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Research Interests

Financial Economics, Financial Econometrics, Bayesian Statistics, Machine Learning

Job Market Paper

Untangling the Pricing Kernel Puzzle: The Impact from Macroeconomic States

Working Paper

Individual Stock Option Pricing with a Bivariate GARCH Mixture Model (Joint with Lars
Stentoft and Jeroen V.K. Rombouts)

Work in Progress
Option Pricing Using a GARCH-MIDAS Model

Bayesian High-Dimensional VAR, Dynamic Factor, and Machine Learning Models for Fore-
casting Macroeconomic and Financial Variables

Academic Experience
University of Western Ontario, Department of Economics (Canada)

Research Assistant: Dr. Charles Saunders (2017-2018), Dr. Jorge Cruz Lopez (Summer
2021, Fall 2024)

Instructor: Econ 2150A (Microeconomic Theory I, Fall 2022), Econ 1022B (Principles of
Macroeconomics, Winter 2023), Econ 2123B (Econometrics II, Winter 2024), Econ 2122A
(Econometrics I, Fall 2024), Application of Python in Econometrics Refresher (Graduate Level,
August 2024, 2025)

Teaching Assistant: Econ 2176B (Economic Analysis of Law: Property Rights and Contracts,
Winter 2021), Econ 1022B (Principles of Macroeconomics, Fall 2021), Econ 3366A (Economics
and Law I, Fall 2020), Econ 3352A (International Trade, Fall 2020), Econ 1021A (Principles of
Microeconomics, Fall 2016)
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Iran University of Medical Sciences, Department of Health Economics (Iran)
Lecturer (Full-time), 2009-2015

Courses: Macroeconomics, Econometrics I, Econometrics II (Undergraduate); Macroeconomics,
Bayesian Econometrics in Health, Econometrics (Graduate)

Non-Academic Experience

Senior Economist, Social Security Organization, Iran (2002-2008)

Scholarships, Awards and Grants

Graduate Fellowship, Department of Economics, University of Western Ontario (2021, 2023,
2024)

Western Graduate Fellowship, University of Western Ontario (2016-2021)

Skills and Certificates
Computer Skills: Python, MATLAB, R, Stata, EViews, GAMS, Parallel Computing
Languages: English (Fluent), Persian (Native)
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