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Place of Birth: Spain

Category: Full-Professor

Graduate Ph.D. in Economics, U. California, San Diego, 1991. Thesis:

School: “Estimation of Long Run Equilibrium Relationships and Common
Long Memory Components in Cointegrated Systems”, (Advisors:
Profs. Clive Granger and Robert Engle).
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Among the Top 250 most cited Economists in the World during the period 1990-2000,
according to the Social Science Citation Index, (see T. Coupe, 2002).

8000 citations in Google Scholar and h-index 33 (Feb 2026). Repec: Top 2%- 5% of the
world in many publications impact factors.
TWO papers on the top 1% MOST CITED PAPERS in Economics (Jan 2026).
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Ass. Professor at Boston University, 1991-1996; The Journal of Financial Markets
published a special issue in 2002 about “price discovery” via the use of Gonzalo-Granger
decomposition (article [2] of this CV); Fellow of the Journal of Econometrics and the
Journal of Applied Econometrics; Keynote Speaker: IAAE 2022 (London), RCEA-
Europe Conference on Global Threats (2023), and RCEA-Climate and Energy
Finance Conference (2026).

JULIAN MARIAS Madrid Community research prize 2025 for the whole career in
Humanities & Social Sciences.
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