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Career

Professor of Statistics at Humboldt-Universitét zu Berlin from 1992
Visiting Professor at CentER, Tilburg University in 1992

Ordinary Professor at CORE, Catholic University of Louvain in 1990-1992
Visiting Professor at CORE, Universite Catholique de Louvain in 1989-1990
Research associate at Bonn University in 1985-1989

Research associate at Frankfurt University in 1983-1985

Research associate at Heidelberg University in 1978-1983

Habilitation in Statistics and Econometrics at Bonn University in 1988
Doctorate (Dr. rer. Nat.) At University Heidelberg in 1982

Study at Fridericiana Universitat Karlsruhe: Mathematics, Computer Science and

Physics - graduated in 1978 as Diplom-Mathematiker

Honors
» 2019 - YuShan E(l] Scholar, Taiwan
2023
= 2018 - Scientific Board of Folia Oeconomica Stetinensia
= 2017 - Charter Fellow, INDI Inst. Nonlinear Dynamics, RUDN University,

Moscow


https://orcid.org/0000-0001-5600-3014
http://scholar.google.com/citations?hl=en&user=XMlSKFcAAAAJ&view_op=list_works&gmla=AJsN-F7cmpY1YaQr-XoucT1PsbJpq0obxdijiBihs_5YHIDAU5dDDjor-y9KALxAKpOqJk8sqC2MlxX1WSgD58SZCPUZnZ9w9KW8zsILaP9qHo8KhnQS4HI9HvxlakOPkrTEuRfAwR8i
http://www.worldcat.org/identities/lccn-n83-28714/
http://www.worldcat.org/identities/lccn-n83-28714/
http://ideas.repec.org/top/top.person.all.html
http://tool.handelsblatt.com/tabelle/index.php?id=153&so=1a&pc=25&po=0
https://www.researchgate.net/researcher/57698249_Wolfgang_Haerdle
https://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=545

2016 - Guest Professor, National Jiaotong University, Hsinchu, Taiwan
2018

2015 - Foreign Expert Professor, Xiamen University, China

2015 - Academic Committee of MOE Key Lab of Econometrics, Xiamen

University, China

2015 - Honorary Guest Professor, Chung Hua University, Hsinchu, Taiwan
2014 - IRI THESYS member, Humboldt University Berlin
2013 Honorary Member of the Scientific Council, Inst. Econ. Forecasting,

Romanian Academy of Science

2012 Multa Scripsit Award “Econometric Theory”, Cambridge University
Press

2010 - Council Member of the International Society for NonParametric
Statistics
(ISNPS)

2009 - Advisor: Financial statistics and risk management Master program,

Rutgers University

2009-2016 Distinguished Visiting professor WISE, Xiamen University, China

2008 Founding Council Member of the Society for Financial Econometrics
(SoFiE)
2007 Faculty Research Prize for outstanding research achievements

2006-2010 Member of the National Center Econometric Research, QUT, Australia

2003 - “Highly cited scientist” on the list provided by ISI, Institute of

Scientific Information.

In 2003-2014 the only “highly cited scientist” at Humboldt-

Universitat zu Berlin.

2002-2013 Advisor: Guanghua School of Management, Beijing University



» 2001 - Vice President IASC (Int. Assoc. Of Statistical Computing)
2003

» 2000-2004 Advisory Board: Ferrell Assett Management, Singapore
» 1997 Fellow International Statistical Institute

» 1992 Fellow Institute of Mathematical Statistics
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https://genealogy.math.ndsu.nodak.edu/

The biggest feature of the textbook "Applied Multivariate Statistical Analysis" by

Professor Hadler and Professor Simma is the perfect combination of statistical theory

and application. The book provides a large number of cases in the fields of finance

and economics to illustrate relevant statistics. Quantitative theory, and readers can

download the corresponding MATLAB or R language program to reproduce all the

examples and graphics in the book, which is very helpful for readers to quickly

understand and flexibly use high-dimensional data statistical analysis methods in

practice. .

—— Fan Jianging, Chair Professor of Princeton University, Distinguished Professor of

Chinese Academy of Sciences

» Hardle WK, Simar L (2019) Applied Multivariate Statistical
Analysis. 5th ed., Springer Verlag, Berlin Heidelberg. ISBN 978-3-030-
26005-7, e-ISBN 978-3-030-26006-4 (558 p), DOI: 10.1007 / 978-3-
030-26006-4

Springer link

* Franke J, Hardle WK, Hafner C (2019) Statistics of Financial
Markets: an Introduction. 5th ed., Springer Verlag, Berlin
Heidelberg. ISBN 978-3-030-13750-2, e-ISBN 978-3-030-13751-9
(585 p), DOI: 10.1007 / 978-3-030-13751-9

Springer link

* Hardle WK, Lu HS, Shen CS (2018) Handbook of Big Data
Analytics., Springer-Verlag Berlin Heidelberg. ISBN 978-3-319-18284-
1, DOI: 10.1007 / 978-3-319-18284-1

Springer link

» Hardle WK, Chen YC, Overbeck L (2017) Applied Quantitative
Finance. 3rd ed., Springer-Verlag Berlin Heidelberg. ISBN 978-3-662-
54485-3, e-ISBN 978-3-662-54486-0 (516 p), DOI: 10.1007 / 978-3-
662-54486-0

Springer link

» Hardle WK, Okhrin O, Okhrin Y (2017) Basic Elements of
Computational Statistics., Springer-Verlag Berlin Heidelberg. ISBN 978-
3-319-55335-1, e-ISBN 978-3-319-55336-8 (516 p), DOI: 10.1007 /
978-3-319-55336-8

Springer link
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https://link.springer.com/book/10.1007/978-3-030-26006-4
https://link.springer.com/book/10.1007/978-3-030-13751-9
https://www.springer.com/de/book/9783319182834
http://www.springer.com/in/book/9783662544853
https://www.springer.com/de/book/9783319553351

* Franke J, Hardle WK, Hafner C (2016) Financial Measurement:
Statistical Analysis of Financial Markets , Fourth Edition. Chinese
translation of Statistics of Financial Markets: an
Introduction. Mechanical Industry Press. ISBN 9787111549383

link

* Van den Berg T, Bommes E, Hardle WK, Petukhina A (2016)
Computing Machines, License: CC BY-NC-SA 3.0. DOI: 10.20386 / hub-
43565

link

» Hardle WK, Klinke S, Ronz B (2015) Introduction to Statistics (Using
Interactive MM * Stat Elements), Springer Verlag, Berlin
Heidelberg. ISBN 978-3-319-17703-8, e-ISBN 978-3-319-17704-
5 (516 p), DOI: 10.1007 / 978-3-319-17704-5

Springer link

* Hardle WK, Hlavka Z (2015) Multivariate Statistics: Exercises and
Solutions, 2nd ed., Springer Verlag, Berlin Heidelberg. ISBN 978-3-642-
36004-6, e-ISBN 978-3-642-36005-3 (362 p), DOI: 10.1007 / 978-3-
642-36005-3

Springer link

» Hardle WK, Simar L (2015) Applied Multivariate Statistical Analysis,
4th ed., Springer Verlag, Berlin Heidelberg. ISBN 978-3-662-45170-0,
e-ISBN 978-3-662-45171-7 (580 p), DOI: 10.1007 / 978-3-662-45171-
7

Springer link

* Hardle WK, Spokoiny V, Panov V, Wang W (2014) Basics of Modern
Mathematical Statistics: Exercises and Solutions, Springer Verlag,
Heidelberg. ISBN 978-3-642-36850-9 (185 p)

Springer link
» Jaworski P, Durante F, Hardle WK (2013) Copulae in Mathematical

and Quantitative Finance, Springer Verlag, Heidelberg. ISBN 978-3-
642-35406-9 (294 p)

Springer link
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http://product.china-pub.com/5006769
http://computermuseum.wiwi.hu-berlin.de/cmb/
http://www.springer.com/us/book/9783319177038
http://www.springer.com/de/book/9783642360046
http://www.springer.com/de/book/9783662451700
http://www.springer.com/statistics/statistical+theory+and+methods/book/978-3-642-36849-3
http://www.springer.com/statistics/business%2C+economics+%26+finance/book/978-3-642-35406-9

* Borak S, Hardle WK, Lopez-Cabrera B (2013) Statistics of Financial A
B

Markets, Exercise and Solutions. 2nd ed., Springer Verlag, pa
Heidelberg. ISBN 978-3-642-33929-5 (246 p)

Springer link

* Duan JC, Gentle JE, Hardle WK (2012) Handbook of Computational . =

Finance. Springer Verlag, Heidelberg. ISBN 978-3-642-17253-3 _ ]I
omputationa
(900p), DOI: 10.1007 / 978-3-642-17254-0

Finance
Springer link

* Gentle J, Hardle WK, Mori Y (2012) Handbook of Computational

Statistics, Concepts and Methods. 2nd ed. Springer Verlag, [ lanoti |

Heidelberg. ISBN 3-540-40464-3 (1078 p) DOI: 10.1007 / 978-3-642- ?z::'g::i‘i

21551-3
Springer link

* Cizek P, Hardle WK, Weron R (2011) Statistical Tools for Finance and -

Insurance. 2nd ed., Springer Verlag, Heidelberg. ISBN 978-3-642- m&:ﬂs
18061-3 (420 p) iy
Springer link Eﬂ
* Hardle WK, Simar L (2011) Applied Multivariate Statistical Analysis , "
Second Edition. Chinese translation of Applied Multivariate Statistical =~
Em;ﬁdﬁﬁr
Analysis. Peking University Press. ISBN 978-7-301-16772-4 / F-2670 e
(445 p)

link

* Jaworski P, Durante F, Hardle WK, Rychlik T (eds) (2010) Copula

Theory and Its Applications, Proceedings of the Workshop held in
Warsaw September 25-26, 2009, Lecture Notes in Statistics , ISBN
978-3-642-12464- 8, (327 p) DOI: 10.1007 / 978-3-642-12465-5

oy Sty

Springer link
* Ha&rdle WK, Hautsch N, Overbeck L (2009) Applied Quantitative i
Finance. 2nd extended ed., Springer Verlag, Heidelberg. ISBN 978-3- ||,M’,':‘
Applied
540-69177-8 (448 p) Quantitative

Finance

g

Springer link


http://link.springer.com/book/10.1007/978-3-642-33929-5/page/1
http://www.springer.com/statistics/business%2C+economics+%26+finance/book/978-3-642-17253-3
http://www.springer.com/statistics/computational+statistics/book/978-3-642-21550-6
http://extras.springer.com/2011/978-3-642-18061-3/STF
https://book.douban.com/subject/5501422/
http://www.springer.com/statistics/statistical+theory+and+methods/book/978-3-642-12464-8
http://www.springer.com/mathematics/quantitative+finance/book/978-3-540-69177-8

* Chen CH, Hardle WK, Unwin A (2008) Handbook of Data
Visualization. Springer Verlag, Heidelberg. ISBN 3-540-33036-4 (936 p)

Data
Visualization

Springer link

» Hardle WK, Mori Y, Vieu P (2006) Statistical methods in Biostatistics
and Related Fields. Springer Verlag, Heidelberg. ISBN 3-540-32690-1

(420 p)

Springer link
Springer link

» Sperlich S, Hardle WK, Aydinli G (2006) The Art of
Semiparametrics Springer Verlag, Heidelberg. ISBN 3-7908-1700-7
(178p) DOI: 10.1007 / 3-7908-1701-5

* Franke J, Hardle WK, Hafner C (2004) Introduction to the statistics
of the financial markets. (2nd edition) Springer Verlag, i g
Heidelberg. ISBN 3-540-41722-2 (428 p) G

Springer link

[T
» Hardle WK, Miiller M, Sperlich S, Werwatz A (2004) Nonparametric m

and Semiparametric Models Springer Verlag, Heidelberg. ISBN 3-540- et
20722-8 (340 p)
e

* Hardle WK, Hlavka Z, Klinke S (2003) Toukei Kaiseki Kankyo XploRe
"C Apurikeishon gaido. Japanese translation of XploRe "C Application ggfg;ﬁnﬁ
Guide, (translated by Tomoyuki Tarumi, Toshinari Kamakura, Yuichi 7 S
Mori, Yashiro Yamamoto, Junji Nakano and Hiroshi Yadohisa) Kyoritsu A
Shuppan Publisher Tokyo ISBN 4-320-01745-5.

» Hardle WK, Ronz B (2002) COMPSTAT 2002 Proceedings. Physika '5‘6’62
Verlag, Heidelberg. ISBN 3-7908-1517-9 (648 p) S5

T ]

» Hardle WK, Ronz B (2001) MM * Stat - an interactive introduction to
the world of statistics. Springer Verlag, Heidelberg. ISBN 3-540-14893-
0 (CD ROM + software)



http://www.springer.com/statistics/computational+statistics/book/978-3-540-33036-3
http://www.springer.com/statistics/life+sciences%2C+medicine+%26+health/book/978-3-540-32690-8
http://link.springer.com/book/10.1007%2F3-7908-1701-5
http://www.springer.com/statistics/business%2C+economics+%26+finance/book/978-3-540-40558-0

» Hardle WK, Klinke S, Miiller M (2001) Toukei Kaiseki Kankyo XploRe
“C rahningu gaido. Japanese translation of XploRe "C Learning Guide,
(translated by Tomoyuki Tarumi, Yuichi Mori, Yashiro Yamamoto, Junji
Nakano and Hiroshi Yadohisa) Kyoritsu Shuppan Publisher Tokyo ISBN
4-320-01678-5 C3041.

* Hardle WK, Hlavka Z, Klinke S (2000) XploRe Application
Guide. Springer Verlag, Heidelberg. ISBN 3-540-67545-0, (525 p)

Springer link

» Hardle WK, Liang H, Gao J (2000) Partially Linear Models. Physika
Verlag, Heidelberg. ISBN 3-7908-1300-1, 17 figs, 11 tabs, (203 p)

Springer link

* Franke J, Hardle WK, Stahl G (eds.) (2000) Measuring Risk in
Complex Stochastic Systems. Lecture Notes in Statistics, Springer

Verlag, Heidelberg. ISBN 0-387-98996-X (272 p)

Springer link

» Hardle WK, Klinke S, Miiller M (1999) XploRe - the statistical
computing environment. CD-ROM, with Handbook Learning

Guide. Springer Verlag, Heidelberg. ISBN 3-540-14767-5, (520 p)

Springer link

» Hardle WK, Kerkyiacharian G, Picard D, Tsybakov AB (1998)
Wavelets, Approximation and Statistical Applications. Lecture Notes in
Statistics, 129, Springer Verlag, Heidelberg. ISBN 0-387-98453-4, (265
p)

Springer link

* Hardle WK, Schimek M (eds.) (1996) Statistical Theory and
Computational Aspects of Smoothing. Physika Verlag, Heidelberg. ISBN
3-7908-0930-6, (265 p)

» Hardle WK, Klinke S, Turlach B (1995) XploRe - an interactive
statistical computing environment. Springer Verlag, New York. ISBN 0-
387-94429-X (387 p)
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http://www.springer.com/statistics/business%2C+economics+%26+finance/book/978-3-540-67545-7
http://www.springer.com/economics/econometrics/book/978-3-7908-1300-5
http://www.springer.com/statistics/book/978-0-387-98996-9
http://www.springer.com/statistics/computational+statistics/book/978-3-540-66207-5
http://www.springer.com/mathematics/book/978-0-387-98453-7

» Hardle WK, Simar L (eds.) (1993) Computer Intensive Methods in giatistics

Statistics. Physica publishing house. ISBN 3-7908-0677-3 (176 p)

» Hardle WK (1993) Prikladnaja Neparametricheskaya
Regressija. Russian Translation of "Applied Nonparametric Regression”,
MIR Publishers Moscow. (348 p)

* Hardle WK (1991) Smoothing Techniques, with Implementation in
S. Springer Verlag, Heidelberg New York. ISBN 3-540-97367-2 (261 p)

» Hardle WK (1990) Applied Nonparametric Regression. Econometric o

REGRESSION

Society Monograph Series 19, Cambridge University Press. ISBN 0-521-
42950-1 (333 p) s

» @Gyorfi L, Hardle WK, Sarda P, Vieu P (1989) Nonparametric Curve
Estimation from Time Series. Lecture Notes in Statistics, 60th Springer
Verlag, Heidelberg ISBN 3-540-97174-2 (152 p)

Springer link

* Franke J, Hardle WK, Martin D (eds.) (1984) Robust and Nonlinear

Time Series Analysis. Lecture Notes in Statistics, 26. Springer Verlag,
Heidelberg ISBN 3-540-96102-X (286 p)

Springer link T

Discussion Papers (last 3 years)

* Networks of News and Cross-Sectional Returns

* A Financial Risk Meter for China

* Hedging Cryptocurrency Options

* Understanding jumps in high frequency digital asset markets
* Robustifying Markowitz

* A Time-Varying Network for Cryptocurrencies


http://www.springer.com/statistics/book/978-0-387-97174-2
http://www.springer.com/statistics/book/978-0-387-96102-6
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2021-023.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2021-022.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2021-021.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2021-019.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2021-018.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2021-016.pdf

High-dimensional Statistical Learning Techniques for Time-varying Limit Order Book

Networks

Financial Risk Meter based on Expectiles

Rodeo or Ascot: which hat to wear at the crypto race?

Understanding Smart Contracts: Hype or Hope?

K-expectiles clustering

FRM Financial Risk Meter for Emerging Markets

Data Analytics Driven Controlling: bridging statistical modeling and managerial
intuition

The common and specific components of ination expectation across European
countries

A data-driven P-spline smoother and the P-Spline-GARCH models
Factorisable Multitask Quantile Regression

Combining Penalization & Adaption in High Dimension with Application in Bond Risk

Premia Forecasting

Phenotypic convergence of cryptocurrencies

Dynamic Network Perspective of Cryptocurrencies

Media-expressed tone, Option Characteristics, and Stock Return Predictability
Estimating low sampling frequency risk measure by high-frequency data
Information Arrival, News Sentiment, Volatilities and Jumps of Intraday Returns

Cooling Measures and housing wealth: evidence from Singapore

Publications (last 5 years)

Pele DT, Wesselhoft N, Hiardle WK, Kolossiatis M, Yatracos Y (2021) A
statistical Classification of Cryptocurrencies, European Journal of Finance, accepted
20210616

Hardle WK, Lopez Cabrera B, Melzer, A (2021) Pricing Wind Power Futures. J R
Stat Soc Series C. 2021;00:1-20. https://doi.org/10.1111/rssc.12499

Chen CYH, Hardle WK, Klochkov E (2021) SONIC: SOcial Networks with
Influencers and Communities, J of Econometrics,
https://doi.org/10.1016/j.jeconom.2021.02.008


http://wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2021-015.pdf
http://wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2021-015.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2021-008.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/835cdd8d830e472db1dfcc7bc902a6f0
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/6c5af78742b144579a7d7b5cbc135752
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/914053ab0c6e4725943a80226867c778
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2021-002.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/a0f55dfa151f4469ab9b4688a638aa7b
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/a0f55dfa151f4469ab9b4688a638aa7b
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/153b63bcddff46cfa2019d806a10ee95
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/153b63bcddff46cfa2019d806a10ee95
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/ff8743b042894a119c414f65dc051659
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/f82916f72f304512855ac9b0249e440c
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/0c4c7f64fa0b495c8e8c8504c12322e3
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/0c4c7f64fa0b495c8e8c8504c12322e3
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2019-018.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/resolveuid/7b419ef89fcf4013b37918d8473e82f8
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2019-015.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2019-003.pdf
https://www.wiwi.hu-berlin.de/de/professuren/vwl/statistik/members/personalpages/wh/papers/irtg1792dp2019-002.pdf
https://www.wiwi.hu-berlin.de/de/forschung/irtg/results/discussion-papers/discussion-papers-2017-1/irtg1792dp2019-001.pdf

Petukhina A, Trimborn S, Hardle WK, Elendner H (2021) Investing with
cryptocurrencies - evaluating the potential of portfolio allocation strategies,
Quantitative Finance, https://doi.org/10.1080/14697688.2021.1880023 .

Khowaja K, Shcherbatyy M, Hardle WK (2021) Surrogate Models for
Optimization of Dynamical Systems, "Foundations of Modern Statistics", Springer

Proceedings in Mathematics & Statistics, to appear 2021

Spilak B, Hardle WK (2020) Tail-risk protection: Machine Learning meets modern
Econometrics, Handbook of Financial Econometrics, Mathematics, Statistics and
Machine Learning, CF LEE ed., World Scientific Publisher.

Lin MB, Khowaja K, Chen CYH, Hardle WK (2020) Blockchain mechanism and
distributional characteristics of cryptos , Advances in Quantitative Analysis of
Finance & Accounting (AQAFA), Vol. 18, https://doi.org/10.2139/ssrn.3784776

Kim KH, Chao SK, Hardle WKH (2020) Simultaneous Inference of the Partially
Linear Model with a Multivariate Unknown Function. Journal of Statistical Planning
and Inference, accepted, 20201013

Chen S, Hardle WK, Wang W (2020) Inflation Co-movement across Countries in
Multi-maturity Term Structure: An Arbitrage-Free Approach, Empirical Econometrics
to appear

Zinovyeva E, Hirdle WK, Lessmann S (2020) Antisocial Online Behavior
Detection Using Deep Learning, Decision Support

Systems, https://doi.org/10.1016/j.dss.2020.11336

Chernozhukov V, Hiardle WK, Huang C, Wang W (2020) LASSO-Driven
Inference in Time and Space, Annals of Statistics, to appear 20200916
Dautel AJ, Hairdle WK, Lessmann St, Seow WV (2020) Forex Exchange Rate
Forecasting Using Deep Recurrent Neural Networks. Digital Finance,

DOI: https://doi.org/10.1007/s42521-020-00019-x

Hou AJ, Wang W, Chen CYH, Hardle WK, (2020) Pricing Cryptocurrency
options. ] Financial Econometrics, Vol. 18, No. 2, 250-279,

DOI: https://doi.org/10.1093/jjfinec/nbaa006

Chao SK, Hardle WK, Yuan M (2020) Factorisable Multi-Task Quantile
Regression, J Econometric Theory, accepted 20190207, to appear
Adamyan L, Efimov, K, Chen CYH, Hardle WK (2020) Adaptive Weights

Clustering of Research Papers., Digital Finance,
DOI: https://doi.org/10.1007/s42521-020-00017-z


https://dx.doi.org/10.2139/ssrn.3784776
https://doi.org/10.1016/j.dss.2020.113362
https://doi.org/10.1007/s42521-020-00019-x
https://doi.org/10.1093/jjfinec/nbaa006
https://doi.org/10.1007/s42521-020-00017-z

Yu L, Hirdle WK, Borke L, Benschop T (2020) An AI approach to Measuring
Financial Risk., Singapore Economic Review, DOI: https://doi.org/10.1142/
S0217590819500668

Chen CYH, Hardle WK, Mihoci A (2020) TERES - Tail Event Risk Expectile based
Shortfall, Quantitative Finance.,
DOI: https://doi.org/10.1080/14697688.2020.1786151

Chen S, Hardle WK, Wang L (2020) Estimation and Determinants of Chinese
Banks' Total Factor Efficiency: A New Vision Based on Unbalanced Development of
Chinese Banks and Their Overall Risk., Computational Statistics,

DOI: https://doi.org /10.1007/s00180-019-00951-6

Hardle WK, Harvey C, Reule R (2019) Understanding Cryptocurrencies. J
Financial Econometrics, DOI: https://doi.org/10.1093/jjfinec/nbz033
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