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"On the Profitability of Technical Trading Rules Based on Atrtificial
Neural Networks: Evidence from the Madrid Stock Market",
Economics Letters, 2000, Vol. 69, pp. 89-94 (With Fernando
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"Regimen Changes and Duration in the European Monetary System",
Applied Economics, 2003, Vol. 35, pp. 1923-1933 (With Reyes
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"Price  Convergence in the European Car Market", Applied
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"Causes and hazards of the euro area sovereign debt crisis: Pure and
fundamentals-based contagion”, Economic Modelling, Vol. 56,
2016, 133-147 (With Marta GoOmez-Puig).

“Unconventional Monetary Policy and the Dollar-Euro Exchange
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Journal of International Financial Markets, Institutions and Money,
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from contingent claims analysis”, North American Journal of
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Singh and Marta Gémez-Puig).



"Volatility transmission between stock and foreign exchange
markets: A connectedness analysis", Applied Economics, 2020, Vol.
52, pp. 2096-2108 (With Fernando Fernandez-Roriguez).
"Bank-sovereign risk spillovers in the Euro Area", Applied
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economies", Empirical Economics Letters, 2020, Vol. 19, pp. 247-
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“Fiscal Sustainability in the Ageing Societies: Evidence from Euro
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“Quantifying sovereign risk in the euro area”, forthcoming in
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Singh and Marta Gémez-Puig).
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case of Banco Popular”, Quarterly Review of Economics and
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framework™, International Journal of Finance and Economic, 2021,
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1810-2016", International Journal of Finance and Economic 2021,
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growth", Journal of International Financial Markets, Institutions and
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Empirical Economics, Vol. 62, 2022, 905-931. (With Julian
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905-931. (With Julian Andrada-Félix, Adrian Fernandez-Perez and
Fernando Fernandez-Rodriguez).
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e "Using Nearest Neighbour Predictors to Forecast the Spanish Stock
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e Single Market Review: Aggregate and Regional Aspects: The Cases
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“Inflation Expectations in Spain: The Spanish PwC Survey”,
Cuadernos de Economia, Vol. 36, 2013, pp. 109-115 (With Maria
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Financial Crisis: ldentification, Forecasting and Effects on
Transition Economics (Nueva York: Nova Science Publishers, 2013,
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e "EU Monetary and Economic Integration: Security Dilemma
between Competitiveness and Sustainability”, in E. Conde Pérez, Z.
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European Security Law and Policy (London: Routledge, 2019,
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VI1I. Working Papers (under evaluation for publication):
e “Currency and commodity return relationship under extreme
geopolitical risks: Evidence from the invasion of Ukraine”, Working
paper 2022/04, Institut de Recerca en Economia Aplicada Regional i
Publica, Universitat de Barcelona, Abril de 2022 (With Olga Dodd
and Adrian Fernandez-Perez).

VIII. Other academic activities:

e Supervisor of fifteen Ph. D. students at the universities Complutense
de Madrid, Las Palmas de Gran Canaria, Rey Juan Carlos and
Barcelona.

e Member of the Scientific Committee at different national and
international meetings:

> Applied Econometrics Association (1995, 2003 and 2004)
» Conference on International Economics, Spanish Association
of International Economics and Finance (1999, 2003, 2007

and 2009)

» Finance Forum, Spanish Finance Association (2000, 2001 and
2005)

» Economic  Analysis Symposium, Spanish  Economic
Association (2002, 2003, 2004 and 2005)

» International Workshop on Computational Intelligence in
Economics and Finance (2003)

» Annual Conference of the European Financial Management
Association (2012, 2013, 2014, 2015, 2016 and 2017).

» INFINITI Conferences on International Finance (2013, 2014,

2015, 2016, 2017 and 2018).

e 111 papers presented at international congresses and 155 papers
presented at Spanish congresses

e Referee for European Economic Review, Journal of International
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Dynamics and Control, Journal of International Money and Finance,
Scandinavian Journal of Economics, Public Choice, IMF Staff
Papers, Scottish Journal of Political Economy, Japan and the World
Economy, Journal of International Financial Markets, Institutions
and Money, Economics Bulletin, Journal of International Business
Studies, Macroeconomic Dynamics, Journal of Economic Studies,



The World Economics, Quarterly Review of Economics and
Finance, Revista Espafiola de Economia, Investigaciones
Economicas, Revista de Economia Aplicada, Hacienda Publica
Espafiola, Moneda y Crédito, etc.

e Member of the International Economics Study Group

e Member of the Spanish Association of International Economics and
Finance (AEEFI), Spanish Chapter of the International Economics
and Finance Society.

e Member of the Technical Advisory Committee of the IBEX 35®, the
benchmark stock market index of the Spanish Stock Exchange.

e Member of the Editorial Board of Cuadernos de Economia-Spanish
Journal of Economics and Finance (ISSN: 0121-4772).

e Member of the Editorial Board of Journal of Risk and Financial
Management (ISSN 1911-8074; ISSN 1911-8066).

e Member of the Editorial Board of SN Business & Economics (ISSN:
2662-9399).

e Fellow researcher at the Riskcenter (Research Group on Risk in
Insurance and Finance), Institute of Applied Economics- Universitat
de Barcelona. Since January 2014.

IX. International research distribution networks:

e The 291 items (178 working papers and 113 articles) distributed
through the specialized repository Research Papers in Economics
(RePEc) (which has more than three and a half million documents)
ranged me in April 2022 in the top 1% in the number of works, in the
top 3% in the number of abstract views (with a cumulative total of
94,345), in the top 7% in the number of downloads (with a total of
22,407), and in the top 6% in the number of citations. Out of a total
of 64,491 registered RePEc authors, my average position during the
last ten years is 1,808 (top 3%). Finally, | was ranked 53 of the 2,518
Spanish authors (top 3%) and 712 of the 23,175 authors of the
European Union (top 4%). My articles have 1,069 citations, being 34
the number of average citations in the 31 years in which | have been
publishing.
http://ideas.repec.org/e/pso34.html

e In April 2022, the 96 papers distributed through the Social Science
Research Network (which has about 1,112,000 documents) had a
cumulative total of 17,404 downloads, placing me in the position
2,846 out of the 846,677 authors (top 1%). One hundred twelve
times, my papers have been on the lists of the ten most downloaded
documents. | am currently in the top 10% of authors on SSRN by
total new downloads within the last 12 months.



http://ideas.repec.org/e/pso34.html

http://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=277644
In April 2022, the 452 papers identified in Google Scholar had 6,009
citations, with an h index of 37 (i. e., 37 publications have been cited
at least 37 times) and an 110 index of 113 (i.e., 113 publications have
been cited at least ten times). In the last five years, the number of
new citations has been 1,598, with an h index of 19 and an i10 index
of 43.
http://scholar.google.es/citations?user=z0S9rcY AAAAJ&hI=en



http://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=277644

