV pages. Thesis committee: Ar@llner (Chairman),
Robert E. Lucas Jr., and Nicholas Kiefer.

BOOKS, MONOGRAPHS, SPECIAL ISSUES

L'aide publique au financement des exportatigwth 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 translation odgirey book).

New Developments in Time Series Econome(chtor, with Baldev Raj), special issue Bmpiri-
cal Economicd.8(4), 1993, 557-806.

New Developments in Time Series Econome(Ecktor, with Baldev Raj), in the collectioBtudies
in Empirical EconomicsPhysica-Verlag (Heidelberg) and Springer-Verlag (New YorkB4, 250
pages. [Book edition dEmpirical Economicspecial issue.]

Recent Developments in the Econometrics of Structural Chdudjtor, with Eric Ghysels), Annals
issue of theJournal of Econometricsrolume 70, 1996, North-Holland, Amsterdam, 316 pages.
Resampling Methods in Econometr{&ditor, with Benoit Perron), Annals issue of theurnal of
EconometricsYolume 133 (2), 2006, 478 pages.

Heavy Tails and Paretian Distributions in Empirical Finance. A Volume HargpBenoit Mandel-
brot (Editor, with Franz Palm and Jeong Kurz-Kim), special issudoofrnal of Empirical Finance
17 (2) 2010, 177-282.

ARTICLES IN BOOKS AND COLLECTIONS

10.

11.

12.

13.

“Provincial and Federal Sale Taxes: Evidence of the EffectsPaagpects 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, 1982, 488-43

“Monetary Control in Canada” (with Daniel Racette),Fiscal and Monetary Policyedited by
John Sargent, Research Study no. 21, Royal Commission on the Econpimicdthd Development
Prospects for Canada, University of Toronto Press, 1986, 189-25

“Le contréle de la monnaie au Canada”Lies politiques budgétaire et monétaiddité par John
Sargent, Etude no 21, Commission Royale sur I'union économique et lgeptives de développe-
ment du Canada, Ministéere des approvisionnements et services, PB89Q [French translation
of previous article].

“Recursive Stability Analysis: The Demand for Money During the Germdgperinflation”, in
Model Reliability edited by David A. Belsley and Edwin Kuh, M.I.T. Press (Boston), 19385,
61.
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14

15.

16.

17.

18.

19.

20.

21.

22.

23.

24,

25.

26.

27.

“Linear Wald Methods for Inference on Covariances and WealgEmeity Tests in Structural Equa-
tions”, in Time Series and Econometric Modelljreglited by I. B. MacNeil and G. J. Umphrey, D.
Reidel Publishing Company, Dordrecht (Holland), 1987, 317-338.

“Investment, Taxation and Econometric Policy Evaluation: Some Evidemtiee Lucas Critique”,
in Statistical Analysis and Forecasting of Economic Structural Charglited by Peter Hackl,
Springer-Verlag, Berlin, 1989, 441-473.

“Kimball's Inequality and Bounds Tests for Comparing Several Resjpas under Heteroskedas-
ticity”, Economic Structural Change. Analysis and Forecastadjted by Peter Hackl and Anders
Westlund, Springer-Verlag, Berlin, 1991, 49-57.

Comment on “Cointegration and the Demand for M2 and M2+ in Canad&tdse Ambler and
Alain Paquet”, inMonetary Seminar, A Seminar Sponsored by the Bank of Cahdala7-9, 1990,
edited by David Longworth, Bank of Canada, Ottawa, 1992, 169-173.

“La causalité entre la monnaie et le revenu: une analyse fondée surdele 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 Econometrics with Aafidins to SURE and
MA Models” (with Olivier Torrés), inHandbook of Applied Economic Statistieslited by David
Giles and Aman Ullah, Marcel Dekker, New York, 1998, Chapter 14;:3@5.

“Monte Carlo Test Methods in Econometrics” (with Lynda Khalaf)Gompanion to Theoretical
Econometricsedited by Badi Baltagi, Blackwell, Oxford, U.K., 2001, Chapter 23, 834- Also
available in Paperback edition.

“Lincertitude sur le comportement des exportateurs et des importaternsains ou l'inférence
statistique dans I'équilibre général calculable” (with Touhami Abdelkhalék)La politique
économique du développement et les modeles d’'équilibre généralatair edited by Bernard
Decaluwe and André Martens, Presses de I'Université de Montréail, Zhapter 17, 437-469.

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

“Exact Nonparametric Two-Sample Homogeneity Tests” (with Abdeljelih&d, in Goodness-of-
Fit Tests and Model Validityedited by C. Huber-Carol, N. Balakhrishnan, M. Nikulin and M. Mes-
bah, Birkhatser, Boston, 2002, Chapter 33, 435-448.

“Finite-Sample Simulation-Based Tests in Seemingly Unrelated Regrés@idtisLynda Khalaf),
in Computer-Aided Econometriosdited by David Giles, Marcel Dekker, New York, 2003, Chapter
2,11-35.

“Testing Causality Between Two Vectors in Multivariate ARMA ModelsitiwHafida Boudjellaba
and Roch Roy), ilrRecent Developments in Time Serixdited by Paul Newbold and Stephen J. Ley-
bourne, The International Library of Critical Writings in Econometricswad] Elgar, Cheltenham,
England, 2003, Chapter 21. Reprint of article publishedauarnal of the American Statistical As-
sociation87, 1992, 1082-1090.

“Exact simulation-based inference for autoregressive preséssed on induced tests” (with Malika
Neifar), in COMPSTAT 2004 - Proceedings in Computational Statisfiéth Symposium Held in
Prague, Czech Republic, 2004, edited by Jaromir Antoch, SpringerYsek, 2004, 943-950.
“Asymptotic Distribution of a Simple Linear Estimator for VARMA Models in EtdreForm” (with
Tarek Jouini) Statistical Modeling and Analysis for Complex Data Probleetsted by Pierre Duch-
esne and Bruno Rémillard, Kluwer/Springer-Verlag, New York, 200&@ger 11, 209-240.
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28.

29.

30.

31.

32.

“Exact Multivariate Tests of Asset Pricing Models with Stable Asymmetigtributions” (with
Marie-Claude Beaulieu et Lynda KhalaRumerical Methods in Financedited by M. Breton et H.
Ben Ameur, Kluwer/Springer-Verlag, New York, 2005, Chapter 9,-193.

“On a simple two-stage closed-form estimator for a stochastic volatility imargklinear regres-
sion” (with Pascale Valéry)Advances in Econometricin Volume 20 (Part A) ofAdvances in
Econometrics, Econometric Analysis of Economic and Financial Timessén honor of Clive

Granger and Robert Engle, edited by Thomas B. Fomby and Dek Terssli&r Science, Oxford
(U.K.), 2006, 259-288.

“Identification” (with Cheng Hsiao), imThe New Palgrave Dictionary of Economiasdited by
Lawrence E. Blume and Steven N. Durlauf, Palgrave Macmillan, Basingstéampshire, Eng-
land, 2008. Online: http://www.dictionaryofeconomics.com/article?id=pde2008004

“Model Selection”, inThe New Palgrave Dictionary of Economi@nd Edition, edited by Lawrence
E. Blume and Steven N. Durlauf, Palgrave Macmillan, Basingstoke, Hanepdfirgland, 2008.
Online: http://www.dictionaryofeconomics.com/article?id=pde2008 MO000379

“The Phillips Curve as a Macroeconometric Relation: Evolution and iRdéeeonometric Devel-
opments” (with Rolf Scheufele), iBmpirische Makrotkonomik fur Deutschland: Analysen, Prog-
nosen, Politikberatung. Festschrift zum 65.Geburtstag von Udo Ludrdiged by Ulrich Blum,
Axel Lindner and Diemo Dietrich, Schriften des Instituts fir Wirtschaftstbung Halle, Vol. 27.
Nomos Verlagsgesellschaft, Baden-Baden, 2009, 27-48.

ARTICLES IN JOURNALS

33.

34.

35.

36.

37.

38.
39.

40.

41.

42.

43.

44,

“Exact Properties of Spectral Estimates for a Gaussian Procetse d@ircle” (with Roch Roy),
Utilitas Mathematicab, 1974, 281-291.

“On Spectral Estimation for a Homogeneous Process on the Circle” Ruithh Roy),Stochastic
Processes and their Applicatiods 1976, 107-120.

“Fonctions de production dans I'économie du Québec” (with Vittorio bGr L'Actualité
économiqué4, 1978, 176-206.

“The Cochrane-Orcutt Procedure: Numerical Examples of Multipdlenissible Minima” (with
Marc Gaudry and Tran Cong Lienmficonomics Letters, 1980, 43-48.

“Dummy Variables and Predictive Tests for Structural Changetinomics Letter§, 1980, 241-
247.

“Rank Tests for Serial Dependencédurnal of Time Series Analys?s 1981, 117-128.

“Variables binaires et tests prédictifs contre les changements selsctume application a I'équation
de St-Louis”,L'Actualité économiqué7, 1981, 376-385.

“Nonparametric Testing for Time Series: A Bibliography” (with Yves &gp and Hanna Zeidan),
Canadian Journal of StatisticH0, 1982, 1-38.

“Recursive Stability Analysis of Linear Regression RelationshipsERploratory Methodology”,
Journal of Econometric&9(1), May 1982, 31-76.

“Generalized Chow Tests for Structural Change: A Coordinate-Bpproach”|nternational Eco-
nomic Review3, 1982, 565-575.

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

“Unbiasedness of Predictions from Estimated Autoregressions thkefrue Order is Unknown”,
Econometricéb2(1), January 1984, 209-215.
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45,

46.

47.

48.

49.

50.

51.

52.

53.

54.

55.

56.

57.

58.

59.

60.

61.

62.

63.

64.

65.

66.

“Durbin-Watson Tests for Serial Correlation in Regressions withiktis@bservations” (with Mar-
cel G. Dagenais)]ournal of EconometricR7(3), March 1985, 371-381.

“Unbiasedness of Predictions from Estimated Vector Autoregressi@tonometric Theony,
1985, 387-402.

“Some Robust Exact Results on Sample Autocorrelations and Tes@ndbRiness” (with Roch
Roy), Journal of Econometric&9, 1985, 257-273.

“Mesure et incidence des dépenses fiscales au Québec” (witjuetaclobin), L’Actualité
économiqué1(1), March 1985, 93-111.

“Une évaluation économique du financement public des exportatioite’Daniel Racette)Cana-
dian Public Policy/Analyse de Politiqud2(4), 1986, 584-595.

“Bias of & in Linear Regressions with Dependent ErrofBie American Statisticiad0(4), 1986,
284-285.

“Generalized Portmanteau Statistics and Tests of Randomness” (withRRgg, Communications

in Statistics, Theory and Method$(10), 1986, 2953-2972.

“L'échangeabilité en séries chronologiques: quelques résultatdsegur les autocorrélations et
les statistiques portemanteau” (with Roch Ra&ghiers du Centre d’Etudes de Recherche Opéra-
tionnelle28(1-2-3), 1986, 19-39.

“Tests non paramétriques optimaux pour le modele autorégressifaland (with Marc Hallin),
Annales d’économie et de statistighiel 987, 411-434.

“Estimators of the Disturbance Variance in Econometric Models: Small-leaBigs and the Exis-
tence of Moments”Journal of Econometric87, 1988, 277-292.

“Nonlinear Hypotheses, Inequality Restrictions and Non-NestedtHgses : Exact Simultaneous
Tests in Linear Regression€conometriceb7, 1989, 335-355.

“Exact Tests and Confidence Sets in Linear Regressions with Autteted Errors”Econometrica
58, 1990, 475-494.

“An Exponential Bound for the Permutational Distribution of a Firsteor8lutocorrelation Coeffi-
cient” (with Marc Hallin), Statistique et analyse des donné&&¢1), June 1990, 45-56.

“Optimal Invariant Tests for the Autocorrelation Coefficient in LinBagressions with Stationary
or Nonstationary AR(1) Errors” (with Max King)lournal of Econometricd7, 1991, 115-143.

“Nonuniform Bounds for Nonparamettidests” (with Marc Hallin), Econometric Theory, 1991,
253-263.

“Over-Rejections in Rational Expectations Models: A Nonparametrigrégch to the Mankiw-
Shapiro Problem” (with Bryan CampbelBconomics Letter85, 1991, 285-290.

“Invariance, Nonlinear Models and Asymptotic Tests” (with MarceD@genais) Econometrica
59, 1991, 1601-1615.

“Improved Berry-Esseen-Chebyshev Bounds with Statistical Agiidics” (with Marc Hallin),
Econometric Theor§, 1992, 223-240.

“On the Lack of Invariance of Some Asymptotic Tests to Rescaling” (widndeél G. Dagenais),
Economics Letter88, 1992, 251-257.

“Simple Exact Bounds for Distributions of Linear Signed Rank Statis{iegh Marc Hallin), Jour-
nal of Statistical Planning and Inferen@., 1992, 311-333.

“Nonlinear Models, Rescaling and Test Invariance” (with Marcdd&genais)Journal of Statistical
Planning and Inferenc82, 1992, 111-135.

“Testing Causality Between Two Vectors in Multivariate ARMA ModelsittwHafida Boudjellaba
and Roch Raoy)Journal of the American Statistical Associati®n, 1992, 1082-1090.
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67.

68.

69.

70.

71.

72.

73.

74.

75.

76.

7.

78.

79.

80.

81.

82.

83.

84.

85.

86.

87.

“Improved Eaton Bounds for Linear Combinations of Bounded Remndariables, with Statistical
Applications” (with Marc Hallin),Journal of the American Statistical Associatié8, 1993, 1026-
1033.

“On the Relationship between Impulse Response Analysis, Innovatioauiting and Granger
Causality” (with David Tessierfconomics Letterd2, 1993, 327-333.

Comment on “The Importance of Seasonality in Estimating Inventory timesg Behavior Using
Business Survey Data, by Marc Nerlove, David Ross and Douglas Wijldoarnal of Economet-
rics 55, 1993, 129-133.

“New Developments in Time Series Econometrics: An Overview” (with BaRaj), Empirical
Economic<l8, 1993, 557-564.

“Tabulation of Farebrother’s Test of Linear Restrictions: A Soldit{grith Sophie Mahseredjian),
Econometric Theor9, 1993, 697-702.

“Generalized Predictive Tests and Structural Change Analysisondaaeetrics” (with Eric Ghysels
and Alastair Hall) International Economic Revie@b, 1994, 199-229.

“Simplified Conditions for Non-Causality Between Two Vectors in Multizee ARMA Models”
(with Hafida Boudjellaba and Roch Roylpurnal of Econometric63, 1994, 271-287.

“Pitfalls of Rescaling Regression Models with Box-Cox Transformatigwith Marcel G. Dage-
nais),Review of Economics and Statistit®, 1994, 571-575.

“Exact Nonparametric Orthogonality and Random Walk Tests” (wittaBrgampbell) Review of
Economics and Statistié&, 1995, 1-16.

“Exact Tests for Structural Change in First-Order Dynamic Modg@léth Jan Kiviet),Journal of
Econometric¥0, 1996, 39-68.

“Recent Developments in the Econometrics of Structural Changevieweé (with Eric Ghysels),
Journal of Econometricg0, 1996, 1-8.

“La causalité entre la monnaie et le revenu: une analyse fondée surdéle VARMA-ECHELON”
(with David Tessier)|.'Actualité économiquéspecial issue) 73, 1997, 351-366.

“Exact Nonparametric Tests of Orthogonality and Random Walk in tesdhce of a Drift Parame-
ter” (with Bryan Campbell)|nternational Economic Revie@8, 1997, 151-173.

“Exact Tests in Single Equation Autoregressive Distributed Lag Mbd@eith Jan Kiviet),Journal
of Econometric80, 1997, 195-224.

“Some Impossibility Theorems in Econometrics with Applications to StructadhDynamic Mod-
els”, Econometriceb5, 1997, 1365-1388.

“Exact Inference Methods for First-Order Autoregressivéribisted Lag Models” (with Jan Kiviet),
Econometrice66, 1998, 79-104.

“Short-Run and Long-Run Causality in Time Series: Theory” (with Bémault),Econometrica
66, 1998, 1099-1125.

“Generalized Runs Tests for Heteroskedastic Time Series” (with Mahlin and Ivan Mizera),
Journal of Nonparametric Statisti® 1998, 39-86.

“Simulation-Based Finite Sample Normality Tests in Linear Regressions” Aditieljelil Farhat,
Lucien Gardiol and Lynda Khalaff;he Econometrics Journal, 1998, 154-173.

“Statistical Inference for Computable General Equilibrium Models wippl&ations to a Model of
the Moroccan Economy” (with Touhami AbdelkhaleReview of Economics and StatistitX XX,
1998, 520-534.

“Markovian Processes, Two-Sided Autoregressions and HwBaence for Stationary and Non-
stationary Autoregressive Processes” (with Olivier Torr@syrnal of Econometrics99 (2000),
255-289.
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95.

96.

97.

98.

99.
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102.

103.

104.

105.

106.

107.

108.

“Econométrie et logique: réflexions sur les problémes mal posésaom@étrie”, L’Actualité
économiquée’7, 2 (Juin 2001), 171-190.

“Finite Sample Limited Information Inference Methods for Structuraldfigms and Models with
Generated Regressors” (with Joanna Jaslakgrnational Economic Review2 (2001), 815-843.

“Exact Tests for Contemporaneous Correlation of DisturbancegémBgly Unrelated Regres-
sions” (with Lynda Khalaf)Journal of Econometricg,06 (2002), 143-170.
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Kopoin (Université Laval). Paper presented by Dalibor St@wic.

“Tests robustes a l'identification pour la présence adfiopents variables dans le temps, dans la dynamique
des prix de I'énergie” (with Jean-Thomas Bernard, Lyndalkhand Maral Kichian), 50th Annual Meeting
of the Société canadienne de science économique, Man@asin (Lac Beauport; May 12, 2010). Discus-
sant: Patrice Richard (Université de Sherbrooke). Pasepted by Lynda Khalaf.

“Les tests de type Wald quand les conditions de rang érfiouune approche de régularisation continue”
(with Pascale Valéry), 50th Annual Meeting of the Sociétéachenne de science économique, Manoir St-
Castin (Lac Beauport; May 12, 2010). Discussant: John @Galb(McGill University). Paper presented by
Pascale Valéry.

“Hodges-Lehmann Sign-Based Estimators and Genedaipafidence Distributions in Linear Median Re-
gressions with Heterogenous Dependent Errors” (with Elisedin), First French Econometrics Conference
Celebrating Alain Monfort's Contributions to Economesid@oulouse School of Economics (Toulouse; De-
cember 14, 2009).

“Identification robust inference in structural multilge factor models with rank restrictions” (with Marie-
Claude Beaulieu and Lynda Khalaf), Faculty of Economics Bodnometrics, Universiteit van Amsterdam
(Amsterdam; December 7, 2009).

“Identification Robust Inference in Structural Multilste Factor Models with Rank Restrictions” (with
Marie-Claude Beaulieu and Lynda Khalaf), The Chicago/lam€onference on Financial Markets (Part
3), Factor Models in Economic and Finance, Cass BusinessoS@tondon; December 5, 2009).

“Hodges-Lehmann Sign-Based Estimators and Genedaipafidence Distributions in Linear Median Re-
gressions with Heterogenous Dependent Errors” (with Elieadin), Conference in honor of Marc Hallin,
Académie Royale de Belgique (Bruxelles; November 27, 2009)

“GMM and hypothesis tests when rank conditions fail: gutarization approach” (with Pascale Valéry),
26th annual meeting of the Canadian Econometric Study Gréapeton University/Chateau Laurier (Ot-
tawa; September 20, 2009). Paper presented by Pascalg.\aigscussant: Marine Carrasco (Université de
Montréal).

“Factor Models and VARMA Processes” (with Stevanovidilba), 26th annual meeting of the Canadian
Econometric Study Group, Carleton University/Chateaurlesi(Ottawa; September 19, 2009). Paper pre-
sented by D. Stevanovic.

“Weak identification and confidence sets for covariatedaeen errors and endogenous regressors: finite-
sample and asymptotic theory” (with Firmin Doko), 26th aalhmeeting of the Canadian Econometric Study
Group, Carleton University/Chateau Laurier (Ottawa; Befiter 19, 2009). Paper presented by F. Doko.

“Identification Robust Inference in Structural Multilwte Factor Models with Rank Restrictions” (with
Marie-Claude Beaulieu and Lynda Khalaf), NBER-NSF Timei&eConference 2009, University of Cal-
ifornia Davis (September 12, 2009). Paper presented by hldh

“Identification Robust Inference in Structural Multilste Factor Models with Rank Restrictions” (with
Marie-Claude Beaulieu and Lynda Khalaf), 64th Europeantivigeof the Econometric Society, Barcelona
Graduate School of Economics (Barcelona; August 27, 20@8er presented by L. Khalaf.

“Measuring Causality between Volatility and Returnshwiigh-Frequency Data” (with René Garcia and
Abderrahim Taamouti), 64th European Meeting of the Ecortam8ociety, Barcelona Graduate School of
Economics (Barcelona; August 24, 2009). Paper presentéd Bgamouti.

“Confidence sets for covariances between errors andgendas regressors” (with Firmin Doko Tchatoka),
North American Summer Meeting of the Econometric SociebstBn university (Boston, MA; June 6, 2009).
Paper presented by F. Doko.

“Measuring Causality between Volatility and ReturnshwiHigh-Frequency Data” (with René Garcia and
Abderrahim Taamouti), North American Summer Meeting of Bwnometric Society, Boston university
(Boston, MA; June 5, 2009). Paper presented by A. Taamouti.
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35.

36.

37.

38.

39.

40.

41.

42.

43.

44,

45,

46.

47.

48.

49,

50.

“GMM and hypothesis tests when rank conditions fail: gutarization approach” (with Pascale Valéry),
Canadian Economics Association 43rd Annual Conferencéyddsity of Toronto (Toronto, Ontario; May
30, 2009). Paper presented by P. Valéry. Discussants: Rayidan (University of Toronto) and James
MacKinnon (Queen’s University).

“Confidence sets for covariances between errors andgendas regressors” (with Firmin Doko), Canadian
Economics Association 43rd Annual Conference, Universityoronto (Toronto, Ontario; May 29, 2009).
Paper presented by F. Doko. Discussants: Russell DaviddoGi{l University) and Victoria Zinde-Walsh
(McGill University).

“Identification robust inference in structural multilge factor models with rank restrictions” (with Marie-
Claude Beaulieu and Lynda Khalaf), Canadian Economics @agon 43rd Annual Conference, University
of Toronto (Toronto, Ontario; May 29, 2009). Paper presgrig L. Khalaf. Discussant: Liqun Wang
(University of Manitoba).

“Identification Robust Inference in Structural Multiizte Factor Models with Rank Restrictions” (with
Marie-Claude Beaulieu and Lynda Khalaf), Third CIREQ Caoefee onTime Series (Montréal; May 22,
2009). Paper presented by L. Khalaf.

“Factor Models and VARMA Processes” (with Dalibor Steweic), Third CIREQ Conference onTime Series
(Montréal; May 22, 2009). Paper presented by D. Stevanovic.

Comment on “Path Forecast Evaluation” by Oscar Jordavésity of California, Davis) and Massimiliano
Marcellino (European University Institute), Third CIREQ&ference onTime Series (Montréal, May 22,
2009).

“Régions de confiance exactes pour les matrices de aoearientre les termes d’'erreur et les régresseurs
(with Firmin Doko), 49th Annual Meeting of the Société caiggmhe de science économique, Hotel Mont
Gabriel (Sainte-Adéle, Québec; May 14, 2009). Paper ptedesy F. Doko. Discussant: Gbowan Barnabé
Djegnéné (Université de Montréal, CIREQ).

Comment on “La méthode Hessian avec dépendance comditie” by Gbowan Barnabé Djegnéné and
William J. McCausland (Université de Montréal), 49th Anhiveeeting of the Société canadienne de sci-
ence économique, Hotel Mont Gabriel (Sainte-Adéle, Quélday 14, 2009).

“Exogeneity tests, non Gaussian distributions and vigektification: finite-sample and asymptotic distri-
butional theory” (with F. Doko), CIREQ Colloquium on Comptibnally-Intensive Econometrics, McGill
University (Montréal; May 4, 2009).

“IV estimation: is the cure worse than the illness?” (Wit Doko), CIREQ Colloquium on Computationally-
Intensive Econometrics, McGill University (Montréal; Mdy 2009).

“Wald tests when restrictions are locally singular” ttwkric Renault and Victoria Zinde-Walsh), CIREQ
Colloquium on Computationally-Intensive Econometricg @l University (Montréal; May 4, 2009). Paper
presented by V. Zinde-Walsh.

Moderator of “Financial Stability Workshop”, 2009 Feliship Learning Exchange, Bank of Canada (Ottawa,
Ontario; April 7, 2009).

“Identification robust inference in multivariate reddcrank regression and factor models” (with Marie-
Claude Beaulieu and Lynda Khalaf), Department of Econom@seen’s University (Kingston; February
24, 2009). Paper presented by L. Khalaf.

“Measuring Causality Between Volatility and Returnghiiigh-Frequency Data” (with René Garcia and Ab-
derrahim Taamouti), Humboldt-Copenhagen ConferenceeiRdaevelopments in Financial Econometrics,
Humboldt-Universitét zu Berlin (Berlin; March 21, 2009)aer presented by A. Taamoulti.

“Finite-Sample Inference Methods for AutoregressivecBsses” (with Malika Neifar), Third International
Conference on Modeling, Simulation and Applied Optimiaat{ICMSAO 2009), American University of

Sharjah (United Arab Emirates; 20-22 Janvier 2009). Papesemted by Malika Neifar.

“Structural change and the dynamics of energy pricesid@ntification-robust test for time-varying param-
eters” (with Jean-Thomas Bernard, Lynda Khalaf and Marahli&in), 9th IWH-CIREQ Macroeconometric
Workshop on “Challenges of forecasting in applied macroeatetrics”, Institut fur Wirtschaftsforschung
Halle / Halle Institute for Economic Research (Halle, Gemgndecember 5, 2008).

“Identification robust inference in multivariate reddcrank regression and factor models” (with Marie-
Claude Beaulieu and Lynda Khalaf), Department of Econonticsversity of Toronto (Toronto; November
7,2008). Paper presented by L. Khalaf.
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59.

60.

61.

62.

63.

64.

65.

66.

67.

68.

“Point-Optimal Instruments and Generalized AnderRaitvin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), CIREQ Conference on Inference with IndetapModels, Montréal (October 25, 2008).

Comment on “Nonparametric tests for Conditional Inecejemce with Applications” by Taoufik Bouezmarni
(HEC Montreal), Jeroen Rombouts (HEC Montreal) and AbdémaTaamouti (Universidad Carlos 1l 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 TorréSrdEuropean Meeting of the Econometric Society
(Milan; August 30, 2008). Paper presented by F. Jounean-Sio

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

“Optimal invariant tests for autoregressive coeffitsein 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 Malika Neifar.

“Structural multi-equation macroeconomic modelsntdf&ation-robust estimation and fit” (with Lynda Kha-
laf and Maral Kichian), 63rd European Meeting of the Econtio&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 preshy F. Doko.

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

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

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

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

“Endogeneity tests and weak identification” (with F. BpkEconometric Society North American Summer
Meeting, Tepper School of Business, Carnegie Mellon, gBittgh, 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 estiimatfor VARMA models with a macroeconomic appli-
cation” (with Tarek Jouini), Canadian Economics Assoomati2nd 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 hhegst (Vancouver; June 7, 2008). Paper pre-
sented by L. Khalaf. Discussants: Marie-Hélene Gagnonv@ssité Laval), Dalibor Stevanovic (Universite
de Montreal) and Kenneth Stewart (University of Victoria).

“Exogeneity tests and weak-identification” (with Fimiboko), Canadian Economics Association 42nd An-
nual Meetings (Vancouver; June 7, 2008). Paper presentédbgko.

“Identification robust inference in multivariate reddcform 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 iiin Doko), 48th annual meeting of the Société canadi-
enne de science économique (Chéateau Montebello, Québecl18/&008). Discussant: Rachidi Kotchoni
(Université de Montréal). Paper presented by F. Doko.
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76.

77.

78.

79.

80.

81.

82.

83.

84.

85.

86.

“The Econometrics of Energy Prices”, Energy Day, Carletniversity (Ottawa; May 13, 2008). Paper
presented by L. Khalaf of four joint papers with Lynda Khaldfrie-Claude Beaulieu, Jean-Thomas Bernard
and Maral Kichian.

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

“Structural Multi-Equation Macroeconomic Models: Assgm-Based Estimation and Evaluation Approach”
(with Lynda Khalaf and Maral Kichian), New York Camp Econdnies 11l (Ithaca, New York; April 6, 2008).

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

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

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

“Testability and Methods of Moments in Nonparametrid eédemiparametric Models” (with Frédéric
Jouneau-Sion and Olivier Torrés), CIREQ Conference on faéimed Method of Moments (Montréal;
November 16, 2007).

“Robust sign-based estimators and generalized con&dd'ra;trikqutions in median regressions under het-
eroskedasticity and nonlinear dependence of unknown féwith 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 Econom8ociety (Budapest; August 30, 2007).
Paper presented by A. Taamoulti.

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

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

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

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

“Structural multi-equation macroeconomic models: satay-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, 200rPaper presented by M. Kichian.

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

“Point-optimal instruments and generalized AnderBaivin procedures for nonlinear models” (with Mo-
hamed Taamouti), Department of Economics, Carleton Usitye(Ottawa; March 16, 2007).

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

“Structural Multi-Equation Macroeconomic Models: Assym-Based Estimation and Evaluation Approach”
(with Lynda Khalaf and Maral Kichian), Euroconference $srin Quantitative Economics and Econometrics
(EC?), Econometric Institute (Rotterdam, The Netherlands; ébaloer 16, 2006). Paper presented by L.
Khalaf.
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87. “Structural Multi-Equation Macroeconomic Models: Assgm-Based Estimation and Evaluation Approach”
(with Lynda Khalaf and Maral Kichian), CIREQ Time Series @anence (Montréal; December 8, 2006).
Paper presented by L. Khalaf.

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

89. “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)

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

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

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

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

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

95. “Problems of Weak Identification in Econometrics”, dtische und Wirtschaftswissenschaftliche Fakultét,
Martin-Luther-Universitat Halle-Wittenberg (GermanygtOber 17, 2006).

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

97. “Exact simulation-based inference for autoregressaefficients in linear regression: approach based on
induced tests” (with Malika Neifar), SCRA 2006, Polyteahinstitute of Tomar (Portugal; September 2,
2006). Paper presented by Malika Neifar.

98. “Short-Run and Long-Run Causality between Monetarjcl?@ind Stock Prices” (with David Tessier), 2006
European Meeting of the Econometric Society (Vienna; Aug@8s2006). Paper presented by D. Tessier.

99. “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

100. “Exact Optimal and Adaptive Inference in Linear and Naar 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 Andai.

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

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

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

104. “Finite sample Nonparametric Inference for Ineqyditeasures” (with Mame Astou Diouf), 40th Annual
Meetings of the Canadian Economics Association (Montr¥ty 28, 2006). Paper presented by M. A.
Diouf.

105. “Short and Long Run Causality Measures: Theory andénfe” (with Abderrahim Taamouti), 40th An-
nual Meetings of the Canadian Economics Association (M@htrMay 27, 2006). Paper presented by A.
Taamouti.
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107.

108.

109.

110.

111.

112.

113.

114.

115.

116.

117.

118.

119.

120.

121.

122.

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

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

“Finite-Sample and Optimal Adaptive Inference in RagsNonstationary General Volatility Models with
Gaussian or Heavy-Tailed Errors” (with Emma Iglesias), 8NO/CIREQ Conference on Financial Econo-
metrics (Montréal; May 6, 2006). Disucssant: Dennis Krisen (University of Wisconsin). Paper presented
by E. Iglesias.

“Inférence optimale et adaptative dans les modeélésilies et non-linéaires sous hétéroscédasticité et non-
normalité de forme inconnue” (with Abderrahim TaamoutgtltAnnual Meeting of the Société canadienne
de science économique (Montréal; May 3, 2006). Discuss&hitThuy Anh Vo (UQAM). Paper presented

by M. Taamouti.

“Méthodes d'inférence non-paramétri ques a distamie 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 preddytM. A. Diouf.

“Point-Optimal Instruments and Generalized AndefRabin 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 andénfse” (with Abderrahim Taamouti), CIREQ Time
Series Conference (Montréal; December 3, 2005).

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

"Exact inference and optimal invariant estimation tfog 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® 8@thday of Professor Benoit Mandelbrot”, Deutsche
Bundesbank (Frankfurt, Germany; November 11, 2005).

"Exact confidence set estimation and goodness-ofsfintethods for asymmetric heavy-tailed stable distri-
butions" (with Lynda Lhalaf, Jeong-Ryeol Kurz-Kim and MaClaude Beaulieu), Conference on “Heavy
Tails and Stable Paretian Distributions in Finance and Btammomics, in celebration of the 8irthday

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

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

"Finite and large sample distribution-free inferer’rrme}inear median regressions under heteroskedasticity
and nonlinear dependence of unknown form" (with Elise Coydiorkshop on “New Trouble for Standard
Regression Analysis”, Universitat Regensburg (Germamydsber 4, 2005).

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

“Finite sample and optimal adaptive inference in gagsionstationary general volatility models with gaus-
sian or heavy-tailed errors” (with Emma Iglesias), Deparibof Economics, lowa State University (Ames
lowa; October 28, 2005). Paper presented by E. Iglesias.

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

“Finite Sample and Optimal Adaptive Inference in PalgsNonstationary General Volatility Models with
Gaussian or Heavy -Tailed Errors” (with Emma Iglesias), Widt Econometrics Group, Southern lllinois
university (Carbondale, October 15, 2005). Paper preddntd. Iglesias.

“Are New Keynesian Phillips Curves Identified?” (witiirilda 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.
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123. “Finite sample and optimal adaptive inference in gdgsionstationary general volatility models with Gaus-
sian or heavy-tailed errors” (with Emma Iglesias), NSF/NEBBEme Series Conference (Heidelberg; Septem-
ber 24, 2005). Paper presented by E. Iglesias.

124. “Finite sample and optimal adaptive inference in gagsionstationary general volatility models with gaus-
sian or heavy-tailed errors” (with Emma Iglesias), Depamibof Economics, Pennsylvania State University
(University Park, Pennsylvania; September 13, 2005). Ragesented by E. Iglesias.

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

126. “Testing portfolio eficiency with an unobservable zbsta 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).

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

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

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

130. “Improved Nonparametric Inference for the Mean of afgted Random Variable with Application to Poverty
Measures” (with Mame Aste Diouf), Joint Statistical Megtr2005, American Statistical Association (Min-
neapolis; August 8, 2005). Paper presented by M. Diouf.

131. “Inflation Dynamics and the New Keynesian Phillips @GunAn Identification Robust Econometric Analy-
sis” (with Lynda Khalaf and Maral Kichian), National Bureafl Econometric Research Summer Institute
2005, NBER Economic Fluctuations and Growth, Working GroapForecasting & Empirical Methods in
Macroeconomics & Finance (Cambridge, MA; July 12, 2005pd?aresented by L. Khalaf.

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

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

134. “Finite sample and optimal adaptive inference in gagsionstationary general volatility models with Gaus-
sian and heavy-tailed errors” (with Emma Iglesias), JouafigApplied Econometrics Lecture Series and
Conference on Changing Structures in International andrieiial Markets and the Effects on Financial De-
cision Making Conference, GRETA Associati (Venice; Jun2®)5). Paper presented by E. Iglesias.

135. “Improved Nonparametric Inference for the Mean of af8ted 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). Papergaeted by M. Diouf.

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

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

138. “Finite sample and optimal adaptive inference in gagsionstationary general volatility models with Gaus-
sian and heavy-tailed errors” (with Emma Iglesias), 2009A0S Annual Meeting, University of Calgary
(Calgary; May 14, 2005).

139. “Changement structurel et la dynamique des prix detgie” (with Lynda Khalaf and Maral Kichian), 45th
Annual Meeting of the Société canadienne de science écapeyiilanoir Richelieu (Pointe-au-Pic, Québec;
May 13, 2005). Paper presented by M. Kichian.
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140. “Tests d’efficience d’'un portefeuille lorsque le tawxréndement sans risque est inobservable: une approche
robuste aux problémes d'identification” (with Marie-Clau8leaulieu 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.

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

142. “Inférence exacte pour des modeles autorégressifsnieds 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 Juiini.

143. “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.

144. “Inférence non-paramétrique améliorée sur la moyelumge 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; aR2005). Paper presented by M. Diouf.

145. “Testing Three-Moment Based Asset Pricing Models: {8aussian Multivariate Regression Approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), Second IFRIRANO-MITACS Conference on “Sim-
ulation Based and Finite Sample Inference in Finance” (€héfrontenac, Québec City; April 29, 2005).
Discussant: Raja Velu (Syracuse University). Paper pteddry Marie-Claude Beaulieu.

146. “Exact Simulation-Based Inference for Autoregresgboefficients in Linear Regression : Approach based
on Induced Tests” (with Malika Neifar), Les Premiéres JéasiMéditerranéennes de Mathématiques Ap-
pliguées (JMMAO1), organized by the Association des matt&mes appliquées, Tozeur, Tunisie (March
22-25, 2005). Presented by Malika Neifar.

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

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

149. “Finite and Large Sample Inference for a Stochastiatialy Model” (with Pascale Valéry), Quantitative
Methods in Finance 2004 Conference (Sydney, AustraliapbBéer 15, 2004). Presented by Pascale Valéry.

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

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

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

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

154. “Finite-Sample Simulation-Based Tests in VAR ModelthwApplications 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

155. “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.

156. “Exact Simulation-based Inference for Autoregress$ivocesses based on Induced Tests” (with Malika Nei-
far), 16th Symposium on Computational Statistics (COMPBE2A04), Charles University (Prague, Czech
Republic; August 23-27, 2004).
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166.

167.

168.

169.

170.

171.

172.

173.

“Point-Optimal Instruments and Generalized AndefRabin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), 59th European Meeting of the Econometiies/ (Universitad Carlos Ill de Madrid;
August 21, 2004). Presented by Malika Neifar.

“Testability and non-testability in semiparametegmession models” (with Frédéric Jouneau-Sion and Olivier
Torrés), 59th European Meeting of the Econometric Socidtyiversitad Carlos Ill 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 Sociklyiyersitad Carlos Ill 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 Meetiosfighe Econometric Society (Universitad Carlos
11l de Madrid; August 20, 2004). Presented by Malika Neifar.

“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 StbbBusiness, York University). Presented by
M.-C. Beaulieu.

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

“Finite-Sample Inference Methods for Autoregress$tvecesses : an Approach based on Truncated Pivotal
Autoregression” (with Malika Neifar), Far Eastern EconariteSociety Meeting, Yonsei University (Seoul,
Korea; June 30 - July 2, 2004). Paper presented by MalikeaNeif

“Are New Keynesian Phillips Curves Identified?” (withakdl 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 Siemdtous 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 Americann8ner Meeting of the Econometric Society
(Brown University, Providence, Rhode Island; June 17, 20Bdesented 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\Wdence, 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"n\@é@an-Thomas Bernard, Lynda Khalaf and Maral
Kichian), MITACS 5th Annual conference (Dalhousie UnivgrsHalifax; June 11, 2004).

“Tests exacts d'indépendance sérielle dans les casstiibutions continues et discrétes” (with Abdeljelil
Farhat and Abdelwahed Trabelsi), XXXVIémes Journées disStme de Montpellier (Société Francaise de
Statistique), Ecole Nationale Supérieure Agronomique detgellier (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-@ER Financial Econometrics Conference
(Montréal; May 7, 2004). Presented by Lynda Khalaf.

“Est-ce que la nouvelle courbe de Phillips est idemtfigwith Lynda Khalaf and Maral Kichian), Société
canadienne de science économique (Québec; May 5-6, 2004kruddant: Steve Ambler (Université du
Québec a Montréal). Presented by Lynda Khalaf.
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183.

184.

185.

186.

187.

188.

189.

190.

191.

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

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

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

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

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

“Simulation-Based Finite-Sample inference in Sikemdtous Equations” (with Lynda Khalaf), EC2 Meeting
on Endogeneity, Instruments and Identification in EconoicefInstitute 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, Instrumandl Identification in Econometrics (Institute
of fiscal Studies, University of London; December 13, 2003).

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

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

“Testing Black’s CAPM with possibly non-Gaussian ed’rstrit;utions: an exact simulation-based approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), Séminaitecdnomie, Finance et Ingénierie Financiere,
Ecole des Hautes Etudes Commerciales de Montréal (OctGh@003).

“The Dependence of Test Size and Power on Nuisance Bamarin Autoregressive Models” (with Jan
Kiviet), 58th European meeting of the Econometric Soci8tackholm 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 Beaui), 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 MisspecificationgasMultivariate Regressions with Applications to Asset
Pricing Models” (with Lynda Khalaf and Marie-Claude Be&ul), Annual Meeting of the American Statistical
Association (San Francisco; August 8, 2003). Presented/bgid_Khalaf.

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

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

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

“Point-Optimal Instruments and Generalized AndefRabin Procedures for Nonlinear Models” (with Mo-
hamed Taamouti), CIRANO-CIREQ Financial Econometrics fémnce (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 Centeav@t May 8, 2003). Poster presented by Denis
Pelletier.
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203.

204.

205.

206.

207.

208.

2009.

“Finite sample simulation-based inference in vectdpreegressive models” (with Tarek Jouini), MITACS
2003 annual general meeting (National Arts Center, Ottéwegy; 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-CIRANMITACS Conference on “Simulation
Based and Finite Sample Inference in Finance” (Chateauéman, Québec; May 2, 2003).

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

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

“Testing Black's CAPM with possibly non-Gaussian edistributions: an exact simulation-based approach
(with Marie-Claude Beaulieu and Lynda Khalaf), 2003 Nortméyican Winter Meeting of the Econometric
Society (Washington; January 3, 2003). Discussant: Cheitz¢(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&f;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 (VancetuMNovember 28, 2002).

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

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

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

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

“Testing the CAPM Approach with Possibly Non-Gausdtaror Distributions: An Exact Simulation-Based
Approach” (with Marie-Claude Beaulieu and Lynda Khalafprithern Finance Association Annual Meeting
(Banff, Alberta; September 27-29, 2002). Presented by é4@taude Beaulieu.

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

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

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

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

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

“Testing CAPM with Possibly Non-Gaussian Errors Digttions: an Exact Simulations-Based Approach”
(with Marie-Claude Beaulieu and Lynda Khalaf), DepartmafiiEconomics, American University of Beirut,
Lebanon (June 25, 2002). Presented by Lynda Khalaf.
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224,

225.

226.

227.

“A Simple Estimation Method and Finite-sample Infarefior a Stochastic Volatility Model” (with Pascale
Valéry), 36th Annual Meetings of the Canadian Economicso8igion (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 Bo@sAssociation (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 Lyndalahi

“Goodness-of-fit tests for an exponential distributiased on Monte Carlo methods” (with A. Farhat), Third
Annual General Meeting of the Mathematics of Informatiorcfrgology and Complex Systems (MITACS)
Network (University of British Columbia, Vancouver; May 25, 2002). Presented by A. Farhat.

“Tests d’hypothéses multiples exacts basés sur degdions” (with Lynda Khalaf), 42nd Annual Meeting of
the Société canadienne de Science économique (Chateaer G9imer, Québec; May 16, 2002). Presented
by Lynda Khalaf.

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

“Testing CAPM with Possibly Non-Gaussian Errors Digttions: 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 Méal). Presented by L. Khalaf.

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

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

“Short-Run and Long-Run Causality in Time Series: rerfiee” (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 Regirass: 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 Gegratoach 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 Econometrxisty (University of Maryland, College
Park, Maryland; June 23, 2001). Presented by M. Taamoulti.

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

“Projection techniques for statistica! inference tmcural models with pos'sibly weak instruments” (with
Mohamed Taamouti), Séminaire d’Econométrie de M. Edmondinvieud (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 Ecametrics, The University of York, York,
England (June 9, 2001).

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

“Monte Carlo Tests Applied to Models Estimated by ledtrinference” (with Pascale Valéry), 35th Annual
Meetings of the Canadian Economics Association, McGillgrsity (Montréal, June 2, 2001). Presented by
Pascale Valéry. Discussant: Jimmy Royer (Université Daval
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244,

245,

“Statistical Inference and Projection Techniques imutaneous 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” twbenis Pelletier), 35th Annual Meetings of the
Canadian Economics Association, McGill University (M@t June 2, 2001). Presented by Denis Pelletier.
Discussant: Lynda Khalaf (Université Laval). Discussafdrine Carrasco (University of Rochester).

“L’économétrie et les sciences économiques”, Assiotianternationale des économistes de langue francaise
(Hoétel du Parc, Montréal; May 28, 2001).

“Test d’Anderson-Rubin généralisé et instrumentsmgix” (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 modeéles de séries clagiqaes non linéaires” (with Denis Pelletier), 41th
Annual Meeting of the Société canadienne de science écauentiHilton Hotel, Québec, May 16, 2001).
Presented by Denis Pelletier. Discussant: Lynda Khalaivgssité Laval).

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

“Invariant Tests Based on M-Estimators, Estimatingdtions 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 logtitfor 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 sietpépide pour construire des tests asymptotiques
sans connaitre la distribution asymptotique de la stqtistde 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 detefadsUniversité Laval (November 9, 2000).

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

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

“Invariant Tests Based on M-Estimators, Estimatingdtions and the Generalized Method of Moments”
(with Alain Trognon), 8th World Congress of the EconomeS8iaciety (Seattle, August 16, 2000).

“Exact Monte Carlo Tests for Models Estimated by Indtiteference 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). Presentegnda Khalaf.

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

“Inférence statistique et techniques de projectiorsdes modeéles a équations simultanées” (with Mohamed
Taamouti), 40th Annual Meeting of the Société canadienrse@amce économique, Montréal (May 17, 2000).
Discussant: John Galbraith (McGill University).
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“Procédures exactes pour tester I'égalité de fonstdmsurvie en présence de censure” (with Lynda Kha-
laf, Jimmy Royer and Marc van Audenrode), 40th Annual Megtif the Société canadienne de science
eéconomique, Montréal (May 17, 2000). Discussant: Nour Méi@Université de Montréal).

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

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

“Invariant Tests Based on M-estimators, Estimatingdiions, and the Generalized Method of Moments”
(with Alain Trognon), Malinvaud Seminar, CREST-INSEE (BaMarch 13, 2000).

“Finite Sample Inference Methods for Simultaneousdiigns and Models with Unobserved and Generated
Regressors (with Joanna Jasiak), UFR de Mathématiquem®si 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’Econanldniversité Laval, Québec (January 14, 2000).

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

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

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

“Régions de confiance pour les parametres calibrés délesocalculables d’équilibre général”’, Annual meet-
ing of the Société canadienne de science économique, Hudb€r (May 13 1999).

“Monte Carlo Tests with Nuisance Parameters: A Genfgppkoach to Finite-Sample Inference and Non-
standard Asymptotics in Econometrics”, Department of Booics, 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 Inferencéhbfis in Multivariate Regressions and Seemingly
Unrelated Regressions”, Department of Economics, Unityeo$ Bristol (February 24, 1999).

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

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

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

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

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

“Simulation based finite and large sample inferencenats in multivariate regressions and seemingly un-
related regressions”, (with Lynda Khalaf), Départememicdhomique, Université de Montréal (Montréal,
October 18, 1998). Paper presented by Lynda Khalaf.

“Monte Carlo Tests for Contemporaneous Correlatiddistfurbances in Multi-Equation Regression Models”
(with Lynda Khalaf), European Meeting of the Econometrici8ty, Berlin (September 1, 1998). Paper
presented by Lynda Khalaf.
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“Short-Run and Long-Run Causality in Time Series” iviric Renault), Federal Reserve Board, Washing-
ton, DC (July 16, 1998).

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

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

“Simulation Based Finite and Large Sample Inferencéhbds in Multiple Equation Regression Models”
(with Lynda Khalaf), Department of Economics, Ohio Statevdrsity, Columbus (May 1998). Paper pre-
sented by Lynda Khalaf .

“Tests Monte-Carlo pour la présence de I'hétérosdigitas (with Jean-Thomas Bernard, lan Genest and
Lynda Khalaf), Annual Meeting of the Société canadiennediense économique (Québec; May 7, 1998).
Paper presented by Lynda Khalaf.

“Markovian Processes, Two-sided Autoregressionskinile Sample Inference for Stationary and Non-
stationary Autoregressive Processes” (with Olivier Teyré&Vorkshop on Time Series Analysis, Centre de
recherches mathématiques, Université de Montréal (MaB¢ch 298). Invited talk.

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

“Weak Instruments and Finite-Sample Inference Matlw&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 Gegratoach to Finite-Sample Inference and Nonstan-
dard Asymptotics in Econometrics”, Department of Statssind Actuarial Science, University of Waterloo
(October 30, 1997).

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

“Markovian Processes, Two-Sided Autoregressionska@tt Inference for Stationary and Stationary and
Nonstationary Autoregressive” (with Olivier Torrés), Bomnetric Society European Meeting (Toulouse,
France; August 29, 1997). Paper presented by Olivier Torrés

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

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

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

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

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

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

“Monte-Carlo Tests for Contemporaneous Correlatfddisturbance in Multiple Equation Regression Mod-
els” (with Lynda Khalaf), Canadian Economics Associatioedtings (St. John’s, Newfoundland, June 8,
1997). Paper presented by Lynda Khalaf.
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“Méthodes d'inférence exactes pour des processuségugssifs par maximum de vraisemblance tronqué”
(with Malika Neifar), Vémes Journées des Jeunes Economaireversité de Bourgogne, LATEC-UMR5601
and U.R.F. de Science Economique et de Gestion (Dijon, EraMay 21-23, 1997). Discussant: Alain
Monfort (ENSAE). Présentation par Malika Neifar.

“Tests de Monte Carlo pour la corrélation entre équatians les modéles de régression a plusieurs équa-
tions” (with Lynda Khalaf), Société canadienne de sciermmémique (Ecole des Hautes Etudes Commer-
ciales, Montréal; May 14, 1997). Paper presented by Lyndad¢h

“Méthodes d’union-intersection et de partition d'@ectillons en économétrie, avec applications a des modéles
SURE et MA” (with Olivier Torres), Société canadienne deeace économique (Ecole des Hautes Etudes
Commerciales, Montréal; May 14, 1997).

“Monte Carlo Tests with Nuisance Parameters: A Genfgpaloach to Finite Sample Inference and Non-
standard Asymptotic in Econometrics”, EC2 Conference anugition Methods in Econometrics, European
University, Firenze (December 13, 1996).

“Simulation-Based Finite and Large Sample Infereneghidds in Multiple Equations Models” (with Lynda
Khalaf), EC2 Conference on Simulation Methods in Econoim&tEuropean University, Firenze (December
14, 1996).

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

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

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

“Simulation Based Finite and Large Sample Inferencéhbts in Seemingly Unrelated Regressions” (with
Lynda Khalaf), Econometric Society European Meeting, BagaJniversity (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, Univétsitsn Amsterdam (Amsterdam; June 28, 1996).
Paper presented by Olivier Torres.

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

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

“Méthodes d’inférence basées sur des simulationslpsgrands échantillons et les petits échantillons, dans
les modeles a équations simultanées” (with Lynda Khal&@h 2\nnual Meeting of the Société canadienne
de science économique (Manoir Saint-Sauveur; May 16, 1%j)er presented by Lynda Khalaf.

“Causalité entre la monnaie et le revenu: une analysautlité basée sur un modéle VARMA-ECHELON”
(with David Tessier), 36th Annual Meeting of the Sociétéardirnne de science économique, (Manoir Saint-
Sauveur; May 16, 1996). Paper presented by David Tessier.

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

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

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

“Some Impossibility Theorems in Econometrics, withphgations to Instrumental Variables, Dynamic
Models and Cointegration”, Département d’Econométrie’Etdnomie Politique, Université de Lausanne
(Switzerland; November 23, 1995).
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“Méthodes d'inférence exactes et changement strlctavec 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 GalbraithGMdJniversity). Paper presented by Malika
Neifar.

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

“Monte Carlo Tests with Nuisance Parameters: A Genfgpaloach to Finite-Sample Inference and Non-
standard Asymptotics in Econometrics”, Canadian Econdm8tudy Group (McGill University, Montréal,
September 23, 1995).

“Monte Carlo Tests with Nuisance Parameters: A Gegrptoach to Finite-Sample Inference and Nonstan-
dard Asymptotics in Econometrics”, 7th World Congress ef Btonometric Society (Tokyo, Japan; August
27, 1995).

“Exact Tests in Single Equation Autoregressive Dhstied Lag Models” (with Jan Kiviet), 7th World
Congress of the Econometric Society (Tokyo, Japan; Augiist295). Paper presented by Jan Kiviet.

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

“Tests de Monte Carlo et asymptotique non standardEER(Centre de Recherche en Economie et Statis-
tique), Laboratoire de Finance-Assurance (INSEE, Pauisge 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 nexl@e régressions apparemment non liées et
d’équations simultanées” (with Lynda Khalaf), 35th Anniégeting of the Société canadienne de science
économique (Manoir du Lac Delage, Québec; May 9, 1995; disamt: John Galbraith).

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

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

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

“Some Impossibility Theorems in Econometrics with Aggtions to Simultaneous Equations, Dynamic
Models and Cointegration”, Institut fir Statistik und Okonetrie, Humboldt-Universitat zu Berlin (August
28, 1994).

“Statistical Inference for Simulation and ComputaBleneral Equilibrium Models” (with Touhami Ab-
delkhalek), International Symposium on Economic Modellifhe 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 modéles de simulattoles modéles calculables d’équilibre général” (with
Touhami Abdelkhalek), Société canadienne de science étdque (University of Ottawa; May 20, 1994;
discussant: Marcel G. Dagenais). Paper presented by Toutatalkhalek.

“Méthodes d'inférence exactes dans des modeles dgoami application a des processus admettant une
représentation AR(1)” (with Olivier Torres), Société cdieane de science économique (University of Ot-
tawa; May 20, 1994; discussant : Simon van Norden, Bank ob@an Paper presented by Olivier Torrés.

“Conditions et tests de causalité dans les modéles ARMRvariés” (with David Tessier), Société canadi-
enne de science économique (University of Ottawa; May 184;18iscussant: Christophe Muller, Université
Laval). Paper presented by David Tessier.
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“Méthodes d’inférence exactes pour des processuséguessifs” (with Malika Neifar), Société canadi-
enne de science économique (University of Ottawa; May 1841@iscussant: Douglas Hostland, Bank
of Canada). Paper presented by Malika Neifar.

“Méthodes d’'inférence exactes par des modeles aveessrs générés ou non observables” (with Joanna
Jasiak), Société canadienne de science économique (sityvelrOttawa; May 18, 1994; discussant: Gordon
Fisher, Concordia University). Paper presented by Joaasiakl

“Méthodes d'inférence exactes pour des modeles desgign multivariés” (with Lynda Khalaf), Société
canadienne de science économique (University of Ottawa; M 1994; discussant: Chritophe Muller).
Paper presented by Lynda Khalaf.

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

Montréal; May 18, 1994). Paper presented by Olivier Torres.

“Inférence statistique pour des modeles de simulaidas modeéles calculables d’équilibre général” (with
Touhami Abdelkhalek), Journées PARADI (C.R.D.E. and GREMBNtréal; November 5, 1993). Paper
presented by Touhami Abdelkhalek.

“Tests non para}métriques exacts pour dgs hypothésglsatjonalité et de promenades aIéatoirps", Centre de
Recherche en Economie et Statistique, Ecole Nationale 8gatsstique et de I’Administration Economique
(ENSAE, Paris; October 20, 1993).

“Tests non paramétriques exacts pour des hypothésebatjonalité et de promenades aléatoires”, Institut
d’Economie Industrielle, Université des sciences sosidiEToulouse (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 (University afofito; September 26, 1993; discussant: Dale
Poirier, University of Toronto).

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

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

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

“Short-Run and Long-Run Causality in Time Series armhiemetrics” (with Eric Renault), Institut fir Statis-
tik und Okonometrie, Humboldt-Universitat zu Berlin (Ju28 1993).

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

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

“Exact Nonparametric Orthogonality and Random Walgt§e(with Bryan Campbell), Annual Meeting of
the Canadian Economics Association (Carleton UniverSittawa; June 5, 1993; discussant: Victoria Zinde-
Walsh, McGill University). Paper presented by Bryan Cantipbe

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

“Larelation entre analyse des réponses aux impulsconsptabilité des innovations et causalité de Granger”
(with David Tessier), Annual Meeting of the Société canade de science économique (Université du
Québec a Montréal; May 21, 1993; discussant : Steve AmbI@AM). Paper presented by David Tessier.

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

“Exact Nonparametric Orthogonality and Random Walkte(with B. Campbell), Department of Eco-
nomics, University of Bristol (United Kingdom; April 28, 93).
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“Generalized Predictive Tests and Structural Changalysis in Econometrics” (with E. Ghysels and A.
Hall), Department of Economics, University of Bristol (Wedl Kingdom; April 27, 1993).

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

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

“Exact Nonparame;ric Orthogonality and Random Walkt3e(with B. Campbell), Centre d’Economie
Mathématique et d’Econométrie and Institut de Statistiglréversité Libre de Bruxelles (February 9, 1993).
“Exact Tests for Structural Change in Dynamic Modelsitl{ Jan Kiviet), C.R.D.E./Journal of Economet-
rics Workshop on Recent Developments in the Econometri&roictural Change (Université de Montréal;
October 3, 1992; discussant: Peter Hackl, Wirtschafts &mitat Wien).

“Short Run and Long Run Causalities in VAR and MultigtgiARIMA Models” (with Eric Renault), Cana-
dian Econometric Study Group (Ottawa; September 26, 1992ussant: John Galbraith, McGill University).
“Nonparametric Orthogonality and Random Walk Teststh B. Campbell), Econometric Society European
Meeting 1992 (Bruxelles; August 27, 1992). Paper preseoydgiryan Campbell.

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

“Tests prédictifs généralisés et analyse du changestreicturel dans les modéles économétriques”, Institut
d’Economie Industrielle, Université des Sciences SosidkeToulouse (France, June 22, 1992).
“Evaluation of Multinomial Choice Probabilities by Bferroni Constrained Simulation” (with Denis
Bolduc), International Conference on “Econometric Infere Using Simulation Techniques”, Erasmus Uni-
versity (Rotterdam, June 5-6, 1992). Paper presented bis Batduc.

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

“Testing Causality between Vectors in Multivariate MR Models” (with H. Boudjellaba and R. Roy), De-
partement d’'Economique, Université Laval (Québec; Ap3il 2992).

“Causality Testing Between Vectors in Multivariate MR Models” (with H. Boudjellaba and R. Roy), De-
partment of Economics, University of Pennsylvania (Felby @8, 1992).

“Conditions for Non-Causality Between Two Vectors inllariate ARMA Models” (with H. Boudjellaba
and R. Roy), Conference on “Structure and Dynamics in Ecatoes 11" (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 Changaysis” (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 Tiaay 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 Jaéasde 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 Statistion(@rdia University; May 25, 1991).

“Improved Eaton Bounds for Linear Combinations of BdethRandom Variables” (with Marc Hallin), Statis-
tics '91 Canada (Concordia University; May 25, 1991).

“Invariance, Nonlinear Models and Asymptotic TesB8partment 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).
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368.

369.

370.

371.

372.

373.

374,

375.

376.

377.

378.

379.

380.

381.

382.

383.

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

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

“Generalized Predictive Tests and Structural Chandeconometrics” (with E. Ghysels and A. Hall), Shell
Econometrics Workshop, Department of Economics, Texas A &iWersity (College Station, Texas; Febru-
ary 21, 1991).

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

“Tests de causalité dans les modeles ARMA multivayi8g€minaire Malinvaud (INSEE, Paris; November
26, 1990).

“Generalized Predictive Tests in Econometrics” (MatlGGhysels and A. Hall), Montréal Econometrics Work-
shop (McGill University; October 10, 1990).

“Exact Inference Methods for Comparing Two Regressigith Different Variances”, Seventh Annual Meet-
ing of the Canadian Econometrics Study Group (Universit§soélph, Ontario; September 22, 1990).

“Testing Causality Between Two Vectors in Multivag&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 Associatim\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 Associatigmiversity of Victoria; June 4, 1990).

“Kimball’s Inequality and Bounds Tests for Comparirey&ral Regression Under Heteroskedasticity”, Statis-
tics Week Recent Advances in Regression, Centre de rechercimathématique 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 Eeoitg, University of Alberta (Edmonton, March 15,
1990).

“Bounds Methods in Econometrics”, Department of Ecoitg, 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 Changsyais in Econometrics and Finance” (with E. Ghysels
and A. Hall), Canadian Econometrics Study Group (Sixth Aaidorkshop, McMaster University, Hamilton;
October 13, 1989).

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

“Testing Causality Between Two Vectors in Multivagi&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 andrin” (with E. Ghysels and A. Hall), 1989 Far Eastern
Meeting of the Econometric Society (Doshisha Universitypt6, Japan; June 11, 1989).

“Optimal Invariant Tests for the Autocorrelation Cigeént 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 Multivaei&RMA Models” (with H. Boudjellaba and R. Roy),
1989 Annual Meeting of the Statistical Society of Canadaigehsity of Ottawa; June 1, 1989); paper pre-
sented by H. Boudjellaba.
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384. “Analyse du changement structurel dans les modelesoéoétriques”, invited lecture at the 29th Annual
Meeting of the Société canadienne de science économiquet @G&briel, May 25, 1989).

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

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

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

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

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

390. “Optimal Invariant Tests for the Autocorrelation Cig@ént in Linear Regressions with Autocorrelated Er-
rors” (with Max King), Montreal Econometrics Workshop (MitiG&Jniversity; November 23, 1988).

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

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

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

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

395. “Invariance, Nonlinear Models and Asymptotic Testsitli M. Dagenais), Canadian Econometric Study
Group Conference on Advances in Econometrics and Mode(W@frid Laurier University, Waterloo;
September 19, 1987).

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

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

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

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

400. “Invariance, Nonlinear Models and Asymptotic Testsitli M. Dagenais), Montréal Interuniversity Econo-
metrics Workshop (Université du Québec a Montréal; April 1837).

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

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

403. “Le financement des exportations au Canada: une énmiwdd la S.E.E.” (with D. Racette), Sixth Interna-

tional Congress of the North American Economics and Findsseciation (Université de Montréal; July 24,
1986); paper given by D. Racette.

404. “Optimal Invariant Tests for the Autocorrelation Ciggént in Linear Regressions with Autocorrelated Er-
rors” (with Max King), International Conference on Modelli Dynamic Systems (Université de Paris I;
June 20, 1986).
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405.

406.

407.

408.

4009.

410.

411.

412.

413.

414,

415.

416.

417.

418.

419.

420.

421.

422.

423.

424,

425.

426.

“Recursive Stability Analysis: Investment, Taxatemmd Econometric Policy Evaluation”, Meeting on Sta-
tistical Analysis and Forecasting of Economic Structurahfige, International Institute for Applied Systems
Analysis (Akademie der Wissenschaften, East Berlin; Jund 986).

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

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

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

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

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

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

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

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

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

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

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

“Linterchangeabilité en séries chronologiques:lques résultats exacts sur les autocorrélations et lgs-stat

tiques portemanteau” (with Roch Roy), international agliim on “Approches non paramétriques en analyse
chronologique”, (Institut des Hautes Etudes de Belgiquex8lles; September 23, 1985); paper given by R.
Roy.

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

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

“Linear Wald Methods for Inference on Covariances am@k\Exogeneity Tests”, Symposia on Statistics in
honor of Professor V. M. Joshi (University of Western Ordgationdon; May 31, 1985).

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

“Exact Tests and Confidence Regions in Dynamic ModBlspyartment 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 AutocorrelatiodsTests of Randomness”, Annual Meeting of the
American Statistical Association (Philadelphia: August 1984); paper given by R. Roy.

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

49



427.

428.

429.

430.

431.

432.

433.

434,
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436.

437.

438.

439.

440.

441.

442,
443.

444,

445,

446.

447.

448.

“Quelques résultats robustes sur les autocorrétatighantillonnales et applications a des tests de dépen-
dance”, Annual Meeting of the Société canadienne de sciéoaeomique (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 Scierassddhusetts Institute of Technology (Boston;
June 10, 1983).

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

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

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

“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 Bgquation”, 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; Austj 16, 1982).

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

“Un théoréeme d’erreur de spécification sur la prédictiopartir de modéles autorégressifs estimés”, 22nd
Annual Meeting of the Société canadienne de science écaueniUniversité du Québec a Montréal; May
13, 1982).

“Le financement public des exportations au Canada: wadaation économique” (with A. Raynauld and D.
Racette), 22nd Annual Meeting of the Société canadienneidace économique (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 économique (Universitéatbrdbke; May 14, 1981).

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

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

“Provincial and Federal Sale Taxes: Evidence of thedifand 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 itooetric Society, Aix-en-Provence (August 29,
1980).

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

“Investissement, taxation et évaluation économédrides politiques: quelques résultats empiriques sur la
critique de Lucas”, Annual Meeting of the Société canadieda science économique (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 Manage&tience (Massachusetts Institute of Tech-
nology, Boston; December 1, 1979).
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450.

451.

452,

453.

454,

455,

456.

457,

458.

459.

“Rank Tests for Serial Dependence”, Internationalel8aries Meeting, Guernsey (United Kingdom; October
24,1979).

“La demande de monnaie durant I'hyperinflation alledea(1921-23): une analyse de stabilité récursive”,
Annual Meeting of the Société canadienne de science écgueniUniversité 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”, Economustiand Statistics Colloquium, University of Michigan
(March 2, 1978).

“Tests for Parameter Stability over Time”, Econonustrand Statistics Colloguium, 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”, Econonastend Statistics Colloquium, Université Laval (January
27, 1978).

“Tests for Parameter Stability over Time”, Econonustiand Statistics Colloguium, University of Chicago
(January 17, 1978).

“Maximum Likelihood Estimation for a Gaussian Procasshe Circle” (with R. Roy), 143rd Meeting of the
Institute of Mathematical Statistics, Bowling Green Stdteversity (June 12, 1974). Presented by R. Roy.

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

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

“Estimation pour un processus aléatoire sur le cenoéiir de réalisations complétes et indépendantes” (with
R. Roy), Annual Meeting of the Association canadienneedse pour 'avancement des sciences (ACFAS),
Ottawa University (October 13, 1972). Presented by R. Roy.

RESEARCH GRANTS

. Social Sciences and Humanities Research Council of Cakddlag Research Workshops and Conferences

in Canada, “International Panel Data Conference”, 20161I8), held at McGill University (Montréal; July
8-9, 2011).

. Natural Sciences and Engineering Research Council cidzamesearch grant on “Statistical unference with

parameter indeterminacies, robustness and causalitf’1-2016 (28000%/year, for 5 years), Mathematics
and Statistics (Committee 1508).

. Social Sciences and Humanities Research Council of @Gastahdard research grant on “Invariance, Identi-

fication and Irregular Econometric Problems: Robust Tomidfultivariate Models and Asset Pricing Analy-
sis” (with Marie-Claude Beaulieu and Lynda Khalaf), 2010t2 (50000$), 2012-2013 (23000%), 2013-2014
(23000%). Rank: 9 among 158 applications (Economics cotaa)it

. Bank of Canada Fellowship, 2007-2012, 50000%/year. Ehef@tructural and time series econometrics in

macroeconomics and finance”.

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

40000%/year.

. Fonds québécois de recherche sur la société et la cuibam, research grant on “The econometrics of ir-

regular phenomena in macroeconomics, finance and inconmibdi®on: theory and applications, 2010-2014
(94246%/year, 4 years). Other team members: Russell Daviffrincipal investigator), John Galbraith,
Nikolay Gospodinov, Douglas Hodgson, Lynda Khalaf, Vi@arinde-Walsh. 33 proposals over 94 were
financed in this competition.

. Social Sciences and Humanities Research Council of Gaistahdard research grant on “Information flow

between Canada and the United States” (Finance Commitd84)0-2012, 67500%. Other team members:
Marie-Claude Beaulieu (Université Laval, main investigatLynda Khalaf (Carleton University).
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

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

. Social Sciences and Humanities Research Council of @Gagtahdard research grant on “Identification robust

inference in multivariate reduced rank regression andfattodels”, 2008-2011, 76000$ [38000$ (2008-
2009), 19000% (2009-2010), 19000% (2010-2011)]. Othenteeembers: Marie-Claude Beaulieu (Université
Laval), Lynda Khalaf (main investigator, Carleton Univiers

Canadian Network of Centres of Excellence (NCE), pnogos Mathematics of Information Technology
and Complex Systen(®IITACS). Project leader: “Mathematical and Statistica¢ttdods for Financial Mod-
elling and Risk Management”, 2007-2008 (122000$), 200892(122000%), 2009-2010 (95000 $), 2010-
2011 (95000%). Other team members: Marine Carrasco, Jéb@tenple, René Garcia, Silvia Goncalves,
Lynda Khalaf, Nour Meddahi, Benoit Perron, Eric RenaultrédhRindisbacher.

Institut de Finance Mathématique de Montréal, indigldesearch grant on “ldentification and optimal adap-
tative statistical inference in finance”, 2006-2009 [24452006-2007), 20700% (2007-2008), 20700% (2008-
2009)].

Social Sciences and Humanities Research Council ofdaamadividual research grant on “ldentification,
structural modeling and time series analysis in macroamicwand finance”, 2006-2009 (124000%).

Natural Sciences and Engineering Research Council oadza research grant on “Testability, identifica-
tion and nonparametric statistical inference in regressiod time series / Probléemes d'analyse des séries
chronologiques et tests d’hypotheses non linéaires”, Z0I® (30000%/year).

Fonds québécois de recherche sur la société et la cutaamn research grant on “Energy demand and
prices: models and econometric analysis applied to Québeavande et prix de I'énergie: modeéles et anal-
yse économétrique appliqués au Québec”, 2006-2010 (9NA3&6$. 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), pnogva Mathematics of Information Technology and
Complex SystenfMITACS), managed by the Centre de recherches mathémat{tfentréal), the Fields In-
stitute (Toronto) and the Pacific Institute for the MathenatSciences (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 Pergit Renault, Marcel Rindisbacher, and Roch
Roy.

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

Bank of Canada, “Inflation and financial markets: an aialgf causal links /Inflation et marchés financiers:
une analyse des liens causaux” (with David Tessier), 20D%2150003%).

Social Sciences and Humanities Research Council ofd@arsdandard research grant on “Financial Mar-
ket Integration: Testing Financial and Political Modelgwiinite Sample Methods” [with Marie-Claude
Beaulieu (main investigator) and Lynda Khalaf, 2005-200@000%).

Institut de Finance Mathématique de Montréal, “Risk aggment in the presence of non-Gaussian errors /
Gestion de risque en présence d’erreurs non gaussiennésam grant on financial econometrics and statis-
tics, 2004-2007 (32000%/year). Other team members: Malaede Beaulieu, Michel Gendron, Christian
Genest, Lynda Khalaf.

Institut de Finance Mathématique de Montréal, “Statstinalysis for stable distributions in finance”, 2003-
2006 (200003/year).

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

Fonds québécois de recherche sur la nature et les tegheml(Government of Québec), team research
grant on “Time series modeling with applications in finanod anacroeconomics / 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&duis Gongalves.
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23.

24,

25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

37.

38.

39.

Social Sciences and Humanities Research Council ofdaastandard research grant, 2003-2006 (1278463).
My application was ranked number 3 among the 115 submissib2802-2003.

Social Sciences and Humanities Research Council ofddamasearch grant for organizing a conference
on “Simulation Based and Finite Sample Inference in Fina(€bateau 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 (Unsitér Laval). Sponsored by thestitut de finance
mathématique de MontrédIFM2), MITACS, CIRANO and CIREQ.

Natural Sciences and Engineering Research Council n&dzg research grant on “Problems in time se-
ries analysis and nonlinear hypothesis testing” (“Prol@dérd’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 ofdaamasearch grant on “Econometric methods for
analyzing non-Gaussian Capital Asset Pricing Models ahdrategression-based financial models” (with
Marie-Claude Beaulieu and Lynda Khalaf), 2002-2005 (7&)80

Canada Foundation for Innovation / Fondation canadiguour 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 QuUéLE3R93%).

Social Sciences and Humanities Research Council ofd2amasearch grant for organizing a conference on
“Resampling Methods in Econometrics”, Centre de recheathdéveloppement en économique, Université
de Montréal, 2001 (10000%$).

Alexander von Humboldt Foundation (Germany), Tranpcg@nt 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 'aide adherche (Government of Québec), “Computers
for numerically intensive computing in econometrics”, QEED01 (50000%).

Canadian Network of Centres of Excellence (NCE), pnogva Mathematics of Information Technology and
Complex System®ITACS), managed by the Centre de recherches mathémati@dentréal), the Fields
Institute (Toronto) and the Pacific Institute for the Matladizal Sciences (Vancouver). Project leader: “Sim-
ulation, Estimation and Inference in Financial Models fiskRvianagement and Derivative Pricing”, 1998-
2000 (206000%), 2000-2001 (130000%), 2001-2002 (1500@WKE)2-2003 (112500%). Other team members:
Jérdome Detemple, René Garcia, Christian Gouriéroux, Naeaddhi, Benoit Perron, Eric Renault and Roch
Roy.

Social Sciences and Humanities Research Council ofd@amasearch grant on “Problems in Time Series
Analysis and Nonlinear Econometrics”, 2000-2003 (67 000%) application was ranked number 2 among
the 79 accepted submissions of 1999-2000.

Fonds FCAR pour la formation de chercheurs et I'aide adaerche (Government of Québec), Main inves-
tigator for a Team research grant on “Problems in the Ecotvizeedf Time Series in Macroeconomics and
Finance” (with Bryan Campbell, Marcel Dagenais, Nour MdddRoch Roy and Pierre Perron), 1999-2002
(1970009%).

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 o&dza equipment grant (computer hardware and
software) for “Numerically-intensive econometric andistical research” (with Pierre Perron), 1997-98 (12
0799%).

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

Social Sciences and Humanities Research Council ofd2an@search 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.
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40.

41.

42.

43.

44,

45,

46.

47.

48.

49,

50.

51.

52.

53.

54,

55.

56.

57.

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 Ecotragse Structural Change, Time Series and
Nonstandard Distributional Problems” (with Marcel Dagen&ric Ghysels, Pierre Perron, Serena Ng, Marc
Hallin, and Eric Renault), 1996-1999 (188 265$).

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

Social Sciences and Humanities Research Council ofd2amesearch grant on “Problémes d’économétrie:
méthodes exactes paramétriques et non-paramétriques/icdet simulation”, 1994-1997 (30 0003$).

Natural Sciences and Engineering Research Councilreddzg research grant on “Distribution-Free Methods
for Time Series, Multivariate ARMA Models and Causality’992-1997 (57 500%).

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

Social Sciences and Humanities Research Council ofdagamasearch grant on “Problems in Economet-
rics: Finite-Sample Methods, Nonparametric Technigues laference in Nonlinear Models”, 1991-1994
(60 0003%).

Canadian International Development Agency (CIDA)ditamme d’analyses et de recherches économiques
appliquées au développement international” (designase@emter of Excellence in International Develop-
ment), research projects on: a) “Econometric Analysis nf@tiral Change and Developing Countries” (with
E. Ghysels), 1991-1993 (28 720 $); b) “Simulation and Corablat General Equilibrium Models: Mea-
sures of Uncertainty and Statistical Inference with Apgiens to Developing Countries” (with E. Ghysels)
1991-1993 (27 010%).

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 (Gouent of Québec), Main investigator for a Team
research grant on “Time Series Methods in Econometrics iéltroeconomic Applications” (with Eric
Ghysels, Alastair Hall, Marc Hallin, Pierre Perron, andt¥ita Zinde-Walsh), 1990-1993 (266 000$).

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

Natural Sciences and Engineering Research Council méidza research grant on “Nonparametric Methods,
Invariance and Nonlinear Models”, 1989-1992 (38 9403$).

Social Sciences and Humanities Research Council of d2arrasearch 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 francaise de Belgique,
cooperation project between Québec and Belgium on “Matgllif Time Series with Applications to Eco-
nomics and Environmental Problems” (with Marc Hallin, Guglsrd and Roch Roy), 1989-1990 (approx.
24 000%).

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

Natural Sciences and Engineering Research Council n&dd2g research grant on “Time Series Analysis:
Finite-Sample Methods, Autocorrelation Tests and Prediams”, 1987-1990 (31 320%).

Social Sciences and Humanities Research Council ofd2anesearch grant on “Exact and Robust Methods
in Econometrics” (with Pierre Perron), 1987-1989 (37 020%)

Natural Sciences and Engineering Research Council n&dd2g research grant on “Time Series Analysis:
Nonparametric Methods, Prediction and Model Stability@83-1986 (19 365$).

Social Sciences and Humanities Research Council ofdaamasearch grant on “The Control of Monetary
Aggregates in Canada: Choice of Aggregates and Comparfdeolioy Instruments” (with Robert Lafrance
and Daniel Racette), 1983-1985 (44 6833%).
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58. Royal Commission on the Economic Union and Developmesggects per Canada, research grant to realize
a survey on “Monetary Control in Canada”, 1983-1984 (5 000%)

59. Social Sciences and Humanities Research Council ofd2anesearch grant on “Retail Sale Taxes in Canada:
Incidence and Effects on Economic Activity” (with Frangaillancourt), 1983 (24 459%).

60. Government of Québec (Fonds FCAC pour l'aide et le soutiéa 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) 68984-1985 (23 638%), 1985-1986 (26 691%),
1986-1987 (26 6003%).

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

62. Social Sciences and Humanities Research Council ofdaanesearch grant on “Methods for the Analysis of
Temporal Stability and Exogeneity in Econometric Model980-1981 (9 985%).

63. Ministry of Education of Québec (Direction générale @mdeignement supérieur, Programme de forma-
tion des chercheurs et d'action concertée (FCAC), resegnanfits on “Time Series Techniques Applied to
Economic Series”, (with Leonard Dudley and Claude Montraattg) 1979-1980 (16 000$), 1980-1981
(23 000%$) and 1981-1982 (18 0003$).

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

OTHER ACTIVITIES
Refereeing for Journals and Publishers

Academic Press; Annales d’Economie et de Statistique; Annals of Statisticslshof the Institute of
Statistical Mathematics; Canadian Journal of Economics; Canadian Joti8tatistics; Canadian Public
Policy/Analyse de Politiques; Econometrica; Econometric Reviews; Econieribgory; Economics Let-
ters; Empirical Economics; Journal of Applied Econometrics; Jourralisfness and Economic Statistics;
Journal of Economic Dynamics and Control; Journal of Econometriesndbof Forecasting; Journal of
Monetary Economics; Journal of Applied Econometrics; Journal of PaliEconomy; Journal of Statis-
tical Planning and Inference; Journal of the American Statistical Assoigja’Actualité Economique;
Mathematical Reviews; North-Holland; Psychometrika; Review of Economuidi€s; Statistics and Prob-
ability Letters; The Econometrics Journal; Transportation Research.

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 position of Full Bsws.

- McMaster University (Evaluation of a candidate for tenure and promatigkssociate Professor).

- University of Western Ontario (Evaluation of a candidate for tenuregpaoishotion to Associate Professor,
1992).

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

- Member of Jury for Doctoral Qualifying Examination, Doctoral FellowsRimgram, 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 candidate for promotiorulbArofessor, 1994).

- University of Guelph (Evaluation of a candidate for promotion to Full @sebr, 1995).

- Technische Universitat Dresden (Ph.D. Thesis in Economics; Falksk2001).

- Institut national de la recherche scientifique - Eau (Ph.D. Thesis,)2008an-Cléophas Ondo: Etude
comparative de tests de stationnarité.
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- Département de mathématiques et de statistique, Université de Montrdal {Plesis, 2002) — Chafik
Bouhaddioui: Tests d’indépendance de deux séries multivariées guassé&es d’ordre infini.

- Département de mathématiques et de statistique, Université de Montréal {FPtesis, May 2009) —
Eugen Ursu: Contributions dans I'analyse des modeles vectoriels de séramologiques saisonnieres et
périodiques.

- Département de sciences économiques, Université de Montréal, ¥2@fis evaluation of a candidate
for tenure and promotion to Associate Professor (Marc Henry).

- Département de sciences économiques, Université de Montréal (Phd3is, September 2009) —
Sébastien Blais: Une méthode d'inférence bayésienne pour les modptese-€dat affines faiblement
identifiés appliquée a une stratégie d'arbitrage statistique de la dynamiqustdectare a terme des taux
d’intérét.

- Leeds School of Business, University of Colorado: Evaluation oardate for tenure (November
2010).

Refereeing of Research Projects

- Social Sciences and Humanities Research Council of Canada, 1981 -
- National Science Foundation, 1982 -

- Natural Sciences and Engineering Research Council of Cana8ia-19

- Austrian Science Fund, Wittgenstein Award (2004).

- Hong Kong Research Grants Council, 2008 -

Participation in university commitees
McGill University (2007 -)

- Search committee (faculty hirings), Department of Economics, 2007 -

- Promotions, tenures and renewals committee, Department of Economi@s, 200

- Adviser to undergraduate Honours students, Department of Econ&20ie$ -

- Statutory selection committee (promotions), university-wide, 2010-2011.

- Pro-Dean, Doctoral Defense of Heike Neumann, “What’s in a Grad®?xed Investigation of Teacher
Assessment of Grammatical Ability in L2 Academic Writing”, Department of Iraégpt Studies in Edu-
cation, Faculty of Education, February 3, 2011.

COURSES GIVEN

- Econometrics Il (Undergraduate, B.Sc. Ill, ECN 3150, Univers@d/bntréal)

- Public finance (Graduate, ECN 6800, Université de Montréal)

- Time series and macroeconometrics (Graduate, ECN 6280Z, ECN 628&r&lté de Montréal)
- Mathematics for economists (Undergraduate, B.Sc. |, Université deri¥adh

- Special topics in macroeconomics (Undergraduate, B.Sc. Ill, ECR,390iversité de Montréal)
- Seminar in macroeconomics and econometrics (Graduate, ECN 691@r&itévde Montréal)

- Seminar in public economics (Graduate, ECN 6850, Université de Mdntréa

- Advanced macroeconomics (Graduate, ECN 6040, Université de &intr

- Business cycles and forecasting (Undergraduate, B.Sc.lll, EGR,3Mniversité de Montréal)

- Advanced econometrics (Graduate, ECN 7223C, Université de Mantré

- Econometrics, for Honours undergraduate students (ECON 467P@jIMJniversity)

- Special topics in econometrics, for Ph.D. students (ECON 706, McGill&ysity)
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THESES AND RESEARCH REPORTS DIRECTED, STUDENTS SUPERVISED

Ph.D. dissertations and post-doctoral students

10.

11.

12.

13.

14,

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

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

. Campbell, Bryan: “Nonparametric Tests of Independenitie 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 modéles calculables d’équilibre

général: théorie et applications a un modéle de I'économaie@oaine”, Ph.D. Dissertation (Economics, Uni-
versité de Montréal), November 1994. Associate ProfeBspartment of Economics, Concordia University,
Montréal. Current position: Associate Professor, Departnof Economics, Concordia University, Montréal.

. Tessier, David: “Essais sur I'analyse de la causalit& tesmimodeles ARMA multivariés”, Ph.D. Dissertation

(Economics, Université de Montréal), November 1995. Ghirpgsition: Senior Analyst, Applied Monetary
Studies Division, Monetary and Financial Analysis Depanitn Bank of Canada, Ottawa, Canada.

. Torrés, Olivier: “Trois essais sur les méthodes d'unitgersection et I'économétrie des modéles dy-

namiques”, Ph.D. Dissertation (Economics, Université dentvial), co-directed with Eric Ghysels, Jan-
uary 1996. Current position: Maitre de conférences en maltiques appliquées, Université Lille 3 Charles-
de-Gaulle, UFR de mathématiques, sciences économiquesiales, France.

. Neifar, Malika: “Méthodes d’'inférence exactes pour dexdéles de régression avec erreurs autocorrélées

et applications macroéconomiques”, Ph.D. Dissertatiaoiémics, Université de Montréal), March 1996.
Current position: Assistant Professor of Economics, Usité de Sousse, Tunisia.

Jasiak, Joanna: “Three Essays on Econometrics of Laseiables”, Ph.D. Dissertation (Economics, Univer-
sité de Montréal), co-directed with Eric Ghysels, May 19@&urent position: Associate Professor, Depart-
ment of Economics, York University, Toronto.

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

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

agement de la Santé, Université de Lausanne, Switzerland.

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

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

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

Farhat, Abdeljelil: “Les tests basés sur des simulatidhéorie et applications aux modéles de régression
linéaires et aux séries chronologiques”, Thése de docfQuntitative methods, Institut Supérieur de Ges-
tion, Université de Tunis Ill), October 1998. Current pmsit Maitre de conférence en statistique (Associate
Professor of Statistics), Faculté des sciences économiiguigestion de Mahdia, Université de Monastir,
Tunisia.
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15.

16.

17.

18.

19.

20.

21.

22,

23.

24,

25,

26.

27.

28.

Taamouti, Mohamed: “Inference techniques in struttm@dels with macroeconomic applications / Tech-
niques d’'inférence exacte dans les modeéles structuretsapications macroéconomiques”, Ph.D. Thesis
(Economics, Université de Montréal), September 2001. éinposition: Professor of Economics, Institut
National de Statistique et d’Economie Appliquée, Rabatyddoo.

Luger, Richard: “Asymmetries in economic and financ&htionships”, Ph.D. Dissertation (Economics,
Université de Montréal), co-directed with René Garciay B001. Positions: Assistant Professor of Eco-
nomics, Emory University, Atlanta (2004-2010); AssociBt®fessor, Department of Economics, Andrew
Young School of Policy Studies, Georgia State Universityaita (2010 - ).

Bouhaddioui, Chafik: Post-doctoral fellow from the Deieent of Mathematics and Statistics (Université de
Montréal, 2001). Research on “Tests for cross-autocdioeland causality in weak VARMA models”, 2003-
2006. Current position (since 2006): Assistant Profeddepartment of Statistics, United Arab Emirates
University.

Iglesias, Emma: Post-doctoral student (Ph.D. Ecommrilniversity of Wales, U.K.), 2003-2004. Research
on finite-sample and optimal inference in possibly nonstetiy volatility models with gaussian and heavy-
tailed disturbances. Current position (since 2009): Re@sesociate Professor), Department of Economics,
University of Essex, U.K.

Pelletier, Denis: “Problems in Time Series and Findriet@mnometrics: 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: Assedrrofessor, Department 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 Montréa)till2005. Co-directed with Christian Gouriéroux.
Current position: Assistant Professor of Finance, HEC Ivimait

Coudin, Elise: “Finite-sample distribution-free irdace in regression and structural models under het-
eroskedasticity of unknown form” Ph.D. Dissertation (Eoomics), Université de Montréal and Ecole des
Hautes Etudes en Sciences sociales (EHESS, Paris, ctiatiragec Thierry Magnac), June 2007. Current
position: Administrator, Institut National de la Statigie et des Etudes Economiques (INSEE, Paris, France),
2004 - ; Director of studies, Ecole Nationale de la Statistigt de I’Administration Economique (ENSAE),
2010 -.

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

Tarek Jouini: “Exact simulation-based inference aninadion methods in VAR and VARMA models with
macroeconomic applications / Inférence exacte simuléechniques d’estimation dans les modéles VAR et
VARMA avec applications macroéconomiques”, Ph.D. TheBifomics), 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, Fran¢8ootstrapping and higher-order moments”,
2007-2008. Co-supervised with Russell Davidson.

Mame Astou Diouf: “Statistical analysis of poverty ameqgualities”, Ph.D. Thesis (Economics), Univer-
sité de Montréal, June 2008. Fellowship from the Fonds ceaibéle recherche sur la société et la cul-
ture. Economist, International Monetary Fund, Washingt®his dissertation has received the 2009 prize
(10000%) for the best Ph.D. dissertation in Economics froenlstitut de recherche en économie contempo-
raine (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: postoral fellow, Department of Economics, University
of Tasmania, Australia (since 2010).

Bouezmarni, Taoufik: Postdoctoral Fellow [Ph.D. Statss Université Catholique de Louvain, 2004], McGill
University, 2009-2010 — Lorenz curves and volatility degasitions in econometrics. Current position:
Assistant Professor, Département de mathématiques, iditévele Sherbrooke (since 2010).

Stevanovic, Dalibor: «Factor models, VARMA processed parameter instability with applications in
macroeconomics», Ph.D. Thesis (Economics), Universiteldetréal, June 2011. Co-supervised with Jean
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Boivin (Bank of Canada). Fellowship from the Social Scienaed Humanities Research Council of Canada
(2006-2009). Post-doctoral student, Department of Ecacmriuropean University Institute, Florence, Italy,

2011-2012. Current position: assistant professor of Egoes® Université du Québec a Montréal (since

2011).

Master’s thesis and research reports

10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

. Beauregard, Christian: “L'impact des politiques fédésale dépréciation accélérée sur l'investissement man-

ufacturier au Québec”, M.Sc. Research Report (Economicwgisité de Montréal), February 1980.

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

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

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

. Ouellet, Lorraine: “Tests de neutralité de la producpanrapport 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 progra@gnergétique national”, M.Sc. Research Report

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

Murray, Martin: “Le plafonnement des revenus chez lesauits omnipraticiens du Québec: une évaluation”,
M.Sc. Research Report (Economics, Un. de Montréal), Aub@’1.

Dallaire, Claude: “La non-taxation du loyer imputé nes geopriétaires-occupants au Canada et la propo-
sition Clark: une évaluation économique”, M.Sc. Researehd® (Economics, Un. de Montréal), August
1981.

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

Jobin, Jacques: “Mesure et incidence des dépensegfisnalQuébec, pour I'année 1977”7, Master’s Thesis
(Economics, Un. de Montréal), March 1982.

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

Denis, Daniel: “Tests de I'hypothése du taux naturel itntage 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 chrajigle”, Master’s Thesis (Operations Research, Un. de
Montréal, co-directed with Roch Roy), March 1983.

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

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

Girard, Michel: “Comportement expérimental de divarsts d'indépendance pour des contre-hypotheéses
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