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RAHBEK, ANDERS CHRISTIAN

CALLISENSVES 14, 2000HEEEERYP, DANMARGA |

Danish

2008-

Unlversity of Copenhagen, Department of Economics,

Oester Farimagsgade 5, 1353 Copenhagen K, Denmark.
Research and Education

Professor of Econometrics

Research; Supervision of PhD and Master siudents; Lecturing.

1999-2008

University of Copenhagen, Department of Mathematical Sciences,
Universitetsparken 5, 2100 Copenhagen @, Denmark.

Research and Education

Professor and Assoclate Professor of Econometrics

Research; Supervision of PhD and Masier students; Lecturing.

2011-2012

Depariment of Econormics and Sald Business School, University of
Onford.

Research and Education

Professor in Hilary Terms.

Research and Lecturing.

1996-1999

University of Copenhagen, Department of Mathematical Sciences,
Universitetsparken 5, 2100 Copenhagen @, Denmark.

Research and Education

Assistant Professor of Econometrics
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Research; Supenvision of PhD and Masier students; Lecturing.

16921996

PRD in Ecenometrics and Mathematical Statistics, University of
Copenhagen.

Financial Econometrics and Time Series Analysis

PhD
Cottorato dl Ricerca

g

1960-19891

Econometrics and Mathematical Economics, London Schoel of
Economics.

Econometrics and Mathematical Economics

M.Sc. Econometrics {awarded with distinction)

1986-1892
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Econometrics and Mathematical Economics, University of Copenhagen.

Econometrics and Mathematical Economics

shudio
« Qualifica conseguita  M.Sc.
«Livellonella  Master di | livello
classificazione nazionale
(se pertinente)
CAPACITAE  Expert in financial econometrics, and econometric methodology and
compeETENZE  theory for economelric time series models. Several puplications in
PERSONALI journals including Economefrica, and Journal of Economeirics.

PRIMA LINGUA Danish

ALTRE LINGUE
ENGLISH
= Capacita di lettura Excellent
» Capacila di scrittura Excellent
+ Capacita di espressione Excellent

orale
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[TALIAN
Good
Good
Good

Rich experienca working in multl-culfural and international feams ai
universities, as well as co-authoring researeh. In addition, rich
experence leading research projects with infemational collaborators.

Rich experlenca In leading large (up 1o 1.5 million Euro) research
projecis. Team leader for “Econometrics”, supervision of PhD and
Master students. Skills aquired by work at University of Copenhagen
since 1996, as well as at Universily of Oxford (2011-2012).

Rich expericence in intemnational research and publications in leading
infemational joumals including Economstrica and Journal of

Econometlrics. Pleses see the attached list of publications (Allegato A).

Allegato A: List of Publications

Allegato B: Principal Investigator of Research Projects and Awards
Allegato C: PhD cerlificate {w. ltalian franslation)

Allegato D: Pagsport.

...
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| Allegato A: Uist of Publications

024

2023

2022

2021

2020

019

High-Dimenslanal Cairtegration and Kuramoto Inspired Systems, Staerk-Bstecgaard, )., Rahbek, A
and S. Ditlevsen, SUAM Journal of Applisd Dynamico! Systams, 23:236-255.

Penalized Quasi-likelihaod Estimation and Madel Selection with Parameters on the Boundary of
the Parameter Space, Nielsen, H.B., and Rahbek, A, The Econometrics Ipurnnl, 27:107-125.

Specification Tests for GARCH Pracesses with Nuisance Parameters on the Boundary, Cavaliere,
G, Perera, | and A. Rahhek, Journal of Busfness and Economic Statistics, 197-214.

Tail bekavior of ACD models and consequences for likelihood-based estimation,
Cavaliere, G., Miknsch, T., Rahbek, A. and F. Vilandt, Journa! of Econometrics,
238, Issue 2.

The Validity of Baotstrap Testing for Threshald Auteregression, Goractl, G.,
Giannerini, 5. and Rahbek, A., Journal of Econometrics, 239, Issue 1.

Bouotstrap Inference for Hawkes and General Point Processes, Cavaliere, G., Lu,
Y., Rahbek, A, and @stergaard, J.5., fournal of Econometrics, 235:133-165.

Dynamic Conditional Eigenvalue GARCH, Hetland. S.T., Pedersen, RL.S. and Rahbek. A, Journal of
Econometrics, 237, 1ssue 2.

The Ecanometrics of Financial Duration Modeling, Cavaliere, G., Mikesch, T., Rakbek, A., and
vilandt, F., Working paper {arXiv:2208.02098), submitted.

Bootstrap Inferance on the Boundary of the Parameater Space with Application to Conditianal
Volatility Models, Cavaliere, G, H.B. Niefsen, R.5. Pedersen and Rahbek, A, Journol of
Evonometrics, 227:241-26.3

Bootstrapping Non-Stationary Stochastic Velatility, Boswijk, H. P., Cavaliere, G., Georgiev,
[. and Rahbek, &, Journal of Econometrics, 224:161-180.

A Primer an Boatstrap Testing of Hypotheses in Time Series Models: with an application to
double autoragrassive madels, Cavaliere, G. and Rahbek, A., Econometric Theory, 37:1-48.

An Introduction to Bootstrap Theary in Time Serigs Econometrics, Cavaliere, 5., Mieken, HB. and
Rahbek, A, Oxford Research Encyclopedia of Economtics and Finance. Hamilton, J. H., Dixit, A.,
Edwards, 5. & Judd, K {eds.]. Oxford Unlversity Prass

Bootstrapping Noncausal Autoregressions: with Applications to Explasive Bubble Modeling,
Cavaliers, G, Nislsen, H.B., and Rahbek, A., Journal of Business and Ecahomic Statistics, 38:55-
a7.

Testing GARCH-X Type Models, Pedersen, RS., and A. Rahbek, Econometric Theory, 35:2012-
1047.

The: Fixed Volatility Bootstrap for a Class of ARCH({g) Models, Cavaliere, G.
Pedersen, RS, and Rahbek, A Joumal of Time Series Analysls, 35:920 - 941.

Oscillating Systems with Cointegrated Phase Processes, Ditlevsan, 5., fistergaard, | 5. and Rahbek,
A, Journal of Mothematicel Biology, 75:845-883.

On the Consistency of Bootstrap Testing for 2 Parameter an the Boundary of the Parameber
Space, Cavaliere, 6., Nielsen, HLB,, and Rahbek,, A, Journol of Yime Saries Anaiysls, 38:513-534.

Inference an Co-integration Parameters in Heteroskedastic Vactor Autoregress- ions, Boswijk,
H.P., Cawaliere, €., Rahbek, A., and Taylor, A.M.R., Jourmea! of Econometrics, 192:64-85.
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Maodeling Carporate Defaults: Poisson Autoregressions with Exagenous Covar-iates (PARX),
Agosto, A., Cavaliere, G., Kristensen, D. and A. Rahbek, Journaf of Empiricol Firance, 38:640-663.

Nonstationary GARCH with t-Distributed Innovations, Pedersen, R.S. and Rahbek, A, Economics
Letters, 138:19-21.

Determining the Cointegration Rank in Heteroskedastic VAR Models of Unknown
Qrder, Cavaliere, G., de Angelis, L, Rahbek, A_ and Taylor, AM.R., Econometric Theory, 1-34.

2015 Bootstrap Testing of Hypotheses on Cointegration Relations in VAR Models,
Cavaliere, G., Nielsen, H.B., and Rahbek, A., Econpmetricp, 83:813-831.

Boatstrap Detarminination of the Co-Integration Rank i VAR models with Unrestricted
Deterministic Components, Cavaliere, G.,Rahbek, A. and Taylar, AM.R., Journal of Time Series
Analysis, 36:272-289.

A Comparison of Sequentlal and Infarmatian-based Mathads for Betermining the Co-integration
Rank in Heteraskedastic VAR Models, Cavaliere, G, de Angelis, L, Rahbek, A. and Taylor, AMR,
Oxford Bulletin of Econoimics end Stailstics, 77:106-128.

2014 Unit Root Vactor Autoregression with Volatiiity Induced Stationarity, Nielsen, H.B. and Rahbek,
A., Journat of Emplrical Finance, 25:144-167.

Multivariate Variance Targeting in the BEKK-GARCH Madel, Pedersen, R S, and Rahhek, A,
Econometrics Journod, 17:24-55.

Bootstrap Determination of the Caintegration Rank in Heteraskedastic VAR Models, Cavaliere,
G., Rahbzk, A., and Taylor, A.M.R., Economeatric Raviews, 33:606-550.

2013 Testing and Inference in Nonlinear Cointegration Vector Error Comrection Mo-dels, Kristensen, D,
and Rahbek, A., Econometric Theory, 29:1238-1288.

2012 Bootstrap Datermination of the Cointegration Rank in VAR Madels, Cavaliers, G., Rahbek, A. and
Taylor, AM.R., Econometrica, 80:1721-1740.

011 Estimation and Asymptotic Inference In the First Order AR-ARCH Moadel, Lange, T., Rahbek, A. and
Jensen, 5.T., Econometric feviews, 30:129-153.

An I(2) Cointegration Moded with Piecewise Linear Trends, Kurita, T., Niefsen, H.B. and Rahbek, A,
Econometrics jonrael, 14:131-155.

2010 Cointegration Rank Testing under Conditional Heteroskadasticity, 6. Cavaliere, A. Rahbek and
AM.R. Taylor, Econometric Theory, 26:1719-1760.

Likelihood-based Infarence in Nonlinear Error-Correction Models,
D. Kristensen and A Rahbek, fowrndd of Econometrics, 158:78-94.

Testing for Eaintegration in Vector Autoregrescians with Non-stationary Valatility, Cavakiers, 6.,
Rahbek, A. and Taylor, A.M.R., Journol of Econpmetrics, 158:7-24.

Boaotstrap Sequential Determination of the Numbes of Stachastic Trends under Conditional
Heteraskedasticity, Cavallere, G, Rahbek, A and Taylor, A MR, Estudios de Fconomia Aplicada,
28:1-34.

2009 Poiseon Autoregrecsion, Fokianos, K, Rzhbek, A and Tigstheim, D, fourngd of American
Seotistical Association, 104:1430-1439.
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2004
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2002

2001

2000

13959
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mgmg'cs&g%e QM,iEf'ir Esgfzral ARCH{a) Madeks. Kristensen. D. and Rzhbek. A, Journad of

An Intreduction to Regime Switching Time Series Medels, Lange. T, and Rahbek, A, in Handbook
of Finonclal Tima Setfes, Springer.

The ACR model: A Multivariate Dynamic Mixture Auteregression, Bec, F.,
Rahbek, A. and Shephard, N_, Oxford Bulletin of Econpmics and Statistcs,
73:583-618.

Likelihood Ratio Testing for Cointegration Ranks in i{2] models, Nielsen, H.B.,
and Rahbek, A., Econometric Theory, 23:615-637.

On the Law of Large Numbers for (Geometrically] Ergodic Markov chains,
Jensen, 5.T. and Rahbek, A., Econometric Theory, 23:761-766.

Asymptotics of the GMLE far a Class of ARCH(g) Models, Kristensen, D. and Rahbek, A,
Econometrlc Theoary, 21:546-961.

Non-Stationary and No Moments Asymptotics for the ARCH Madel, Jensen, 5.T,, and Rahbek, A.
Foonometrica, 72, G41-646.

Asymptatic Inference for Nonstationary GARCH, Jensen, 5.T. and Rahbek, A., Econemetric
Theory, 20{6), 1202-1226.

Identification and Infarence for Multivariate Cointegrated and Ergodic Gaussian Diffusions,
Kessler, M. and Rahbel, A, Stotistical inference for Stochastic Processes, 1:137.15).

Vector Equilibrium Correction Models with Non-linear Discontinuous Adjust-ments, Beg, F. and
Rahbek, A, Econometrics Joumal, 7:628-651.

Stochastic Properties of Multivariate Time Series Equations with Emphasis on ARCH, Rahbek, A.,
IFAC Proteedings Volumes [FAC-PapersOnling), 36: 227-232

Approximate Conditional Unit Root Inference, Hansen, H. and Rahbek, A., Journal of Time Serfes
Analysis, 23:1-28.

The Limit distribution of Cointegration Rank Tests of "Wald Type”, Rahbek, A Econometric
Theory, 18:1016-1017.

Asymptatic Likelihoad Based inference for Cointegrated Homogenous Gaussian
Diffusions, Kessder, M. and Rahbek, A, Scandinavian Jourmal of Statistics, 28: 455-470,

Similarity Issues in Cointegration Analysis, Rahbek, A and Nielsen, B., Qxford Bulletin of
Economics and Stotistics, 52:5-22.

Cointegration Rank Inference with Stationary Regressars in VAR Models, Econo-metrics Journal,
2:82-57.

Trend-Stationarity in the {2} Cointegration Macdel, Rahbek, A, Kongsted, H.C and Igrgensen, C,
Journo!l of Econometrics, 90:265-289.

Weak Exogeneity in {2) VAR Systams, Paruato, P and Rahbek, A feurnat of Econometrics,
93:221-308.

Asymptotic Inference on Cointegrating Rank in Partial Systems, Harba, [.5., Johansen, S., Niefsen,
B. and Rahbek, A, fournal of Business ond Econpmic Stutlstics, 16:388-399.
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