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Education:


 Ph.D. Economics, Queen's University at Kingston Ontario, 1998.

 M.A. Economics, Queen's University at Kingston Ontario, 1993.

 B.A. Honours Mathematics and Economics, Summa Cum Laude, McMaster University,
1992.


Research Interests:


 econometrics, nonlinear time-series, empirical finance.
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Bull and bear markets during the COVID-19 pandemic with T. McCurdy and Y. Song, Finance Research Letters (2021), 42. 

Bayesian Nonparametric Estimation of Ex-post Variance with J. Griffin J. and J. Liu, Journal of Financial Econometrics (2021), 19(5) 823-859.

Nonparametric Dynamic Conditional Beta with A. S. Zamenjani, Journal of Financial Econometrics (2021), 19(4), 583-613. 

Oil Price Shocks and Economic Growth: The Volatility Link with Y. Song and Q. Yang, International Journal of Forecasting (2020), 36(2), 570-587.

Applications in Finance, Handbook of Mixture Analysis, Eds. S. Fruhwirth-Schnatter, G. Celeux, C. P. Robert, Chapman \& Hall/CRC Handbooks of Modern Statistical Methods with A. S. Zamenjani (2019)

Bayesian Parametric and Semiparametric Factor Models for Large Realized Covariance Matrices with X. Jin and Q. Yang, Journal of Applied Econometrics (2019), 34(5), 641-660. 

Risk, Return and Volatility Feedback: A Bayesian Nonparametric Analysis with M. Jensen, Journal of Risk and Financial Management, (2018), 11(3), 29.

Improving Markov switching models using realized variance with J. Liu, Journal of Applied Econometrics (2018) 33(3), 297-318. 
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Market with C. Liu, Pacific Basin Finance Journal (2012), 30(3), 329-348.
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distributions? with T. McCurdy, Journal of Econometrics (2011), 160(1), 69-76.

Bayesian semiparametric stochastic volatility modeling  with M. Jensen, 
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Real Time Detection of Structural Breaks in
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Forecasting Realized Volatility: A Bayesian Model 
Averaging Approach with C. Liu, Journal of Applied Econometrics (2009), 24, 709-733 
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Realized Volatility? with C. Liu, Journal of Financial Econometrics (2008), 6 (3), 291 - 406 

 Learning, Forecasting and
Structural Breaks with S. Gordon, Journal of Applied Econometrics (2008), 23(5), 553-583

 Modeling Foreign Exchange 
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Structural Breaks and Model Uncertainty, Elsevier Series on Frontiers in Economics and 
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 Can GARCH 
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 News Arrival, Jump Dynamics
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of Finance (2004), 59(2) April  

 Conditional Jump Dynamics in
Stock Market Returns with W. Chan,  Journal of Business & Economic Statistics (2002),
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 Nonlinear Features of
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