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Education
“Agregacao” in Econometrics, Faculdade de Economia, Universidade do Algarve, 2005

Ph.D. in Econometrics, School of Economic Studies, University of Manchester, UK 1995-
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M.A. in Economics and Econometrics (Distinction), School of Economic Studies, University
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Licenciatura in Business Management (Distinction), Universidade do Algarve 1988-1993

Employment
Banco de Portugal, Since 2008

Researcher, Economic Research Department
Universidade Nova de Lisboa, Since 2008

Invited Associate Professor “com Agregacédo”, Faculdade de Economia
Universidade do Algarve, 2005-2008
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Universidade do Algarve, 2002-2005
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Assistant, Unidade de Ciéncias Econdmicas e Empresariais
Universidade do Algarve, 1993-1996

Junior Assistant, Unidade de Ciéncias Econdmicas e Empresariais



Research Interests

Time Series Econometrics, Financial Econometrics, Economic Growth and Business Cycles.

Awards and Honors

Jon Stewart price in Econometrics, School of Economic Studies, University of
Manchester (1995).

Award for Journal Article Excellence, “Dating and synchronizing tourism growth
cycles” Tourism Economics (2006)
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Other Activities
Guest Editor:
Econometric Theory (2008), Vol. 24, No. 1.

Journal of Financial Econometrics (in progress).

Active Referee for:

Bulletin of Economic Research, Computational Statistics and Data Analysis,
Econometric Theory, Economics Bulletin, Econometric Reviews, Empirica, Empirical
Economics, Economic Modelling, Journal of Applied Econometrics, Journal of Business
and Economics Statistics, Journal of Econometrics, Journal of Empirical Finance,
Journal of Statistical Computation and Simulation, Journal of the American Statistical



Association, METRON - International Statistical Journal, Oxford Bulletin of
Economics and Statistics, Portuguese Economic Journal, Revista Turismo e
Desenvolvimento (Journal of Tourism and Development), Sociedade Portuguesa de
Estatistica, Spanish Economic Review, The Econometrics Journal, Tourism Economics,
Tourism Management.

Member of the Scientific and/or Organising Committee of:

2nd Annual Meeting of the Portuguese Economic Journal, July 4 and 5, 2008,
University of Evora.

EC2 conference on Recent Advances in Time Series Analysis, December 14-15, 2007,
Faculdade de Economia, Universidade do Algarve.

Multivariate Volatility Models conference, October 26-27, 2007, Faculdade de
Economia, Universidade do Algarve.

XIV Congress of the Portuguese Statistical Society, August 19-21, 2007, ISCTE,
Lisbon.

Global Management, May 2-5, 2007, Faro (conference Chair).

New Developments in Macroeconomic Modelling and Growth Dynamics, September 7-
9, 2006, Faculdade de Economia, Universidade do Algarve.

Recent Developments in Tourism Research, October 6-7, 2005, Faculdade de
Economia, Universidade do Algarve.

Unit Root and Cointegration Testing, September 29 — October 1, 2005, Faculdade de
Economia, Universidade do Algarve.

Xl Congress of the Portuguese Statistical Society, September 24-27, Faculdade de
Economia, Universidade do Algarve.

Seasonality in Economic and Financial Variables, October 6-7, 2000, Faculdade de
Economia, Universidade do Algarve.

Membership

CASEE - Centro de Estudos Avangados em Economia e Econometria/Centre for
Advanced Studies in Economics and Econometrics, Universidade do Algarve

External Fellow do Clive Granger Centre for Time Series Analysis, University of
Nottingham.



