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7354 citations in Google Scholar and h-index 32 (Dec 2023). Repec: Top 2%- 5% of the 
world in many publication impact factors. 
TWO papers on the top 1% MOST CITED PAPERS  worldwide (up to Dec 2023). 
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Merits Ass. Professor at Boston University, 1991-1996; The Journal of Financial Markets 

published a special issue in 2002 about “price discovery” via the use of Gonzalo-Granger 
decomposition (article [2] of this CV); Fellow of the Journal of Econometrics and the 
Journal of Applied Econometrics; Keynote Speaker of the IAAE 2022 (London). 
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