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1994 - 1995: Research Fellow, Heidelberg University, Germany.

1993 - 1994: Humboldt Research Fellow, Heidelberg University.
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Education:

Institute of Mathematics and Informatics of the Lithuanian Academy of Sciences,
PhD in Probability Theory and Mathematical Statistics, 1984

Vilnius University, Applied Mathematics - Diploma with distinction 1980.

Academic Awards:
1992: Alexander von Humboldt Research Prize
2005: Lithuanian National Prize for Science

Research interests: Econometrics, Time Series Analysis, Statistics, Probability.

Professional activities:

Associate Editor: Econometric Theory
Editorial Board: Lithuanian Mathematical Journal

Referee Services: Annals of Probability, Annals of Statistics, Biometrika, JASA,
Journal of Time Series Analysis, Journal of Multivariate Analysis, Econometrica,
Econometric Theory, Journal of Econometrics, Stochastic Processes and their Ap-
plications, Probability Theory and Related Fields and others.

Teaching experience: Graduate Further Topics in Econometrics (Long mem-
ory time series, LSE); Graduate Time Series Analysis (Queen Mary U), Graduate
Topics in Financial Econometrics (Queen Mary U, LSE); Undergraduate Statisti-
cal Methods in Economics (Queen Mary U); Undergraduate Statistical Theory and
Multivariate Analysis (York U).



Graduate Further Topics in Econometrics (Long memory time series, LSE)

Short term visiting positions 2008-2015:

Michigan State University, January-May, 2014

Waseda University, Japan, July 2012.

Cowles Foundation, Yale University, September 2010.

Michigan State University, January-March, July-September, 2010
Michigan State University, March-April, August-September, 2009
Michigan State University, May 2008

Grants: KM Abadir, W Distaso, L Giraitis. RES-062-23-0790 Award/Grant Title:
Eztraction of trend, cycle, and memory from economic and financial series, (2008-

2010)
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Books:
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Long memory Processes, pp. 587, Imperial College Press.
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Giraitis, L. and Surgailis, D. (1991). On shot noise processes atracted to
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64. Giraitis, L. and Surgailis, D. (1985). CLT and other limit theorems for func-
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symetric statistics. In: Statistics and Control of Stochastic Processes (Pro-
ceedings of the Steklov Seminar). Optimisation Software, Inc. New York,
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Submitted papers

1. Giraitis, L., Kapetanios, G., Wetherilt, A. and F. Zike§ (2013) Estimating the
dynamics and persistence of financial networks, with application to UK money
market, submitted

2. Giraitis, L., Bailey, N. (2014). Spectral Approach to Parameter-Free Unit
Root Testing, submitted.

3. Giraitis, L., Kapetanios, G. and T. Yates (2014). Inference on heteroscadastic
multivariate time varying random coefficient models, submitted.

4. Theodoridis, K., Yeates, T., Giraitis, L., Kapetanios, G. (2014). Estimating
time-varying DSGE models using minimum distance methods, submitted.

5. Giraitis, L., Surgailis, D and A Skarnulis (2015). Integrated TARCH, FI-
GARCH and TAR models: origins of long memory,submitted.

6. Giraitis, L. Dalla, V. and Phillips, PCB (2015). Testing Mean Stability of
Heteroskedastic Time Series, submitted.



Conference presentations and talks 2008—:

2015

o Workshop on ”Developments in Time Series”, 2 April, Cambridge University.
o "Central Spring Sectional Meeting” of American Mathematical Society, Michi-
gan State University, March 14-15.

2014

¢ Non-linear time series analysis thresholding and beyond: In honour of Profes-
sor Howell Tong conference on 19-20 September, LSE.

¢ Conference ”"Non-and Semiparametric Volatility and Correlation models - Eco-
nomic Sources of Volatility, Risk Decomposition and Financial Crises”, Paderborn,
24 - 26 July. Germany

¢ Seminar ar Academia Sinica, Taipei, Taiwan, July 7, 2014.

o Workshop ”challenges and advances in analysis of complex High dimensional
data, Taichung, Taiwan, July 4-5, 2014

© The 3-rd IMS Asia Pacific Rim Meeting, Taipei, June 30-July 3, 2014

¢ Conference of International Association for Applied Econometrics, London,
June 26-28, 2014.

© Workshop on Time Series Econometrics, Frankfurt, June 20 — 21, 2014.

o Conference on Time Series analysis, Banff, Canada, 27 April- 2 May.

2013

o CFE conference, London, December 14-16.

¢ 14th Advances in Econometrics Conference, Dallas, November 1-3. 2013.

o Joint Statistical Meeting, Montreal, 3-8 August.

¢ 29th European Meeting of Statisticians, Budapest, 20-25 July.

¢ ”Long-memory symposium” at CREATES, Aarhus Univ., June 26-28.

© 7 Statistics, science and society: new challenges and opportunities” Chennai,
India, 2-5 January.

2012

o "NEBR-NSF Time Series conference” at Texas A&M University, 26-27 Octo-
ber.

¢ ”Conference on Robust Econometric Methods”, Lisbon 7-8 September.

© 72nd Institute of Math. Statistics Asia meeting”, Tsukuba, Japan, July 2-4.

© ”Waseda Statist. Symp. on Time Series and Related Topics”, Tokyo, Jul. 5-7

¢ ”Southampton Econometrics Conference”, 28-29 June, 2012.

¢ 7 Conference of the International Society for Non-Parametric Statistic” in Chakidiki,
Greece, Junelb-19.

© 7Statistical models for financial data III”, Graz , May 23 -26.

¢ ”Long-Range Dependence, Self-Similarity, and Heavy Tails” conference in Re-
search Triangle Park, North Carolina, from April 19-21.



o Invited talk at Vilnius University, September 14.

2011

o 75th CSDA International Conference on Computational and Financial Econo-
metrics (CFE’11)” 17-19 December, 2011.

¢ 7CIREQ Time Series conference” in Montreal, May 27-28, 2011.

¢ ”Dependence in Probability and Statistics”, Luminy Marseille, 4-8 April, 2011.

o Invited talk at LSE March 2011;

o Invited talk at Universidad Carlos I1T Madrid, May 2011

o Invited talk at Universit Libre de Bruxelles, May 2011.

2010

o ”"NBER-NSF conference”, Duke University, USA,October 8-9, 2010.

¢ 710th International Vilnius Conference on Probability and Mathematical Statis-
tics”, June 2010

¢ "International Symposium on Econometric Theory and Applications”, Singa-
pore, May 2010.

o Discussant at FMG conference on ” Semiparametric Methods in Economics and
Finance”, London School of Economics, June 2010

o "IISA-ISPS2010 International Conference held”, Visakhapatnam, India, Jan-
uary.

¢ Invited talk at Southampton University, May 2010.

o Invited talk at Yale University, September, 2010.

2009

¢ Academic visit at Michigan state University, March- April, August-September,
2009.
¢ Invited talk at LSE, December 2009.

2008

¢ ”P.C.B.Phillips’s Conference 2008” and FEMES 08, Singapore, July, 2008.

o ”Conference (Statistics for Dependent Data)”, CREST-ENSAE, Paris, June.

o ” A conference on Recent Advances in Statistics”. In honor of Hira Koul’s 65th
birthday. Michigan State University East Lansing, Michigan, May, 2008.

© SAMOS conference ” Limit Theorems”, Paris, January, 2008.

¢ 1st ”London and Oxbridge Time Series Workshop”, Institute for Fiscal Studies,
London, January, 2008.



