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PUBLICATIONS

CHAPITRES

BAUWENS, L. et ROMBOUTS, J. (2004). Econometrics. Dans: Handbook of Computational
Statistics. 1st ed. Springer, pp. 951-980.

COMMUNICATIONS DANS UNE CONFÉRENCE

ROMBOUTS, J. (2013). Fast Density Estimation in Graph Models. Dans: CIREQ Econometrics
Conference: Time Series and Financial Econometrics.

ROMBOUTS, J. et STENTOFT, L. (2013). Mixtures Models, Jumps and Option Pricing. Dans: 33rd
International Symposium on Forecasting.

ROMBOUTS, J. (2018). Relevant Parameter Changes in Structural Break Models. Dans: 2018
Econometric Theory and Time Series Analysis (ETTSA) Workshop.

ROMBOUTS, J. (2024). Modeling Higher Moments and Risk Premiums for S&P 500 Returns. Dans:
2024 Quantitative Finance and Financial Econometrics. Marseille.

ROMBOUTS, J., CROUX, C. et WILMS, I. (2019). Multivariate lasso-based Forecast Combinations
for stock market Volatility. Dans: 2019 3rd International Conference on Econometrics and Statistics.

ROMBOUTS, J. (2013). The Value of Multivariate Model Sophistication: An Application to Pricing
Dow Jones Industrial Average Options. Dans: 30th International Conference of the French Finance
Association.

ROMBOUTS, J., HU, Y.J. et WILMS, I. (2022). Fast Forecasting of Unstable Data Streams for
Digital Platforms. Dans: 2022 Workshop on Information Technologies and Systems. Copenhagen.

DUFAYS, A., JACOBS, D. et ROMBOUTS, J. (2022). Factor Dynamics, Risk Premia, and Higher
Moments in Multi-Factor Option Pricing Models. Dans: 2022 International Conference on
Computational and Financial Econometrics. London.

ROMBOUTS, J. et WILMS, I. (2024). Monitoring Machine Learning Forecasts for Platform Data
Streams. Dans: 6th Institute for Mathematical Statistics – Asia-Pacific Rim Meeting (IMS-APRM
2024). Melbourne.

ROMBOUTS, J., DUFAYS, A. et JACOBS, K. (2024). A Framework for Real-Time Modeling and
Forecasting of Large Unbalanced Option Implied Volatility Surfaces. Dans: 2024 Financial
Econometrics Meets Machine Learning (FinEML) Conference. Lugano.
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ARTICLES

BAUWENS, L., DUFAYS, A. et ROMBOUTS, J. (2014). Marginal Likelihood for Markov-switching
and Change-Point GARCH Models. Journal of Econometrics, 178(3), pp. 508-522.

LAURENT, G., ROMBOUTS, J. et VIOLANTE, F. (2013). On Loss Functions and Ranking
Forecasting Performances of Multivariate Volatility Models. Journal of Econometrics, 173(1), pp.
1-10.

DELAIGLE, A., MEISTER, A. et ROMBOUTS, J. (2016). Root-T Consistent Density Estimation in
GARCH Models. Journal of Econometrics, 192(1), pp. 55-63.

DUFAYS, A. et ROMBOUTS, J. (2019). Sparse Change-point HAR Models for Realized Variance. 
Econometric Reviews, 38.

ROMBOUTS, J. et STANTOFT, L. (2015). Option Pricing with Asymmetric Heteroskedastic Normal
Mixture Models. International Journal of Forecasting, 31(3), pp. 635-650.

BAUWENS, L., KOOP, G., KOROBILIS, D. et ROMBOUTS, J. (2015). The Contribution of Structural
Break Models to Forecasting Macroeconomic Series. Journal of Applied Econometrics, 30(4), pp.
596-620.

ROMBOUTS, J., STENTOFT, L. et VIOLANTE, F. (2014). The Value of Multivariate Model
Sophistication: An Application to Pricing Dow Jones Industrial Average Options. International
Journal of Forecasting, 30(1), pp. 78-98.

ROMBOUTS, J. et STENTOFT, L. (2014). Bayesian Option Pricing Using Mixed Normal
Heteroskedasticity Models. Computational Statistics and Data Analysis, 76, pp. 588-605.

MOUCHART, M. et ROMBOUTS, J. (2005). Clustered Panel data models: An Efficient Approach for
Nowcasting from Poor Data. International Journal of Forecasting, 21, pp. 577-594.

LAURENT, S., BAUWENS, L. et ROMBOUTS, J. (2006). Multivariate GARCH Models: A Survey. 
Journal of Applied Econometrics, 21(1), pp. 79-109.

BAUWENS, L. et ROMBOUTS, J. (2007). Bayesian Clustering of Many GARCH Models. 
Econometric Reviews, 26(2), pp. 365-386.

BAUWENS, L. et ROMBOUTS, J. (2007). Bayesian Inference for the Mixed Conditional
Heteroskedasticity Model. Econometrics Journal, 10(2), pp. 408-425.

HAFNER, C. et ROMBOUTS, J. (2007). Estimation of Temporally Aggregated Multivariate GARCH
Models. Journal of Statistical Computation and Simulation, 77(8), pp. 629-650.

HAFNER, C. et ROMBOUTS, J. (2007). Semiparametric Multivariate Volatility Models. Econometric
Theory, 23(2), pp. 251-280.
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