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Research Interests
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Academic Qualifications

University/Institution Type Degree Period

Universidad Autonoma de Barcelona PhD Economia 2004

Supervisions

¢ Ph.D. Thesis

- Ongoing
Student Name Title/Topic Language Status Institution
1 Yaguo Deng -- English Developing  Universidad Carlos

Il de Madrid

- Concluded
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Student Name Title/Topic Language Institution Concluding
Year

1 Jodo Henrique - English Universidad 2016
Goncalves Mazzeu Carlos Ill de
Madrid

2 Xiuping Mao - English Universidad 2015
Carlos lll de
Madrid

3 Jorge Galan - English Universidad 2014
Carlos Il de
Madrid

Total Citations
Web of Science® 650
Scopus 621

Publications

e Scientific Journals
- Scientific journal paper

Ramos, S., Taamouti, A. & Veiga, H. (2025). Investigating the impact of consumption distribution on CRRA
estimation: Quantile-CCAPM-based approach. Studies in Nonlinear Dynamics and Econometrics. 29 (1), 39 -52

Peeters, R., Veiga, H. & Vorsatz, M. (2025). An experimental analysis of contagion in financial markets. Journal
of Economic Dynamics and Control. 171

Bermudez, P. de Z., Marin, J. M., Rue, H. & Veiga, H. (2024). Integrated nested Laplace approximations for
threshold stochastic volatility models. Econometrics and Statistics. 30, 15-35

- Times Cited Web of Science®: 3

- Times Cited Scopus: 3

- Times Cited Google Scholar: 9

Casas, |. & Veiga, H. (2021). Exploring option pricing and hedging via volatility asymmetry. Computational
Economics. 57, 1015-1039

- Times Cited Web of Science®: 4

- Times Cited Scopus: 3

- Times Cited Google Scholar: 6

Ramos, S., Latoero, P. & Veiga, H. (2020). Limited attention, salience of information and stock market activity.
Economic Modelling. 87, 92-108

- Times Cited Web of Science®: 29

- Times Cited Scopus: 22

- Times Cited Google Scholar: 103


https://ciencia.iscte-iul.pt/publications/investigating-the-impact-of-consumption-distribution-on-crra-estimation-quantile-ccapm-based/100433
https://ciencia.iscte-iul.pt/publications/investigating-the-impact-of-consumption-distribution-on-crra-estimation-quantile-ccapm-based/100433
https://ciencia.iscte-iul.pt/publications/an-experimental-analysis-of-contagion-in-financial-markets/108810
https://ciencia.iscte-iul.pt/publications/an-experimental-analysis-of-contagion-in-financial-markets/108810
https://ciencia.iscte-iul.pt/publications/integrated-nested-laplace-approximations-for-threshold-stochastic-volatility-models/83892
https://ciencia.iscte-iul.pt/publications/integrated-nested-laplace-approximations-for-threshold-stochastic-volatility-models/83892
https://ciencia.iscte-iul.pt/publications/exploring-option-pricing-and-hedging-via-volatility-asymmetry/78921
https://ciencia.iscte-iul.pt/publications/exploring-option-pricing-and-hedging-via-volatility-asymmetry/78921
https://ciencia.iscte-iul.pt/publications/limited-attention-salience-of-information-and-stock-market-activity/69299
https://ciencia.iscte-iul.pt/publications/limited-attention-salience-of-information-and-stock-market-activity/69299
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De Zea Bermudez, P., Marin, J. M. & Veiga, H. (2020). Data cloning estimation for asymmetric stochastic
volatility models. Econometric Reviews. 39 (10), 1057-1074

- Times Cited Web of Science®: 4

- Times Cited Scopus: 4

- Times Cited Google Scholar: 8

Mazzeu, J. H. G., Gonzdlez-Ribera, G., Ruiz, E. & Veiga, H. (2020). A bootstrap approach for generalized
autocontour testing implications for VIX forecast densities. Econometric Reviews. 39 (10), 971-990

- Times Cited Web of Science®: 1

- Times Cited Scopus: 1

- Times Cited Google Scholar: 3

Mao, X., Czellar, V., Ruiz, E. & Veiga, H. (2020). Asymmetric stochastic volatility models: properties and particle
filter-based simulated maximum likelihood estimation. Econometrics and Statistics. 13, 84-105

- Times Cited Web of Science®: 12

- Times Cited Scopus: 9

- Times Cited Google Scholar: 26

Deng, Y. G., Veiga, H. & Wiper, M. P. (2019). Efficiency evaluation of hotel chains: a Spanish case study. SERIEs-
Journal of the Spanish Economic Association. 10 (2), 115-139

- Times Cited Web of Science®: 25

- Times Cited Scopus: 26

- Times Cited Google Scholar: 32

Mazzeu, ). H. G., Veiga, H. & Mariti, M. B. (2019). Modeling and forecasting the oil volatility index. Journal of
Forecasting. 38 (8), 773-787

- Times Cited Web of Science®: 13

- Times Cited Scopus: 14

- Times Cited Google Scholar: 20

Grang, A., Martin-Barragan, B. & Veiga, H. (2019). Detecting outliers in multivariate volatility models: a wavelet
procedure. Sort: Statistics and Operations Research Transactions. 43 (2), 289-315

- Times Cited Web of Science®: 1

- Times Cited Scopus: 1

- Times Cited Google Scholar: 10

Jodo Henrique Goncalves Mazzeu, Ruiz, E. & Veiga, H. (2018). Uncertainty and density forecasts of arma
models: comparison of asymptotic, bayesian, and bootstrap procedures. Journal of Economic Surveys. 32 (2),
388-419

- Times Cited Web of Science®: 4

- Times Cited Scopus: 4

- Times Cited Google Scholar: 6

Mao, X., Ruiz, E. & Veiga, H. (2017). Threshold stochastic volatility: properties and forecasting. International
Journal of Forecasting. 33 (4), 1105-1123

- Times Cited Web of Science®: 11

- Times Cited Scopus: 11

- Times Cited Google Scholar: 20

Ramos, S. B., Taamouti, A., Veiga, H. & Wang, C.-W. (2017). Do investors price industry risk? Evidence from the
cross-section of the oil industry. Journal of Energy Markets. 10 (1), 79-108

- Times Cited Web of Science®: 12

- Times Cited Scopus: 11

- Times Cited Google Scholar: 21


https://ciencia.iscte-iul.pt/publications/data-cloning-estimation-for-asymmetric-stochastic-volatility-models/78920
https://ciencia.iscte-iul.pt/publications/data-cloning-estimation-for-asymmetric-stochastic-volatility-models/78920
https://ciencia.iscte-iul.pt/publications/a-bootstrap-approach-for-generalized-autocontour-testing-implications-for-vix-forecast-densities/78917
https://ciencia.iscte-iul.pt/publications/a-bootstrap-approach-for-generalized-autocontour-testing-implications-for-vix-forecast-densities/78917
https://ciencia.iscte-iul.pt/publications/asymmetric-stochastic-volatility-models-properties-and-particle-filter-based-simulated-maximum/69298
https://ciencia.iscte-iul.pt/publications/asymmetric-stochastic-volatility-models-properties-and-particle-filter-based-simulated-maximum/69298
https://ciencia.iscte-iul.pt/publications/efficiency-evaluation-of-hotel-chains-a-spanish-case-study/69295
https://ciencia.iscte-iul.pt/publications/efficiency-evaluation-of-hotel-chains-a-spanish-case-study/69295
https://ciencia.iscte-iul.pt/publications/modeling-and-forecasting-the-oil-volatility-index/69296
https://ciencia.iscte-iul.pt/publications/modeling-and-forecasting-the-oil-volatility-index/69296
https://ciencia.iscte-iul.pt/publications/detecting-outliers-in-multivariate-volatility-models-a-wavelet-procedure/69297
https://ciencia.iscte-iul.pt/publications/detecting-outliers-in-multivariate-volatility-models-a-wavelet-procedure/69297
https://ciencia.iscte-iul.pt/publications/uncertainty-and-density-forecasts-of-arma-models-comparison-of-asymptotic-bayesian-and-bootstrap/41102
https://ciencia.iscte-iul.pt/publications/uncertainty-and-density-forecasts-of-arma-models-comparison-of-asymptotic-bayesian-and-bootstrap/41102
https://ciencia.iscte-iul.pt/publications/uncertainty-and-density-forecasts-of-arma-models-comparison-of-asymptotic-bayesian-and-bootstrap/41102
https://ciencia.iscte-iul.pt/publications/threshold-stochastic-volatility-properties-and-forecasting/41091
https://ciencia.iscte-iul.pt/publications/threshold-stochastic-volatility-properties-and-forecasting/41091
https://ciencia.iscte-iul.pt/publications/do-investors-price-industry-risk-evidence-from-the-cross-section-of-the-oil-industry/41104
https://ciencia.iscte-iul.pt/publications/do-investors-price-industry-risk-evidence-from-the-cross-section-of-the-oil-industry/41104
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Bahamonde, N. & Veiga, H. (2016). A robust closed-form estimator for the GARCH(1,1) model. Journal of
Statistical Computation and Simulation. 86 (8), 1605-1619

- Times Cited Web of Science®: 9

- Times Cited Scopus: 9

- Times Cited Google Scholar: 16

Galan, J. E., Veiga, H. & Wiper, M. P. (2015). Dynamic effects in inefficiency: evidence from the Colombian
banking sector. European Journal of Operational Research . 240 (2), 562-571

- Times Cited Web of Science®: 42

- Times Cited Scopus: 41

Martin-Barragan, B., Ramos, S. & Veiga, H. (2015). Correlations between oil and stock markets: a wavelet-
based approach. Economic Modelling . 50, 212-227

- Times Cited Web of Science®: 72

- Times Cited Scopus: 73

- Times Cited Google Scholar: 99

Galan, J. E., Veiga, H. & Wiper, M. P. (2014). Bayesian estimation of inefficiency heterogeneity in stochastic
frontier models. Journal of Productivity Analysis. 42 (1), 85-101

- Times Cited Web of Science®: 25

- Times Cited Scopus: 23

- Times Cited Google Scholar: 47

Grané, A. & Veiga, H. (2014). Outliers, GARCH-type models and risk measures: a comparison of several
approaches. Journal of Empirical Finance. 26, 26-40

- Times Cited Web of Science®: 19

- Times Cited Scopus: 17

- Times Cited Google Scholar: 30

Ramos, S. B. & Veiga, H. (2013). Qil price asymmetric effects: answering the puzzle in international stock
markets. Energy Economics. 38 (July), 136-145

- Times Cited Web of Science®: 84

- Times Cited Scopus: 85

- Times Cited Google Scholar: 152

Grané, A, Grané, A. & Veiga, H. (2012). Asymmetry, realised volatility and stock return risk estimates.
Portuguese Economic Journal. 11 (2), 147-164

- Times Cited Web of Science®: 2

- Times Cited Scopus: 2

- Times Cited Google Scholar: 7

Ramos, S. & Veiga, H. (2011). Risk factors in oil and gas industry returns: international evidence. Energy
Economics. 33 (3), 525-542

- Times Cited Web of Science®: 123

- Times Cited Scopus: 113

- Times Cited Google Scholar: 215

Grané, A, Grané, A. & Veiga, H. (2010). Wavelet-based detection of outliers in financial time series.
Computational Statistics and Data Analysis. 54 (11), 2580-2593

- Times Cited Web of Science®: 74

- Times Cited Scopus: 74

- Times Cited Google Scholar: 138


https://ciencia.iscte-iul.pt/publications/a-robust-closed-form-estimator-for-the-garch11-model/41106
https://ciencia.iscte-iul.pt/publications/a-robust-closed-form-estimator-for-the-garch11-model/41106
https://ciencia.iscte-iul.pt/publications/dynamic-effects-in-inefficiency-evidence-from-the-colombian-banking-sector/28651
https://ciencia.iscte-iul.pt/publications/dynamic-effects-in-inefficiency-evidence-from-the-colombian-banking-sector/28651
https://ciencia.iscte-iul.pt/publications/correlations-between-oil-and-stock-markets-a-wavelet-based-approach/28652
https://ciencia.iscte-iul.pt/publications/correlations-between-oil-and-stock-markets-a-wavelet-based-approach/28652
https://ciencia.iscte-iul.pt/publications/bayesian-estimation-of-inefficiency-heterogeneity-in-stochastic-frontier-models/16457
https://ciencia.iscte-iul.pt/publications/bayesian-estimation-of-inefficiency-heterogeneity-in-stochastic-frontier-models/16457
https://ciencia.iscte-iul.pt/publications/outliers-garch-type-models-and-risk-measures-a-comparison-of-several-approaches/41110
https://ciencia.iscte-iul.pt/publications/outliers-garch-type-models-and-risk-measures-a-comparison-of-several-approaches/41110
https://ciencia.iscte-iul.pt/publications/oil-price-asymmetric-effects-answering-the-puzzle-in-international-stock-markets/11552
https://ciencia.iscte-iul.pt/publications/oil-price-asymmetric-effects-answering-the-puzzle-in-international-stock-markets/11552
https://ciencia.iscte-iul.pt/publications/asymmetry-realised-volatility-and-stock-return-risk-estimates/41113
https://ciencia.iscte-iul.pt/publications/asymmetry-realised-volatility-and-stock-return-risk-estimates/41113
https://ciencia.iscte-iul.pt/publications/risk-factors-in-oil-and-gas-industry-returns-international-evidence/14215
https://ciencia.iscte-iul.pt/publications/risk-factors-in-oil-and-gas-industry-returns-international-evidence/14215
https://ciencia.iscte-iul.pt/publications/wavelet-based-detection-of-outliers-in-financial-time-series/41119
https://ciencia.iscte-iul.pt/publications/wavelet-based-detection-of-outliers-in-financial-time-series/41119

Veiga, H. & Vorsatz, M. (2010). Information aggregation in experimental asset markets in the presence of a
manipulator. Experimental Economics. 13 (4), 379-398

- Times Cited Web of Science®: 24

- Times Cited Scopus: 22

- Times Cited Google Scholar: 42

Veiga, H. & Vorsatz, M. (2009). Price manipulation in an experimental asset market. European Economic
Review. 53 (3), 327-342

- Times Cited Web of Science®: 13

- Times Cited Scopus: 12

- Times Cited Google Scholar: 37

Perez, A., Ruiz, E. & Veiga, H. (2009). A note on the properties of power-transformed returns in long-memory
stochastic volatility models with leverage effect. Computational Statistics and Data Analysis. 53 (10), 3593-
3600

- Times Cited Web of Science®: 6

- Times Cited Scopus: 7

- Times Cited Google Scholar: 17

Ruiz, E. & Veiga, H. (2008). Modelling long-memory volatilities with leverage effect: A-LMSV versus FIEGARCH.

Computational Statistics and Data Analysis. 52 (6), 2846-2862
- Times Cited Web of Science®: 30

- Times Cited Scopus: 28

- Times Cited Google Scholar: 70

Grané, A. & Veiga, H. (2008). Accurate minimum capital risk requirements: a comparison of several

approaches. Journal of Banking and Finance. 32 (11), 2482-2492
- Times Cited Web of Science®: 8

- Times Cited Scopus: 6

- Times Cited Google Scholar: 15

Veiga, H. (2007). Are feedback factors important in modeling financial data?. International Review of Finance.
7 (3-4), 105-118
- Times Cited Google Scholar: 2

¢ Books and Book Chapters
- Book chapter

Ramos, S., Veiga, H. & Wang, C.W. (2014). Risk factors in the oil industry: un upstream and downstream
analysis. In Sofia B.Ramos and Helena Veiga (Ed.), The Interrelationship Between Financial and Energy

Markets. (pp. 3-32). Berlim: Springer.
- Times Cited Google Scholar: 6

Professional Associations

Institute Flores de Lemus (Since 2004)

Organization/Coordination of Events

Type of Event Title Organizer Year


https://ciencia.iscte-iul.pt/publications/information-aggregation-in-experimental-asset-markets-in-the-presence-of-a-manipulator/41117
https://ciencia.iscte-iul.pt/publications/information-aggregation-in-experimental-asset-markets-in-the-presence-of-a-manipulator/41117
https://ciencia.iscte-iul.pt/publications/price-manipulation-in-an-experimental-asset-market/41116
https://ciencia.iscte-iul.pt/publications/price-manipulation-in-an-experimental-asset-market/41116
https://ciencia.iscte-iul.pt/publications/a-note-on-the-properties-of-power-transformed-returns-in-long-memory-stochastic-volatility-models/41121
https://ciencia.iscte-iul.pt/publications/a-note-on-the-properties-of-power-transformed-returns-in-long-memory-stochastic-volatility-models/41121
https://ciencia.iscte-iul.pt/publications/a-note-on-the-properties-of-power-transformed-returns-in-long-memory-stochastic-volatility-models/41121
https://ciencia.iscte-iul.pt/publications/modelling-long-memory-volatilities-with-leverage-effect-a-lmsv-versus-fiegarch/41123
https://ciencia.iscte-iul.pt/publications/modelling-long-memory-volatilities-with-leverage-effect-a-lmsv-versus-fiegarch/41123
https://ciencia.iscte-iul.pt/publications/accurate-minimum-capital-risk-requirements-a-comparison-of-several-approaches/41124
https://ciencia.iscte-iul.pt/publications/accurate-minimum-capital-risk-requirements-a-comparison-of-several-approaches/41124
https://ciencia.iscte-iul.pt/publications/are-feedback-factors-important-in-modeling-financial-data/41125
https://ciencia.iscte-iul.pt/publications/are-feedback-factors-important-in-modeling-financial-data/41125
https://ciencia.iscte-iul.pt/publications/risk-factors-in-the-oil-industry-un-upstream-and-downstream-analysis/20714
https://ciencia.iscte-iul.pt/publications/risk-factors-in-the-oil-industry-un-upstream-and-downstream-analysis/20714
https://ciencia.iscte-iul.pt/publications/risk-factors-in-the-oil-industry-un-upstream-and-downstream-analysis/20714

Organization/Coordination

Member of scientific event
committee

Member of scientific event
committee

Mathematical and Statistical Methods for
Actuarial Sciences and Finance (MAF 2018)

Congresso Computational Financial
Econometrics

Universidad Carlos
Il de Madrid

Universidad de
Sevilha

2018

2016



