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Av. Almirante Reis, 71-6.o andar pmrodrigues@bportugal.pt
1150-012 Lisboa, Portugal

Formação académica
Universidade do Algarve

Agregação - 2005
Universidade de Manchester, Reino Unido

Doutoramento em Econometria - 1995-1998
Universidade de Manchester, Reino Unido

Mestrado em Economia e Econometria (Distinção), 1994-1995
Universidade do Algarve

Licenciatura em Gestão de Empresas (Summa cum Laude), 1988-1993

Experiência profissional
Banco de Portugal
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Compra” (com co-autor P.M.D.C. Gouveia), In Carvalho, Brilhante e Rosado (eds) Novos Ru-

mos em Estatı́stica - Actas do IX Congresso Anual da Sociedade Portuguesa de Estatı́stica,
Edições SPE, 2002.



”Near Seasonal Integration”, Econometric Theory Vol.17, 2001, pp.70-86.

”The Asymptotic Distributions of Seasonal Unit Root Tests: A Unifying Approach” (com
co-autor D.R. Osborn), Econometric Reviews Vol.21, 2001, pp.221-241.

”Seasonal Nonstationarity and Near-nonstationarity” (com co-autores E. Ghysels e D.R. Os-
born), In A Companion to Theoretical Econometrics, Ed. Badi Baltagi, Blackwells. (CIRANO
Working Paper 99s-05 - ftp://ftp.cirano.umontreal.ca/pub/publications/99s-05.pdf.zip).

”The Performance of Seasonal Unit Root Tests for Monthly Data”, (com co-autor D.R.
Osborn), Journal of Applied Statistics, Vol.26(8), 1999, pp.985-1004.

”A Note on the Application of the DF Test to Seasonal Data”, Statistics and Probability

Letters Vol.47, 1999, pp.171-175.

”Contrast of the Asymptotic Properties of Least Squares Estimates in Symmetric Seasonal
Processes. Solution 98.5.3”, Econometric Theory Vol.15(5), 1998, pp.783-786.

”Contrast of the Asymptotic Properties of Least Squares Estimates in Symmetric Seasonal
Processes. Problem 98.5.3”, Econometric Theory Vol.14(5), 1998, p. 687.

Book Review: Modern Regression Methods by T.R. Ryan, The Statistician, 1997, The Royal
Statistical Society.

Outras atividades
Referee em Bulletin of Economic Research, Computational Statistics and Data Analysis, Econo-
metric 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 Com-
putation and Simulation, Journal of the American Statistical Association, METRON – In-
ternational Statistical Journal, Oxford Bulletin of Economics and Statistics, Portuguese Eco-
nomic Journal, Portuguese Journal of Quantitative Methods, Revista Turismo e Desenvolvi-
mento (Journal of Tourism and Development), Sociedade Portuguesa de Estatı́stica, Spanish
Economic Review, The Econometrics Journal, The Manchester School Journal, Tourism Eco-
nomics, Tourism Management, Journal of Time Series Econometrics.

Co-Editor: Portuguese Economic Journal – Since 2015 - present.
Editor Associado: Economics Bulletin– Since 2014 - present
Editor Convidado:

Journal of Financial Econometrics (2009), Vol. 7, No. 4.



Econometric Theory (2008), Vol. 24, No. 1.
Proceedings of the International Conference on Global Management, 2007.
Proceedings of the XI Conference of the Portuguese Statistical Society, 2003

Membro da Comissão de Avaliação da Investigação da Universidade da Beira Interior
- since 2015 - present.

Membro das Comissões Organizadora e Cientı́fica da conferência New Trends and
Developments in Econometrics, 3 – 4 June, 2016, Banco de Portugal, Lisboa.

Membro da Comissão Cientı́fica do 10th Annual Meeting of the Portuguese Economic
Journal, of July, 2016, Universidade de Coimbra.

Membro da Comissão Cientı́fica da International work-conference on Time Series
(ITISE 2015), Granada (Spain) in June, 2015.

Membro da Comissão Cientı́fica do 7th World Conference for Graduate research in
Tourism, Hospitality and Leisure, 3-8 June 2015, Istanbul, Turkey.

Membro da Comissão Cientı́fica da 8th Annual Meeting of the Portuguese Economic
Journal, 4 - 5 of July, 2014, Universidade do Minho.

Membro da Comissão Cientı́fica do Spanish Chapter in the 7th World Conference
Graduate Research in Tourism Hospitality and Leisure, 3-8 June, Istanbul, Turkey.

Membro das Comissões Organizadora e Cientı́fica da Conferência sobre Economet-
ric Methods for Banking and Finance, 12 – 13 September, 2014, Banco de Portugal,
Lisboa.

Membro das Comissões Organizadora e Cientı́fica da Conferência sobre Robust Econo-
metric Methods for Economic and Financial Variables, September 2012, Banco de
Portugal,Lisboa

Membro das Comissões Organizadora e Cientı́fica do 1st Annual Meeting of the Por-
tuguese Econometric Society, June de 2012, Universidade Nova de Lisboa

Membro da Comissão Cientı́fica da Association of Southern European Economic The-
orists 2011 Annual Meeting, 27-29 October 2011, University of Évora.
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