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TEACHING EXPERIENCE

Graduate courses, Teaching Assistant at Unive@atjos Il|

Microeconomics | Prof, Angel Hernando, 2005, 2006
Econometrics I Prof. Carlos Velasco, 2006, 200080
Undergraduate courses, Teaching Assistant at UsityeCarlos Il

Mathematics - Linear Algebra Prof. Juan Zapater©520
Econometrics | (in Spanish) Prof. Carlos Velasc®&0
Econometrics Il - Time Series (in Spanish) Prof.iAdrHernandez, 2008
Microeconometrics (in Spanish) Prof. Vincenzo Antlirj009
Econometrics Il (in Spanish) Prof. Vincenzo Andtiie2009

RESEARCH EXPERIENCE AND EMPLOYMENT

2001-02 IT Analyst, Slavyanskiy Credit Bank, Moscow
2008(Spring)  Visiting Student, Cowles FoundationleYidniversity

SCHOLARSHIPS, HONORS AND AWARDS

1996 2d Prize Moscow Mathematical Olympiad

1997-02 Lomonosov Moscow State University Scholarshi
2002-04 New Economic School Scholarship

2004-06 University Carlos Ill Doctoral Scholarship

2006-10 FPI Grant of the Spanish Ministry of Scieand Innovation

CONFERENCESAND SEMINARS

Seminar presentation
2008 Yale, NYU
2009 UCLA, University of Mannheim

Conference presentation

2008 North American Summer Meeting of the Econora&nociety (Pittsburgh)

63-rd European meeting of the Econometric Sociiiiaf)
XXXIII Symposium of Economic Analysis (Zaragoza)

2009 North American Winter Meeting of the Econone8ociety (San
Francisco)
ENTER Jamboree (London)
UC3M-LSE Workshop on Econometrics and Financialriécoetric
(Madrid)
Humboldt-Copenhagen Conference: Recent DevelopnreRiisancial
Econometrics, poster (Berlin)
64-th European meeting of the Econometric Socigarcelona)
5th Nordic Econometric Meeting (Lund)

PROFESSIONAL ACTIVITIES

Referee for Test
ENTER Newsletter coordinator assistant
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OTHER INFORMATION

Languages: English, Spanish, Russian
Software: C/C++, Visual Basic & VBA, Matlab, Gaustata, Eviews

RESEARCH PAPERS

Soecification Tests for Nonlinear Time Series Models

This paper proposes a new model adequacy testa@nyetric conditional distributions in
nonlinear time series models. These tests are sege® justify efficient maximum likelihood
estimation, to estimate intensity in duration medahd downside risk in risk-management,
especially on nonlinear portfolios. It can serveoabs a density forecast evaluation tool.
Uniformity and independence of series obtained fijylyang the conditional probability integral
transform are simultaneously checked by means afimmus functionals of a biparameter
process of contemporaneous and lagged transforraak \6bnvergence of the empirical process
under parameter uncertainty is established. Thé has power against local alternatives
converging under the null with a parametric rate aolves consistency problems of previous
single parameter tests. We justify a parametrictdicap approximation that accounts for
parameter estimation effects. The test analyzextsnded in two directions: higher order joint
distributions and more lags are considered. Aniexpbrmula to compute test statistics without
numerical integration is derived. Monte Carlo expents show that the test has a good power
against many different alternatives, both in linaad nonlinear dynamic models. Adequacy of
various heteroscedastic models for stock exchamgxidata is checked.

Model Adequacy Check for Data with Discrete Components, with Carlos Velasco

This paper proposes new parametric model adequesty for possibly nonlinear time series
models with noncontinuous data distribution, whishoften the case in applied work. In
particular, we consider the correct specificatidntree parametric conditional distributions in
dynamic discrete choice models. Knowing the trustrihution is important in many
circumstances, in particular to apply efficient nmaxm likelihood methods, obtain consistent
estimates of partial effects and appropriate ptexgtis of the probability of future events. We
propose a transformation of data which under thee tconditional distribution brings to
continuous uniform i.i.d. series. The transformatzan be considered as an extension of the
integral transform tool for noncontinuous data. d&ive asymptotic properties of such tests
taking into account parameter estimation effechc8&itransformed series are i.i.d. we do not
require any mixing conditions and asymptotic resillistrate the double simultaneous checking
nature of our test. The test statistics convergeeuthe null with a parametric rate to asymptotic
distribution, which is case dependent; hence wafyua parametric bootstrap approximation.
The test has power against local alternatives strodmsistent. The performance of the new tests
is compared with classical specification checksdigcrete choice models and these are applied
to the investigation of the specification of thematary policy rule of the Federal Reserve.

PAST RESEARCH

I. L. Kheifets, “Extension theorem for linear codmeer finite quasi-Frobenius modules”,
Fundam. Prikl. Mat., 7:4 (2001), 1227-1236 (in Russian)
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