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Justinas Pelenis Institute for Advanced Studies Stumpergasse 56 1060 Vienna, Austria



Phone: +43 1 59991 143 Email: [email protected] Homepage: http://elaine.ihs.ac.at/∼pelenis/



Employment Assistant Professor, Department of Economics and Finance, Institute for Advanced Studies (IHS), Vienna, Austria, June 2011–present. Associated Faculty, Vienna Graduate School of Finance, April 2014 – present.



Education Ph.D. in Economics, Princeton University, May 2011 M.A. in Economics, Princeton University, May 2007 B.A. with majors in Economics and Mathematics, Colby College, Waterville, ME, USA, May 2005



Research Forthcoming and Published Papers Bayesian Regression with Heteroscedastic Error Density and Parametric Mean Function, (previously circulated as “Bayesian Semiparametric Regression”), Journal of Econometrics (2014), 178:3, 624-638. Posterior Consistency in Conditional Density Estimation by Covariate Dependent Mixtures, with Andriy Norets, Econometric Theory (2014), 30:3, 606-646. Bayesian Modeling of Joint and Conditional Distributions, with Andriy Norets, Journal of Econometrics (2012), 168:2, 332-346.



Work in Progress Weighted Scoring Rules for Comparison of Density Forecasts on Subsets of Interest. Bayesian Probit Random Choice Model under Choice Set Heterogeneity, with Paulo Natenzon. Elicatation of Expected Shortfall Forecasts. Evaluating Competing Forecast Models of Conflict Intensity, with Elina Brutschin.



Grants Austrian National Bank (Jubil¨ aumsfond): Comparing Density Forecasts of Tail Events: Application of Weighted Scoring Rules, January 2015-December 2016, Principal Investigator (PI), EUR 108,000.



Conference and Seminar Presentations 2015 CEPR Workshop 2015 “Moving to the Innovation Frontier” (discussant). 2014 Washington University in St. Louis, International Association for Applied Econometrics Annual Conference (IAAE 2014), 3rd Annual Summer Meeting of Economists in Vilnius, Second Bayesian Young



Statisticians Meeting, CSDA International Conference on Computational and Financial Econometrics (CFE’14). 2013 CSDA International Conference on Computational and Financial Econometrics (CFE’13). 2012 WU (Wirtschaftsuniversit¨ at Vienna), International Society for Bayesian Analysis (ISBA) World Meeting (poster presentation), Statistiche Woche 2012 - Wien, European Seminar on Bayesian Econometrics (ESOBE) (poster). 2011 Royal Holloway, Insititute for Advanced Studies (Vienna), Seminar on Bayesian Inference in Econometrics and Statistics (SBIES), Cowles Summer Conferences, European Seminar on Bayesian Econometrics (ESOBE) (poster), CSDA International Conference on Computational and Financial Econometrics (CFE’11). 2009 North American Summer Meeting of the Econometric Society.



Professional Activities Referee for Journal of Econometrics, Review of Economics and Statistics, Journal of Business and Economics Statistics, Oxford Bulletin of Economics and Statistics, Labour Economics, Journal of Computational and Graphical Statistics, Sankhya - The Indian Journal of Statistics, Journal of Econometric Methods, Statistics and Its Interface, IHS Economics Series, Marie Sklodowska-Curie Actions (Individual Fellowship).



Honors, Awards, & Fellowships Oskar Morgenstern Publication Award, IHS, 2013 Oskar Morgenstern Publication Award, IHS, 2012 Princeton University Graduate Fellowship, 2005-2010 Princeton University Summer Fellowship, 2005-2010 Summa Cum Laude, Colby College, 2005



Teaching Econometrics I (masters), Institute for Advanced Studies, Vienna, Winter 2014. Econometrics Research Group (masters), Institute for Advanced Studies, Vienna, Spring 2013, 2014. Mathematics I (masters), Institute for Advanced Studies, Vienna, Fall 2011, 2012.
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Curriculum vitae 

1999-2001 MSc degree in Women's sport. 2002-2003 Assist lecture in Physical Education College. 2003-2004 Head of Physical Education Department.














[image: alt]





Curriculum Vitae 

Associate Professor at the Graduate University for Advanced Studies ... Next position: Research Fellow, Vanderbilt University Medical. Center, USA. 2004 - ... Security Action Group (GHSAG)'s technical working group on risk management and.
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Ã‰cole Normale SupÃ©rieure (doctoral school: ED3C), Paris, France. ... Research Assistant to Leopoldo Bertossi (Department of Computer Science, Carleton ... 2011-12 Academic Year. Research ... Institute of Technology, United States. May ...
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New York State Department of Environmental Conservation. Bureau of Marine Resources â€“ Special Technical Advisor (2/08 â€“ 5/08). â€¢ National Park Service. Marine Biologist â€“ Fire Island National Seashore, NY (6/07 â€“ Present). â€¢ Our World Und
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19 Oct 2016 - Personal Information. Date of Birth: December 23, 1973 ... [7] Bargaining power of landlords and underdevelopment in a system of cities, Papers in Regional. Science 84, 239-250 (2005). ... [2] Book review: Yves Zenou, Urban Labor Econom
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CURRICULUM VITAE - 

NUST Chemical Engineering and Vice Chancellor's book prize 5th year (2012-2013). Activities & Interests. Cinema: I enjoy watching fantasy/science fiction movies. Books: I also read fictional literature. Sport: I am an avid follower of football and ha
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(1) K. G. Spiliotis, F. I. Protopapa, A. I. Reppas and C. I. Siettos, Nonlinear Multi- scale Dynamics of Networks of Neurons: Equation-Free Bifurcation, Stability and.
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Attended Workshop and Conference. â–« 2014 Joint Mathematics Meetings, Jan. 2014, Baltimore, MD. â–« PCMI-Summer Graduate School: Geometric Analysis, July ...
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Mail: Department of Mathematics. University of Georgia. Athens, GA 30602. Email: [email protected]. Phone: (706) .... Maple, Latex, and Web design in HTML.














[image: alt]





curriculum vitae 

FNCE20001 Business Finance (Tutorial Instructor) ... cost to manufacture, which is similar to the high tech or other R&D intensive industries, and therefore can.
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7 Jun 2017 - International Economic Review, Econometric Theory, Journal of Financial Econometrics, and Oxford Bulletin ... Feb 2011 â€“ Jan 2014 Lecturer, Research School of Finance, Actuarial Studies and Applied Statistics, .... 2009 FIRN Exchange P
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Research into advanced algorithms for intelligent text processing over very large data sets using .... International Conference on Knowledge Engineering and Ontology Development (KEOD) ..... systemâ€�, Journal of Applied Ontology, IOS Press.
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binocular indirect ophthalmoscopy. J Mod Optics, 58:19-20, 1848-1856. http://dx.doi.org/10.1080/09500340.2011.599499. Sheehan M., Watson B., Goncharov A. (2011) Illumination System for Corneal Collagen. Crosslinking. Optom Vis Sci, 88:4, 512-524. htt
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Capella University, Minneapolis, MN. Doctor of Philosophy in Organization and Management, Specializing in Leadership ... Review service contracts for all medical devices. Serve as wireless coordinator and ... â€œBecome Familiar with Networking Interf
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Tazeka Oil field offshore Tunisia. - SMIP (Petrolium maintenance Company). 2 years Technical Superintendent / Maintenance Supervisor. - Samedan Of Tunisia ...
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2006 IEEE/WIC/ACM International Conference on Web Intelligence ... â€œText mining in action: Global disease surveillance and alerting from online newsâ€�.
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PAST POSITIONS: New York University, Leonard N. Stern School of Business. Associate Professor of Economics, with tenure, 9/2013â€“8/2015 (on leave). Associate Professor of Economics, without tenure, 9/2012â€“8/2013. Assistant Professor of Economics, 
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Master of Science in Entomology (1988): University of the Philippines, Los BaÃ±os ... Training on sweet potato weevil management (1988): Asian Vegetables ... U.S. Department of Agriculture â€“ Animal and Plant Health Inspection Service, Miami ...
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13 Sep 2017 - July 2019. National Natural Science Foundation of China Grant 71473168, January 2015â€“December. 2018. .... Georgia, UCLA, UC Berkeley, UC San Diego, UC Riverside, UC Irvine, University of. Maryland .... â€œForecast evaluation with cros
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Working as a part-time data staff in Kim Ngan entrepreneur. Job description: ... Getting B Certificate in Computer (Advanced Excel, Word and. Powerpoint).
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curriculum vitae 

Slovakia, Slovakian Academy of Science, Institute of Philosophy â€“ 05.10.2006 â€“. 05.11. ... Lutskanov, R. 2008. Dimiter Michalchev and the remkean critique of the traditional logic. In: Proceedings of the conference devoted to Prof. Dimiter Michal
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UFO Phenomena and the Behavioral Scientist, 1979, The Scarecrow Press, N.J.. Observing UFO, 1980, Nelson-Hall Publ., Chicago, Ill. Melbourne Episode: Case Study of a Missing Pilot, 1987, LDA Press, Calif. Advanced Aerial Devices Reported During the K
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Jan 26, 2010 - Software engineer at Google, Inc (Tokyo office) ... the Japanese Society for Artificial Intelligence, 22(2):218â€“226, 2007. [5] Kenichi Kurihara ...
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