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Summary
#Years research experience: 30+
#Citations: 1219 (Web of Science), 1515 (Scopus), 5268 (Scholar Google)

h index: 19 (Web of Science), 22 (Scopus), 37 (Google, rank #11 and #9 in insurance
and actuarial science, 1# woman)
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Research interests

Risk, insurance, actuarial statistics, long-term care insurance, experience rating, statistical
methods for insurance and finance, automobile fraud detection, quantitative methods for risk
management, longevity, pension-saving investment, risk analytics.

Education

University of Barcelona (Spain), PhD Economics, 1992

University of Essex (United Kingdom), MA Social Science Data Analysis, 1993
University of Barcelona (Spain), MSc Mathematics, 1987, esp. Mathematical Statistics
UNED (Spain) MA Risk Management and Insurance, 2006

Academic Positions
ICREA Academia Distinguished Professor 2012-2016, 2019-2024.

Full Professor — Catedrética de Universidad - Departament of Econometrics, Statistics and
Applied Economics, University of Barcelona, 2001-present.

Associate Professor — Profesora Titular de Universidad, UB 1993-2001.
Teaching Assistant, UB 1987-1993.

Visiting Academic Positions

Honorary Visiting Professor in the Faculty of Actuarial Science and Insurance at City,
University of London, 2015-2018 and 2018-2021.

Visiting researcher at Consortium from Data Analytics in Risk, the University of California,
Berkeley (August 2018).

Visiting Professor, Université Paris 1l Panthéon-Assas (France), since 1993 (1 month/year) to
2016.

Visiting Researcher, University of Texas at Austin (USA), 1993-1994.
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Editorial appointments (current and past)

Editor SORT (Statistics and Operations Research Transactions). 2015-, Co-editor North
American Actuarial Journal. 2015-, Senior editor ASTIN Bulletin — The Journal of the
International Actuarial Association. 2009-, Associate editor Geneva Risk and Insurance
Review 2012-, Associate editor Insurance: Mathematics and Economics 2017-, Associate
editor Insurance Markets and Companies: Analyses and Actuarial Computations 2009-

Member of the editorial board Anales del Instituto de Actuarios Espafioles. 2008-, Member of
the editorial board Risks, 2012-, Member of the editorial board Journal of Financial Risk
Management, 2012-, Associate editor Insurance and Risk Management Journal 2011-,
Associate editor Journal of Risk and Insurance. 2005-2018, Member of the editorial board
The Scientific World Journal, 2013-2015, Associate editor Gerencia de Riesgos y
Seguros. 2007-2016, Chief-editor SORT (Statistics and Operations Research
Transactions). 2006-2014

Other Positions

Director of Riskcenter, Research Group on Risk in Insurance and Finance; SGR2017-1147;
SGR2014-1016, SGR2009-1328, SGR2005-0248. Director, 1998-

Member of the Board of Trustees, Fundacion MAPFRE, 2015-

President of the European Group of Risk and Insurance Economists, EGRIE. The Geneva
Association, 2011.

Coordinator of the UB team for the AXA Research Fund project “How can private long-term
care insurance supplement state systems? The UK as a case study” coordinated by Raphael
Wittenberg, PSSRU, London School of Economics 2010-2012.

Coordinator of Research Network on Surveys and Quality of Statistical Information (Catalonia
and France), Coordinator, 1997-2005.

Pl of UB at the Network on quality and cost-effectiveness in long-term care and dependency
prevention UE: VS/2015/0276 coordinated by the London School of Economics and Political
Science.

Number of research periods officially recognized (CNEAI): 4 (2013)

Summary of local grants

PB92-0545, C094-0217, SEC1999-0693 and SEC2001-3672, SEJ2004-05052/ECON,
SEJ2007-63298, EC0O2010-21787-C03-01, EC02013-48326-C2-1-P, EC02016-76203-C2-
2-P, DURSI XT97-0001, XT99-0005, XTI99-0005, XT2001-0005, XT2003-00057,
Fundacion BBV A, Recercaixa.

International books

Belles-Sampera, J., Guillén, M., & Santolino, M. (2017) Risk Quantification and Allocation
Methods for Practitioners. University of Chicago Press Economics Books.
Atlantis Studies in Computational Finance and Financial Engineering ISBN:
:9789462984059

Frees, EW, Derrig, R., Meyer, G. (Eds) (2014) Predictive Modeling Applications in
Actuarial Science. Volume 1. Regression with Categorical Dependent Variables.
Chapter 3 by Guillen, M. Cambridge University Press.

Bolancé, C., Guillen, M., Gustafsson, J. and Nielsen, J.P. (2012) Quantitative operational risk
models (with examples in SAS and R), Chapman & Hall/CRC.

http://www.crcpress.com/product/isbn/9781439895924 ISBN: 978-1-4398-9592-4
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(see a review by Alan Penman Annals of Actuarial Science, March, 2013)
(see Chinese translation in http://book.gdqy.edu.cn/NTRdrBookRetrinfo.aspx?BookRecno=929946)

Avrticles accepted in refereed journals (to appear)

1. Guillen, M., Nielsen, J.P., Ayuso, M. and Pérez-Marin, A.M. “The use of telematics
devices to improve automobile insurance rates” Risk Analysis, accepted. Online:
https://doi.org/10.1111/risa.13172

2. Denuit, M., Guillen, M. and Trufin, J. “Multivariate credibility modeling for usage-
based motor insurance pricing with behavioural data” Annals of Actuarial Science,
accepted.

3. Molinero-Ruiz, E., Vergara-Duarte, M., Guillen, M., Ollé-Espluga, L., Menéndez, M.
and Benach, J. (2017) “Is there an estimation bias in occupational health and safety
surveys? The mode of administration and informants as a source of error” Sociological
Methods and Research, accepted. Online: https://doi.org/10.1177/0049124116672681

4. Ayuso, M.M., Guillen M. and Nielsen, J.P. “Improving automobile insurance
ratemaking using telematics: incorporating mileage and driver behaviour data”
Transportation, accepted. Online: https://doi.org/10.1007/s11116-018-9890-7

Published articles

[1] Pérez-Marin, A.M. and Guillen, M. (2019) “Semi-autonomous vehicles: Usage-based
data evidences of what could be expected from eliminating speed limit violations”
Accident Analysis and Prevention, 123, 99-106.
https://doi.org/10.1016/j.aap.2018.11.005

[2] Boonen, T.J., Guillen, M. and Santolino, M. (2019) “Forecasting compositional risk
allocations” Insurance, Mathematics and Economics, 84, 79-86.
https://doi.org/10.1016/j.insmatheco.2018.10.002

[3] Alcaiiiz, M., Guillen, M. and Santolino, M. (2018) “Prevalence of drug use among
drivers based on mandatory, random tests in a roadside survey” PL0oS ONE, 13, 6, art.
no. e0199302. https://doi.org/10.1371/journal.pone.0199302

[4] Bermudez, LI., Guillen, M. and Karlis, D. (2018) “Allowing for time and cross
dependence assumptions between claim counts in ratemaking models” Insurance:
Mathematics and Economics, 83, 161-169.
https://doi.org/10.1016/j.insmatheco0.2018.06.003.

[5] Bolancé, C., Guillen, M., Nielsen, J. P. and Thuring, F. (2018) “Price and Profit
Optimization for Financial Services” Risks, 6(1), 9-29.
https://doi.org/10.3390/risks6010009

[6] Chen, A, Vigna, E. and Guillen, M. (2018) “Solvency requirement in a unisex mortality
model” Astin Bulletin, 48(3), 1219-1243. https://doi.org/10.1017/asbh.2018.11

[7] Donnelly, C., Guillen, M., Nielsen, J.P. and Pérez-Marin, A.M. (2018) “Implementing
individual savings decisions for retirement with bounds on wealth” Astin Bulletin, 48,
1, 111-137. https://doi.org/10.1017/asb.2017.34

[8] Guillen, M., Sarabia, J.M., Belles-Sampera, J. and Prieto, F. (2018) “Distortion Risk
Measures for Non-negative Multivariate Risks” Journal of Operational Risk, 13, 2,
35-57. https://doi.org/10.21314/J0P.2018.206

[9] Salas-Molina, F., Rodriguez-Aguilar, J. A., Serrd, J., Guillen, M. and Martin, F. J.
(2018) “Empirical analysis of daily cash flow time series and its implications for
forecasting” SORT-Statistics and Operations Research Transactions, 42, 1, 73-98.
https://doi.org/10.2436/20.8080.02.70

[10] Schulze-Darup, A., Guillen, M. and Piulachs, X. (2018) “Consumer preferences
for electric vehicles in Germany” International Journal of Transport Economics, 45,
1, 97-122. https://doi.org/10.19272/201806701006
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https://doi.org/10.21314/JOP.2018.206
https://doi.org/10.2436/20.8080.02.70
https://doi.org/10.19272/201806701006

[11] Torra, V., Guillen, M. and Santolino, M. (2018) “Continuous m-dimensional distorted
probabilities” Information Fusion, 44, 97-102.
https://doi.org/10.1016/j.inffus.2017.12.004

[12] Uribe, J.M., Chulia, H. and Guillen, M. (2018) “Trends in the quantiles of the life
table survivorship function” European Journal of Population, 34, 5, 793-817.
https://doi.org/10.1007/s10680-017-9460-2

[13] Uribe, J.M., Guillen M. and Mosquera-Lopez, E. (2018) “Uncovering the nonlinear
predictive causality between natural gas and electricity prices” Energy Economics, 74,
904-916. https://doi.org/10.1016/j.eneco.2018.07.025

[14] Uribe, J. M., Chulia, H., & Guillen, M. (2017) “Uncertainty, systemic shocks and the
global banking sector: Has the crisis modified their relationship?” Journal of
International Financial Markets, Institutions and Money, 50, 52-68.
https://doi.org/10.1016/j.intfin.2017.09.027

[15] Bréutigam, M., Guillen, M. and Nielsen, J.P. (2017) “Facing up to longevity with old
actuarial methods: a comparison of pooled funds and income tontines”. The Geneva
Papers on Risk and Insurance: Issues and Practice, 42, 3, 406-422.
https://doi.org/10.1057/s41288-017-0056-1

[16] Boucher, J-P., C6té, S. and Guillen, M. (2017) “Exposure as duration and distance in
telematics motor insurance using generalized additive models”, Risks, 5(4), 54;
https://doi.org/10.3390/risks5040054

[17] Chulia, H., Guillen, M. and Uribe, J.M. (2017). “Spillovers from the United States to
Latin American and G7 Stock Markets: a VAR Quantile Analysis”. Emerging Markets
Review, 31, 32-46. https://doi.org/10.1016/j.ememar.2017.01.001

[18] Chulia, H., Guillen, M., and Uribe, J.M. (2017) “Measuring uncertainty in the ntock
market” International Review of Economics and Finance, 48, 18-33.
https://doi.org/10.1016/j.iref.2016.11.003

[19] Bolviken, E. and Guillen, M. (2017) “Risk aggregation in Solvency II through
recursive log-normals” Insurance: Mathematics and Economics, 73, 20-26.
http://dx.doi.org/10.1016/j.insmatheco.2016.12.006.

[20] Piulachs, X., Alemany, R. and Guillen, M. (2017). “Emergency care usage and
longevity have opposite effects on health insurance rates”. Kybernetes, 46(1), 102-113.
https://doi.org/10.1108/K-06-2016-0149

[21] Piulachs, X., Alemany, R., Guillen, M. and Rizopoulos, D. (2017) “Joint models for
longitudinal counts and left-truncated time-to event data with applications to health
insurance” Sort-Statistics and Operations Research Transactions, 41(2), 347-372.
http://dx.doi.org/10.2436/20.8080.02.63 D'Amico, G.; Guillen, M.; Manca, R. (2017)
“Multi-state models for evaluating conversion options in life insurance” Modern
Stochastics Theory and Applications, 4(2), 127-139. http://dx.doi.org/10.15559/17-
VMSTA78

[22] Padilla-Barreto, A., Guillen, M. and Bolancé, C. (2017) “Big-data Analytics en
seguros” Anales del Instituto de Actuarios Espafioles, 4 epoca, 23, 1-19.

[23] Alemany, R., Bolancé, C., Guillen, M. and Padilla-Barreto, A. E. (2016) “Combining
Parametric And Non-Parametric Methods To Compute Value-At-Risk” Economic
Computation and Economic Cybernetics Studies and Research, 50(4), 61-74.

[24] Guillen M., Chulia, H., and Llatje, O (2016) “Seasonal and time-trend variation by
gender of alcohol-impaired drivers at sobriety checkpoints” Journal of Studies on
Alcohol and Drugs, 77, 3, 413-420.

[25] Belles-Sampera, J., Guillén, M., & Santolino, M. (2016) “The use of flexible quantile-
based measures in risk assessment”. Communications in Statistics-Theory and
Methods 45(6), 1670-1681.
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[26] Guillen, M., Bolancé, C., & Santolino, M. (2016, September). Fundamentals of Risk
Measurement and Aggregation for Insurance Applications. Lecture Notes in Computer
Science, 9880, 15-25.

[27] Piulachs, X., Alemany, R. and Guillen, M. (2016). “Joint modelling of survival and
emergency medical care usage in Spanish insureds aged 65+” PloS ONE, 11, 4,
e0153234.

[28] Belles-Sampera, J., Guillen, M. and Santolino, M. (2016) “Compositional methods
applied to capital allocation problems” The Journal of Risk, 19(2),15-30.

[29] Chulia, H., Guillen, M. and Uribe, J.M. (2016) “Modeling longevity risk with
generalized dynamic factor models and vine-copulae” ASTIN Bulletin, 46,1, 165-190.
d0i:10.1017/ash.2015.21.

[30] Belles-Sampera, J., Guillen, M. and Santolino, M. (2016) “What attitudes to risk
underlie distortion risk measure choices?” Insurance, Mathematics and Economics,
68,101-1009.

[31] Bolancé, C., Guillen, M., Padilla-Barreto, A.E. (2016) “Predicting probability of
customer churn in insurance” Lecture Notes in Business Information Processing, 254,
82-91.

[32] Alaminos, E., Ayuso, M. and Guillen, M. (2016) “An estimation of the individual
illiquidity risk for the elderly Spanish population with long-term care needs” Lecture
Notes in Business Information Processing, 254, 71-81.

[33] Ayuso, M., Guillen, M., & Pérez-Marin, A.M. (2016) “Using GPS data to analyse the
distance travelled to the first accident at fault in pay-as-you-drive insurance”
Transportation Research Part C: Emerging Technologies, 68, 160-167.

[34] Ayuso, M., Guillen, M. and Pérez-Marin, A. M. (2016) “Telematics and gender
discrimination: some usage-based evidence on whether men’s risk of accidents differs
from women’s” Risks, 4, 2, 1-10.

[35] Pitt, D., Guillen, M and Bolancé, C. (2016) “Estimation of Parametric and
Nonparametric Models for Univariate Loss Distributions in Finance—an approach
using R” Journal of Financial Education, 42.

[36] Padilla, A., Bolancé, C. and Guillen M. (2016) “Cuantificacion del riesgo para la
tarificacion en seguros de automovil”’Anales del Instituto de Actuarios Espafioles, 22,
1-24

[37] Guillen, M. (2016) “Big data en seguros” Indice: revista de estadistica y sociedad, 67,
28-30.

[38] Golden, L. L., Brockett, P. L., Betak, J. F., Alpert, M. I., Guillen, M. and Derrig, R.
(2016) “Pridit is a Useful Technique for Detecting Consumer Fraud When No Training
Sample Is Available” In Marketing Challenges in a Turbulent Business Environment
(pp. 305-305). Springer International Publishing.

[39] Alcafiiz, M., Borda Fernandez, J. M., Chulia, H., Claveria Gonzalez, O., Guillen, M.,
Lépez Tamayo, J. and& Santolino, M. (2016). Textos sobre Educacion Universitaria:
la Docencia de la Estadistica. Barcelona

[40] Alcafiz, M., Brugulat, P., Guillen, M., Medina, A., Mompart, A. and Solé-Aur6, A.
(2015) “Catalan population at risk of dependence: health, social support and lifestyle
[La poblacion catalana en riesgo de dependencia: salud, apoyo social y estilos de vida]”
Revista de Saude Publica, vol.49, 1-10. Epub May 26, 2015. ISSN 1518-8787.
http://dx.doi.org/10.1590/S0034-8910.2015049005585.

[41] Bel, G., Bolancé, C., Guillen, M. and Rosell, J. (2015) “The environmental effects of
changing speed limits: A quantile regression approach”, Transportation Research Part
D: Transport and Environment, 36, 76-85.
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[42] Donnelly, C., Gerrard, R., Guillen, M. and Nielsen, J.P. (2015) “Less is more:
Increasing retirement gains by using an upside terminal wealth constraint”, Insurance:
Mathematics and Economics, 64, 259-267.

[43] Guelman, L. Guillen, M. and Pérez-Marin, A.M. (2015) “A decision support
framework to implement optimal personalized marketing interventions”, Decision
Support Systems, 72, 24-32. 10.1016/j.dss.2015.01.010

[44] Guelman, L., Guillen, M. and Pérez-Marin, A.M. (2015) “Uplift Random Forests”
Cybernetics & Systems, Special issue on “Intelligent Systems in Business and
Economics”, 46(3-4), 230-248.

[45] Merigo, J.M., Guillen, M. and Sarabia, J.M. (2015) “The Ordered Weighted Average
in the Variance and the Covariance”, International Journal of Intelligent Systems, 30,
9, 985-1005.

[46] Piulachs, X., Alemany, R., Guillen, M. and Serrat, C. (2015) “Joint modeling of health
care usage and longevity uncertainty for an insurance portfolio”, Advances in
Intelligent Systems and Computing, 377, 289-297.

[47] Uribe, J.M., Chulia, H. and Guillen, M. (2015) “Asymmetric uncertainty of mortality
and longevity in the Spanish population”, Advances in Intelligent Systems and
Computing, 377, 279-287.

[48] Donnelly, C., Guillen, M. and Nielsen, J.P. (2014) “Bringing cost transparency to the
life annuity market” Insurance: Mathematics and Economics, 56, 14-27.
http://dx.doi.org/10.1016/j.insmatheco.2014.02.003

[49] Posso, M., Brugulat, P., Mompart, M., Medina, A., Alcafiiz, M. and Guillen, M.,
Tresserras, R. (2014) Prevalence and determinants of obesity in children and young
people in Catalonia, Spain, 2006-2012 [Prevalencia y condicionantes de la obesidad
en la poblacidon infantojuvenil. Catalufia 2006-2012]. Medicina Clinica, 143 (11), 475-
483.

[50] Ayuso, M., Guillen and Pérez-Marin, A.M. (2014) “Time and distance to first accident
and driving patterns of young drivers with pay-as-you-drive insurance” Accident
Analysis and Prevention, 73, 125-131.

[51] Ayuso, M., Guillen, M. and Pérez-Marin, A.M. (2014) “Driving habits by gender in
insurance pay-as-you-drive or usage-based [Los habitos de conduccion al volante segun
el género en los seguros pay-as-you-drive o usage-based]” Anales del Instituto de
Actuarios Espafioles, 20, 17-32.

[52] Belles-Sampera, J., Merig6, J.M., Guillen, M. and Santolino, M. (2014) “Indicators for
the characterization of discrete Choquet integrals” Information Sciences, 267, 201-216.
http://dx.doi.org/10.1016/j.ins.2014.01.047.

[53] Guelman, L. and Guillen, M. (2014) “A causal inference approach to measure price
elasticity in Automobile Insurance” Expert Systems with Applications, 41(2), 387-396.

[54] Gerrard, R., Guillen, M., Nielsen, J.P. and Pérez-Marin, A.M. (2014) “Long-run
savings and investment strategy optimization” The Scientific World Journal, vol. 2014,
Article ID 510531, 13 pages, 2014. doi:10.1155/2014/510531.
http://www.hindawi.com/journals/tswj/2014/ 510531/

[55] Belles-Sampera, J., Guillen, M. and Santolino, M. (2014) “Beyond value-at-risk in
finance and insurance: GlueVaR distortion risk measures” Risk Analysis, 34(1), 121-
134.

[56] Alcafiz, M., Guillen, M., Santolino, M., Sanchez-Moscona, D., Llatje, O and Ramon,
LI. (2014) “Prevalence of alcohol-impaired drivers based on random breath tests in a
roadside survey in Catalonia (Spain)” Accident Analysis and Prevention, 65, 131-141.

[57] Bermudez, L., Ferri, A. and Guillen, M. (2014) “On the use of risk measures in
solvency capital estimation” International Journal of Business Continuity and Risk
Management, 5(1), 4-13.

[58] Urbina, J. and Guillen, M. (2014) “An application of capital allocation principles to
operational risk and the cost of fraud” Expert Systems with Applications, 41(16), 7023-
7031.
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[59] Belles-Sampera, J., Guillen, M. and Santolino, M. (2014) “GlueVaR risk measures in
capital allocation applications” Insurance: Mathematics and Economics, 58(1), 132-
137.

[60] Guelman, L., Guillen, M. and Pérez-Marin, A.M. (2014) “A survey of personalized
treatment models for pricing strategies in insurance” Insurance: Mathematics and
Economics, 58(1), 68-76.

[61] Guillen, M, Jarner, S.F., Nielsen, J.P. and Pérez-Marin, A.M. (2014) “Risk-adjusted
impact of administrative costs on the distribution of terminal wealth for long-term
investment” The Scientific World Journal, vol. 2014, Article ID 521074, 12 pages,
2014. doi: 10.1155/2014/521074.

[62] Alcafiz-Zan6n, M., Mompart-Penina, A., Guillen-Estany, M., Medina-Bustos, A.,
Aragay-Barbany, J.M., Brugulat-Guiteras, P. and Tresserras-Gaju, R. (2014) “A new
design the the Health Survey of Catalonia (2010-2014): a step forward in health
planning and evaluation [Nuevo disefio de la Encuesta de Salud de Catalufia (2010-
2014): un paso adelante en planificacion y evaluacion sanitaria]” Gaceta Sanitaria,
28(4), 338-340.

[63] Medina, A., Garcia, O., Alcafiiz, M., Guillen, M., Mompart, A., Brugulat, P., Baranda,
L., Martinez, V., Salt6, E. and Tresserras, R. (2014) “L’Enquesta de Salut de Catalunya:
una eina per al seguiment actiu de la salut poblacional” Butlleti Epidemiologic de
Catalunya, 35, 4, 46-55.

[64] Bermudez, L., Ferri, A. and Guillen, M. (2014) “On the use of Risk Measures in
Solvency Capital Estimation” International Journal of Business Continuity and Risk
Management, 5(1), 4-13.

[65] Abbasi, B. and Guillen, M. (2013) “Bootstrap control charts in monitoring value at
risk in insurance” Expert Systems with Applications, 40(15), 6125-6135.

[66] Ai, J., Brockett, P.L., Golden, L. and Guillen, M. (2013) “A robust unsupervised
method for fraud rate estimation” Journal of Risk and Insurance, 80(1), 121-143.

[67] Alemany, R and Guillen, M. (2013) “The history of the insurance market in Spain”
Insurance and Risk Management Journal, 81 (1-2), 103-118.

[68] Alemany, R., Ayuso, M. and Guillen, M. (2013) “Impact of road traffic injuries on
disability rates and long-term care costs in Spain” Accident Analysis and Prevention,
60, November 2013, 95-102.

[69] Alemany, R., Bolancé, M. and Guillen, M. (2013) “A nonparametric approach to
calculating value-at-risk” Insurance: Mathematics and Economics, 52(2), 255-262.
[70] Ayuso, M., Guillen, M. and Valero, D. (2013) “Sostenibilidad del sistema de
pensiones en Espafia desde la perspectiva de la equidad y la eficiencia” Presupuesto y

Gasto Publico, 71/2013, 193-204.

[71] Belles-Sampera, J., Guillen, M. and Santolino, M. (2013) “Generalizing some usual
risk measures in financial and insurance applications” Lecture Notes in Business
Information Processing, 145, 75-82.

[72] Belles-Sampera, J., Merigd, J.M., Guillen, M. and Santolino, M. (2013) “The
connection between distortion risk measures and ordered weighted averaging operators”
Insurance: Mathematics and Economics, 52, 2, 411-420.

[73] Bermudez, L., Ferri, A. and Guillen, M. (2013) “A correlation sensitivity analysis of
non-life underwriting risk in solvency capital requirement estimation” Astin Bulletin,
43(1), 21-37.

[74] Bolancé, C., Alemany, R. and Guillen, M. (2013) “Efectividad del sistema putblico de
dependencia en Espafia para la reduccion del coste individual de cuidados a lo largo de
la vida” Revista Economia Aplicada, 61, XXI, 97-117.

[75] Bolancé, C., Guillen, M., Gustafsson, J. and Nielsen J.P. (2013) “Adding prior
knowledge to quantitative operational risk models” Journal of Operational Risk, 8, 1,
17-32.

[76] D’Amico, G., Guillen, M. and Manca, R. (2013) “Semi-Markov disability insurance
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Documents de Treball de 'IREA, 2006/4.

Bolance, C., Denuit, M., Guillen, M. and Lambert, Ph. (2004) “Bayesian experience rating
with dynamic heterogeneity” Working Paper 04-10, Institut des Sciences Actuarielles,
Université Catholique de Louvain, Louvain-la-Neuve, Belgium.

Delwarde, A., Denuit, M., Guillen, M. and Vidiella, A. (2004) “Application of the Poisson
log-bilinear projection model to the G5 mortality experience” Working Paper 04-11,
Institut des Sciences Actuarielles, Université Catholique de Louvain, Louvain-la-Neuve,
Belgium.

20/37



PhD supervision

Uribe, J.M. (2018) Essays on Risk and Uncertainty in Economics and Finance. University of
Barcelona, PhD in Economics. Dir; Helena Chulia / Montserrat Guillen.

Piulachs, X. (2017) Joint Modeling of Longitudinal and Time-to-Event Data with
Applications in Health Insurance. University of Barcelona, PhD in Statistics. Dir:
Montserrat Guillen / Ramon Alemany.

Belles-Sampera, J. (2015) Quantitative risk assessment, aggregation functions and capital
allocation problems. University of Barcelona, PhD in Business. Dir: Montserrat
Guillen / Miguel Santolino.

Ornelas, A. (2015) La Mortalidad y la longevidad en la Cuantificacion del Riesgo Actuarial
para la Poblacion de México Dir: Catalina Bolancé / Montserrat Guillen

Guelman, L. (2015) Optimal personalized treatment learning models with insurance
applications, University of Barcelona, PhD in Economics.

Ferri, A. (2012) Estructuras de dependencia aplicadas a la gestién de riesgos en Solvencia
I1. Universitat de Barcelona, PhD in Management. (co-supervisor: Lluis Bermudez).

Solé-i-Aur6, A. (2009) The impact of immigration on health, longevity and dependency of
the elderly in the Spanish and European population. Universitat de Barcelona, PhD in
Management. (co-supervisor: Elieen M. Crimmins).

Blay, D. (2009) Sistemas de cuidados de larga duracion para la cobertura y la financiacion
de las situaciones de dependencia: seguro privado e hipoteca inversa. Universitat de
Barcelona, PhD in Management. Best thesis award UB. Awarded by the Catalan
Society of Economics with the Insurance Prize in 2011.

Carrillo, M. (2007) Una metodologia alternativa para la tarificacion en el seguro de
automovil en Espafa. Universitat de Barcelona, PhD in Management.

Pérez-Marin, A.M. (2006) Survival methods for the analysis of customer lifetime duration in
insurance, Universitat de Barcelona, PhD in Management (co-supervisor: Jens Perch
Nielsen). Best thesis award UB.

Monteverde, M. (2004) Discapacidades de las personas mayores en Espafia: prevalencia,
duraciones e impacto sobre los costes de cuidados de larga duracién, PhD in
Economics, Universitat de Barcelona.

Pujol Jover, M. (2004) El valor y la fidelidad de los asegurados en el ramo del automduvil,
PhD in Management, Universitat de Barcelona.

Salsas Forn, P. (1999) Analisi microeconometrica de la insolvéncia empresarial en la
presencia de dades atipiques, PhD in Economics, Universitat de Barcelona.

Bolancé Losilla, C. (1999) Estimacion nucleo tranformada en el analisis del coste de
reclamaciones en el seguro del automévil, PhD in Management, Universitat de
Barcelona.

Ayuso Gutiérrez, M. (1998) Modelos econémetricos de deteccion del fraude en el seguro del
automovil, PhD in Economics, Universitat de Barcelona. Best thesis award UB.

Alcafiiz Zanon, M. (1996) Modelos de Poisson generalizados con una variable de exposicion
al riesgo, PhD in Economics, Universitat de Barcelona.

External/Third party PhD advisor

Buch-Kromann, T. (2009) [Industrial PhD programme Denmark] Large loss models for
general insurance. University of Copenhagen.

Thuring, F. (2012) [Industrial PhD programme Denmark] Profitable customer retention in
insurance companies. Cass Business School, City University, London.
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Master thesis advisor (since 2010)

Pérez Torre, V. (2018) Analysis of PD-LGD correlation effects on the minimum capital
requirement. Master in Actuarial Science and Finance, UB.

Toro, F. (2018) Who pollutes more? Gender differences in consumptions paterns. Master in
Economics, UB (co-supervisor: Monica Serrano)

Cartanya, A. (2017) Esdeveniments recurrents, prediccid i cost-benefici de la publicitat a
televisid. Master in Statistics and Operations Research, UPC-UB.

Vicente, Z. (2014) Efectos del disefio muestral en la Encuesta de Salud de Catalufia. Master
in Statistics and Operations Research, UPC-UB.

Schulze Darup, A. (2014) Consumer Preferences for Electric Vehicles — Evidence from
Germany. Master in Economics, UB.

Vicente, Z. (2014) Efectos del disefio muestral en la Encuesta de Salud de Catalufia. Master
in Statistics and Operations Research, UPC-UB.

Urbina, J. A. (2013) Quantifying Optimal Capital Allocation Principles based on Risk
Measures. Master in Statistics and Operations Research, UPC-UB.

Casanovas, J. (2012) [Measuring Solvency in underwritting risk for credit insurance]lLa
medicion de la solvencia del riesgo de suscripcion en el ramo de crédito. Master in
Business, Finance and Insurance, UB.

Catot, N. (2011) [Comparison and implementation of different quantitative approaches to
credit risk] Comparacion e implementacion de diferentes aproximaciones cuantitativas
al riesgo de crédito. Master in Business, Finance and Insurance, UB. Best thesis award
by VidaCaixa.

Ornelas, A. (2011) [Analysis and pricing of group insurance] Andlisis y Tarificacion en
Seguros de Salud Grupo. Master in Statistics and Operations Research, UB/UPC.

Malo, N. (2010) [A praticl applicatio of methods to quantify operational risk] Aplicacién
practica de metodologias para la cuantificacion del Riesgo Operacional. Master in
Statistics and Operations Research, UB/UPC.

Detail of grants received (only refereed R+D projects):

2017-2019 Ministerio de Economia y Competitividad. Programa Estatal de Investigacién
Cientifica y Técnica de Excelencia, Subprograma Estatal de Generacion de
Conocimiento, modalidad 1, Proyectos de I+D. “Cuantificaciéon y analisis de riesgos”
EC02016-76203-C2-2-P Director: Montserrat Guillen Estany (10 members).

2015 European Commission “Network on quality and cost effectiveness in long-term care
and dependencyprevention” VS/2015/0276 coordinated by The London School of
Economics and Polictical Science. UB team P.l.: Montserrat Guillen Estany total cost
Eur: 1200571.32 (grant 950457.15), UB 29.210 FBG code: 401465 (10 members).

2014 Ministerio de Economia y Competitividad. Programa Estatal de Investigacion
Cientifica y Técnica de Excelencia, Subprograma Estatal de Generacion de
Conocimiento, modalidad 1, Proyectos de I+D. “Riesgos dependientes y aplicaciones”
EC02013-48326-C2-1-P Director: Montserrat Guillen Estany (8 members).

2013 Recercaixa “Analysis Cost-Benefit of Functional Home Adaptation in Elderly
People” Director: Montserrat Guillen Estany (5 members)

2011 Ministerio de Ciencia e Innovacién  Proyecto de investigacion. Accién
Complementaria ECO02011-14583-E "European Financial Management Annual
Meeting" Director: Marta Gomez Puig (5 members)

2010-13 Ministerio de Ciencia e Innovacion, Direccién General de Investigacion, Proyecto
de Investigacion ECO2010-21787 “Gestion del riesgo de longevidad y de dependencia”
Director: Montserrat Guillen Estany (7 members)
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2010-2012 AXA Research Fund project “How can private long-term care insurance
supplement state systems? The UK as a case study” coordinated by Raphael Wittenberg,
PSSRU, London School of Economics.

2010-2011 Ministerio de Trabajo e Inmigracién, Proyecto de Investigacion FIPROS
2009/15. “Hacia la solvencia del sistema de pensiones tras los nuevos retos:
envejecimiento y desempleo. Lineas de actuacion y calendario de aplicacion” Director:
Montserrat Guillen Estany (3 members)

2007-10 Ministerio de Educacion y Ciencia, Direccion General de Investigacion, Proyecto
de Investigacion SEJ 2007-63298/ECON “Riesgos actuariales y financieros en seguros
para la vejez” Director: Montserrat Guillen Estany (9 members)

2007-2008 Fundacion Mapfre. Proyectos de investigacion. “Riesgo de negocio ante
asegurados con multiples contratos” (2 members)

2008-09 Ministerio de Trabajo y Asuntos Sociales. Instituto de Mayores y Servicios
Sociales. Proyectos de Investigacion Cientifica, Desarrollo e Innovacion Tecnoldgica
“99/07 Indicadores bivariantes de Dependencia para personas discapacitadas™ Director:
Catalina Bolancé Losilla (9 members)

2006 AGAUR “Geneva Association meeting of the EGRIE” 2006/ARCS1/00025

2006 Ministerio de Educacion.“European Group of Insurance Economists” SEJ2005-
024029-E/ECON Director: Montserrat Guillen Estany

2004-07 Ministerio de Ciencia y Tecnologia Programa Nacional sobre Estudios Sociales y
Econémicos “Seguros para la vejez ante cambios demograficos: localizacion y
prestaciones” SEJ2004-05052/ECON Director: Montserrat Guillen Estany (8 members)

2005-06 Ministerio de Trabajo y Asuntos Sociales. Instituto de Mayores y Servicios
Sociales. Proyectos de Investigacion Cientifica, Desarrollo e Innovacion Tecnoldgica
“Alternativas de cofinanciacion de los costes de la dependencia en Espafia” Director:
Catalina Bolancé Losilla (11 members)

2005-06 Ministerio de Trabajo y Asuntos Sociales. Instituto de Mayores y Servicios
Sociales. Proyectos de Investigacion Cientifica, Desarrollo e Innovacion Tecnoldgica
“Indicadores de dependencia y de calidad de vida” Director: Montserrat Guillen Estany
(11 members)

2003-05 Comissio Interdepartamental de Recerca i Innovacio Tecnologica de la Generalitat
de Catalunya (CIRIT) ; Generalitat de Catalunya ; Xarxes tematiques “Enquestes i
Qualitat de la Informaci6 Estadistica” XT2003-00057. Coordinator: Montserrat Guillen
Estany (9 research groups)

2002-04 “Longevidad y estado de salud: Medicién de la esperanza de vida segun grados de
discapacidad” Fundacion BBVA. Director: Montserrat Guillen Estany (11 members)
2003 “Causas, evolucion y analisis comparativo de la dependencia en la poblacion
espafiola de mayor edad” Ministerio de Trabajo y Asuntos Sociales. Instituto de

Migraciones y Servicios Sociales. Director: Montserrat Guillen Estany (9 members).

2002-04 Ministerio de Ciencia y Tecnologia Programa Nacional sobre estudios Sociales y
Econdmicos “El seguro de dependencia en Espafia: longevidad y demanda de
prestaciones” SEC2001-3672 Director: Montserrat Guillen Estany (8 members)

2001-03 Comissiod Interdepartamental de Recerca i Innovacio Tecnologica de la Generalitat
de Catalunya (CIRIT) ; Generalitat de Catalunya ; Xarxes tematiques “Enquestes i
Qualitat de la Informacié Estadistica” XT2001-0005 and XTI199-005. Coordinator:
Montserrat Guillen Estany (9 research groups)

2001-02 Departament d'Universitats, Recerca i Societat de la Informacio; Generalitat de
Catalunya ; Qualitat docent a les Universitats de Catalunya”Noves tecnologies en
I’aprenentatge de 1’Estadistica: Elaboracié de recursos i mesura del seu impacte”
DOGC-3453-12719 Director: Ramon Alemany Leira (15 members)

2000-01 Comissio Interdepartamental de Recerca i Innovacio Tecnologica de la Generalitat
de Catalunya (CIRIT) ; Generalitat de Catalunya ; Xarxes tematiques i Xarxes
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Tematiques interregionals “Enquestes i Qualitat de la Informaci6é Estadistica” XT99-
0005 and XT199-005. Coordinator: Montserrat Guillen Estany (11 research groups)

1999-2000 Comision Interministerial de Ciencia y Tecnologia (CICYT), Programa
Nacional sobre estudios Sociales y Economicos “Causas y efectos del envejecimiento
de la poblacion” SEC1999-0693 Director: Montserrat Guillen Estany (7 members)

1998-99 Comissié Interdepartamental de Recerca i Innovacié Tecnologica de la Generalitat
de Catalunya (CIRIT) ; Generalitat de Catalunya ; Xarxes tematiques “Enquestes i
Qualitat de la Informaci6 Estadistica” XT97-0001. Coordinator: Montserrat Guillen
Estany (9 research groups)

1995 Ministerio de Educacion y Ciencia, Ayudas a la Investigacion “Curso de Analisis de
Datos Textuales y Cualitativos Aplicado a las Ciencias Sociales y Juridicas” CO94-
0217 Director: Montserrat Guillen Estany

1993-95 Secretaria de Estado de Universidades e Investigacion, Programa Nacional de
Promociéon General del Conocimiento “Modelos econométricos para la cuantificacion,
seguimiento y control del riesgo en entidades de depdsito y aseguradoras” PB92-0545
Director: Montserrat Guillen Estany (4 members)

1990-92 Secretaria de Estado de Universidades e Investigacion, Programa Nacional de
Promocion General del Conocimiento “Modelos de ecuaciones estructurales con datos
no-normales y poblaciones heterogéneas” PS89-0040. Director: Albert Satorra (3
members)

Participation in meetings
a) Keynote speaker

Guillen, M. (2019) “Driving Data: telematics to improve insurance rates” SFRA 2019
Collogquium and International Workshop on Machine Learning for Risk and Insurance,
Scottish Financial Risk Academy, International Centre for Mathematical Sciences,
Edinburgh (United Kingdom) (February 4).

Guillen, M. (2018) “Is motor insurance ratemaking going to change with telematics and
semi-autonomous vehicles?” Consortium for Data Analytics in Risk, Center for Risk
Management Research, University of California, Berkeley (USA) (August 28)

Guillen, M. (2018) “Driving data: from Poisson to risk regression models” Workshop Data
Science, Instituto de Matenaticas de la Universidad de Sevilla, Sevilla (September 13-
14).

Guillen, M. (2018) “Data Science in Insurance”, Graduate School of Global Insurance and
Pension's, SKKU, Seoul (Korea) (October, 13).

Guillen, M. (2018) “Uncertainty advantage: Insurers should face technological
innovations” Modern applied statistics: A seminar in the honour of Erik Belviken at his
70'th birthday. University of Oslo, Oslo (Norway) (June 8).

Guillen, M. (2018) “Uncertainty advantage: the insurance industry faces technological
innovation” University of Tel-Aviv (Israel) in the meeting of the Spanish Real
Academia de Ciencias Econémicas y Financieras, under the chair of Prof. Dr. Jean
Askenasyj, Tel-Aviv (Israel) (May 16).

Guillen, M. (2017) “Big mistakes of data analytics when applied to risk and insurance”
Actuarial Science Seminar, National Bank of Belgium, Brussels (Belgium) [Plenary
session] (Sept. 14)

Guillen, M. (2017) “Per qué les grans empreses necessiten un Chief Data & Analytics
Officer?” Estadistica i Data Science: 1’evolucid o I’extincid dels estadistics. Societat
Catalana d’Estadistica, Barcelona, (June 1).
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b)

Guillen, M. (2016) “Fundamentals of risk measurement and aggregation for insurance
applications” University of Andorra. 13" International Conference on Modeling
Decisions for Artificial Intelligence. (September, 19-21)- [Plenary session] (joint paper
with C. Bolancé and M. Santolino).

Guillen, M. (2016) “How much risk is too much?” Science and Society Lecture Series.
University of Liverpool (March, 15)

Guillen, M., Guelman, L.; Pérez-Marin, A.M. (2015) “Uplift predictive modeling in
pricing, retention and cross selling of insurance policies” Actuarial and Financial
Mathematics Conferences. Brussels (February, 5-6).[Plenary session].

Guillen, M. (2015) “Pricing and marketing insurance in the digital era” Plenary
session‘“The 19th International Congress on Insurance: Mathematics and Economics —
IME 2015”. University of Liverpool, United Kingdom, (June 24-26). [Plenary session].

Guillen, M. and Guelman, L. (2014) “New trends in Predictive Modelling: the Success
Story of Uplift Models” R in insurance conference. London. (July, 14).

Guillen, M. (2010) “Envelliment, dependéncia i previsio de la despesa individual” Jornada
d’Atencié a la Dependéncia: qualitat dels serveis, un repte per a la sostenibilitat,
organized by La Uni6 at auditori de I'IDEC, Universitat Pompeu Fabra, Barcelona
(May, 19).

Guillen, M. (2010) “El cost de la dependencia” Curs sobre el cost de la salut. “Els juliols”
Universitat de Barcelona. (July, 16).

Guillen, M. (2009) “Prevision del gasto individual en cuidados de larga duracion” Il
Congreso Internacional Dependencia y Calidad de Vida, Pamplona (May, 11-13).

Guillen, M. (2008) “Transformation kernel density estimation of actuarial loss functions”
International conference MAF2008. Mathematical and Statistical Methods for Actuarial
Science and Finance. Venice (March, 26-28). Plenary session.

Guillen, M.; Ayuso, M. (2007) “The use of statistics to detect fraud in insurance”, World
meeting of the ISI, Lisbon (August 22-30). Invited session.

Guillen, M. (2004) “Fraud in insurance” ASTIN 2004 invited lecture. Bergen, Norway
(June, 6-10).

Guillen, M. (2002) “Methods to detect automobile insurance fraud” Second Actuarial
Congress of Actuarial Science and Finance at Samos. Karlovassi, Greece. (September,
20-22). Invited session.

International Congresses and Symposia

Guillen, M. (2018) “The transition towards semi-autonomous vehicle insurance: the
contribution of usage-based data” International Congress of Actuaries, Berlin
(Germany), June 4-8, 2018. (co-author A.M. Pérez-Marin) Best paper award in Non-
Life Section.

Pesantez, J. and Guillen, M. (2018) “Weighted logistic regression to improve predictive
performance in insurance” MS’18 AMSE Girona, Girona, June 28-29, 2018.

Bolancé, C., Guillen, M., Frees, E. and Valdez, E. (2018) “Modelizacion conjunta basada
en copula gaussiana para calcular el precio de varios ramos de seguros” Congreso
Internacional de la SEIO, Oviedo, May 29-June 1, 2018.

Guillen, M and Pérez-Marin, A.M. (2018) “The Contribution of Usage-based Data
Analytics to benchmark Semi-autonomous Vehicle Insurance”  MAF, eighth
international conference on mathematical and statistical methods for actuarial sciences
and finance. Madrid, April 4-6, 2018.

Bolancé, C, Cao, R. and Guillen, M. (2018) “Estimacion maximo-verosimil condicionada
del modelo lineal generalizado con funcién de ligadura no paramétrica” RISK 2018,
7th Workshop on Risk Management and Insurance, Santander, April 25-27, 2018.
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Sarabia J.M., Guillen, M., Prieto, F. and Jorda, V. (2018) “Modelling dependent risks with
heavy-tail marginals” RISK 2018, 7th Workshop on Risk Management and Insurance,
Santander, April 25-27, 2018.

Guillen, M. (2017) “Data Science and the Natural Evolution of Automobile Insurance” Big
Data in Applied Economics, UAB, Bellaterra (Barcelona), October, 20, 2017.

Guillen, M. (2017) “Solvency Requirement in a Unisex Stochastic Mortality Model” (joint
with Elena Vigna and An Chen) International Actuarial Association Life Section
Colloquium “Long-Term Saving in an Ageing World”, Barcelona, October 22-24, 2017.

Guillen, M. (2017) ( “A Non-Homogeneous Semi-Markov Approach for the Calculation of
the Balance Sheet of a Health Fund”( joint with Guglielmo D’ Amico, Fulvio Gismondi,
Jacques Janssen, Raimondo Manca and Ernesto Volpe di Prignano) International
Actuarial Association Life Section Colloquium “Long-Term Saving in an Ageing
World”, Barcelona, October 22-24, 2017.

Arroyo-Cafiada, F.J., Pesantez, J., Argila A.M., Solé, M . and Guillen, M. (2017)
“Visualizing web-based evaluation of hotel reputation in Barcelona” 2nd On/Off
International Conference in Marketing Decision Making. Barcelona, Octubre 5, 2017.

Piulachs, X., Rizopoulos, D., Andrinopoulou, E.R. and Guillen M. (2017) “Simultaneous
modeling of counts with excess zeroes and left-trincated survival data with time-varying
effects ” XVI Spanish Biometrics Conference — CEB2017, Sevilla, Septeber 14-16,
2017.

Guillen ,M. (2017) “Telematics and the natural evolution of pricing in motor insurance”
Workshop on « Data science in Finance and Insurance » Louvain-la-Neuve (Belgium),
September 15, 2017.

Padilla-Barreto, A., Bolancé, M. and Guillen, M. (2017) “Joint modelling for customer
lapses in the insurance sector” 21% Annual APRIA conference, Poznan (Poland), July
31, August 2, 2017.

Bermudez, L., Guillen, M. and Karlis, D. (2017) “A bivariate INAR(1) regression model
for insurance claim counts” 21st International Congress on Insurance: Mathematics and
Economics — IME 2017 Vienna (Austria), July 3-5, 2017.

Frees, E.W., Valdez, E., Bolancé, C. and Guillen, M. (2017) “Joint Modeling of Customer
Loyalty and Risk in Personal Insurance” 21st International Congress on Insurance:
Mathematics and Economics — IME 2017 Vienna (Austria), July 3-5, 2017.

Alemany, R.; Ayuso, M.; Guillen, M. (2017) “Impact of road traffic injuries on disability
rates and long-term care costs in Spain”. IV Workshop on the evaluation of public
policies for sustainability long-term care in Spain. Albacete (Spain), June 29-30.

Ayuso, M.; Guillen, M.; Valero, D. (2017) “What can determine the decisions in the
management of savings after retirement?”. VI Congreso Internacional Dependencia y
Calidad de Vida. Madrid (Spain), May 23-24.

Bermuldez, L., Guillen, M. and Karlis, D. (2017) “A bivariate INAR(1) regression model
for insurance claim counts” Recent Developments in Dependence Modelling with
Applications in Finance and Insurance - Fourth Edition, Aegina (Greece), 22-23 May.

Guillen, M. (2017) “Aggregating and desaggregating risks and the role of the tail” [Plenary
session] (joint paper with C. Bolancé and M. Santolino). Recent Developments in
Dependence Modelling with Applications in Finance and Insurance - Fourth Edition,
Aegina (Greece), May, 21-23.

Guillén, M., Nielsen, J.P., Perez-Marin, A.M. (2016) “A methodological overview for
guantifying the risk of an accident in usage-based insurance” CFE CFStatistics
Conference, Seville, December 9-11.

Santolino, M., Bolance, C., Guillén, M. (2016) “Aggregating and disaggregating risks”
CFE CFStatistics Conference, Seville, December 9-11.
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Alaminos, E.; Alemany, R., Ayuso, M.; Guillen, M. (2016) “Cost-benefit analysis of
functional adaptation at home for reducing assistance needs and preventing falls: the
case of Barcelona". 4th ILPN International Conference on Evidence-based Policy in
Long-term Care. London (UK), September 4-7.

Alaminos, E.; Alemany, R., Ayuso, M.; Guillen, M. (2016) “Gender inequalities in the
elderly Spanish population budgets: special incidence on pensions and long term care".
Il Workshop on Pensions and Insurance, Barcelona (Spain), July 14-15.

Bolancé, C., Guillen, M., Padilla-Barreto, A.E. (2016) “Predicting probability of customer
churn in insurance” International Conference, MS 2016, Teruel (Spain) (July 4-5).

Alaminos, E., Ayuso, M. and Guillen, M. (2016) “An estimation of the individual
illiquidity risk for the elderly Spanish population with long-term care needs”
International Conference, MS 2016, Teruel (Spain) (July 4-5).

Belles-Sampera, J., Guillen, M., Santolino, M. (2016) “Capital allocation principles and
compositional data” AFMath, Brussels (Belgium), Feb 5-6 [Poster session].

Alemany, R., Guillen, M., Piulachs, X. (2015) "Joint modelling approach for analyzing the
effect of background health status on elderly insureds”, Workshop on Flexible Models
for Longitudinal and Survival Data with Applications in Biostatistics, Coventry (United
Kingdom), July 27-29. ) [Poster session].

Guillen, M., Chulia, H., Uribe, J.M. (2015) “Modeling Longevity Risk with Generalized
Dynamic Factor Models and Vine-Copulas” ICRA & Risk- Barcelona (Spain) (May 26-
29).

Guillen, M., Chulia, H., Uribe, J.M. (2015) “Measuring uncertainty in the stock market”
AFFI-Cergy-Paris (France) (June 1-3).

Guillen, M. ; Chulia, H.; Uribe, J.M. (2015) “Measuring uncertainty in the stock market”
EFMA- Breukelen-Amsterdam (The Netherlands) (June 24-27).

Guillen, M. ; Chulia, H.; Uribe, J.M. (2015) “Asymmetric Uncertainty in Longevity and
Mortality of the Spanish Population” SIGEF- Girona (Spain) (July 6-8).

Piulachs, X., Alemany, R., Guillen, M. and Serrat, C. (2015). Joint Modeling of Health
Care Usage and Longevity Uncertainty for an Insurance Portfolio. SIGEF. Girona (July
6-8).

Guillen, M., Guelman, L. and Pérez-Marin, A.M. (2015) “Decision Support Models for
Optimal Personalized Marketing Interventions in Insurance” World Risk and Insurance
Economics Congress, Munich (August 3-6).

Guillen, M. (2014) “Uplift models for predictive modelling” Risk Management and
Insurance Workshop. Barcelona. (July, 16).

Ornelas, A.; Guillen, M. (2013) “Aplicacion del modelo Brass type a la mortalidad de la
poblacion asegurada mexicana” RIESGO 2013/RISK 2013, Las Palmas de Gran
Canaria (October 17-18).

Guelman, L.; Guillen, M.; Pérez-Marin, A.M. (2013) “Enhancing customer loyalty in
insurance with advanced uplift models” APRIA- New York (USA) (July 28-31).

Belles-Sampera, J.; Guillen, M.; Santolino, M. (2013) “Generalizing Some Usual Risk
Measures in Financial and Insurance Applications” MS 2013. International Conference
on Modeling and Simulation in Engineering, Economics, and Management. Castellon
(June 6-7).

Merigo, J.M.; Guillen. M.; Sarabia, J.M. (2013) “A Generalization of the Variance by
using the Ordered Weighted Average” MS 2013. International Conference on Modeling
and Simulation in Engineering, Economics, and Management. Castellén (June 6-7).

Ornelas, A.; Guillen. M.; Alcaniz; M. (2013) “Implications of unisex assumptions in the
analysis of longevity for insurance portfolios” MS 2013. International Conference on
Modeling and Simulation in Engineering, Economics, and Management. Castellén
(June 6-7).
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Alemany, R.; Bolancé, M.; Guillen, M. (2013) “Can we use kernel smoothing to estimate
Value-at-Risk ant Tail-Value-at-Risk?” 2013 Astin Colloquium, The Hague (The
Netherlands) (May, 21-24).

Guillen, M.; Guelman, L.; Pérez-Marin, A.M. (2013) “Customer retention and price
elasticity. Are motor insurance policies homogeneous with respect to loyalty?” 2013
Astin Colloquium, The Hague (The Netherlands) (May, 21-24). Invited session.

Thuring, F.; Nielsen, J.P.; Guillen, M.; Bolancé, C. (2013) “Segmenting and selecting
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2001-2004. Catalana Occidente, 2000-2003. Institut Municipal de Salut i Qualitat de
Vida, 2000. Entitat Autdonoma de Jocs i Apostes de la Generalitat de Catalunya, 2000.
Ajuntament de Barcelona, 1997-1999. Principal Internacional Espafia, S.A., 1998.
Mapfre, 1996-2002. Automobile Insurers Bureau of Massachusets, 1995. Servei Catala
de la Salut, 1994- 2003, 2006-2011. Diputacié Provincial de Barcelona, 1992. Institut
d'Estadistica de Catalunya, 1991-2002, 2006, 2009-2010. VidaCaixa, 2011, GESOP,
2012. Actuarial Modelling, 2014.

Recent Refereeing

African Journal of Business Management, American Journal of Epidemiology, Anales del
Instituto de Actuarios Espafioles, Annals of Actuarial Science, Applied Economics,
Applied Financial Economics, Astin Bulletin, Australian and New Zealand Journal of
Statistics, Cybernetics & Systems, Communications in Statistics, Cuadernos
Actuariales, Decision Analytics Journal, Data Mining and Knowledge Discovery,
European Actuarial Journal, European Journal of Political Economy, Gaceta Sanitaria,
Hacienda Publica Espafiola, Insurance: Mathematics and Economics, Insurance Markets
and Companies, International Journal of Business Continuity and Risk Management,
International Journal of Management Science, International Journal of Quality,
Statistics, and Reliability, Journal of Actuarial Practice, Journal of Al and Data, Journal
of Applied Statistics, Journal of Banking and Finance, Journal of Epidemiology and
Community Health, Journal of Retailing and Consumer Services, Journal of Risk,
Journal of Risk and Insurance, Management Science, Medicina Clinica, Moneda y
Crédito, North American Actuarial Journal, OMEGA, Revista Economia Aplicada,
Revista Internacional de Sociologia, Scandinavian Actuarial Journal, Scandinavian
Journal of Statistics, SORT Statistics and Operations Research Transactions, The
Scientific World Journal, Theory and Decision, Investigaciones Regionales, Revista
Economia Aplicada, The Geneva Papers on Risk and Insurance — Issues and Practice.

Academic Press, The Geneva Association, EGRIE, Ernst Meyer Awards, John Wiley &
Sons, Robert C. Witt Award American Risk and Insurance Association, Robert I. Mehr
Award American Risk and Insurance Association, Springer.

Visited institutions

2018 Universidad de Cantabria, University of Oslo, University of California, Berkeley,
Consortium for Data Analytics in Risk (August).

2017 Université Catholique de Louvain, Universidad de Cantabria, University of Chicago.
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2016 London School of Economics and Political Science, University of Liverpool, City
University London, University of Andorra.

2015 University of Pennsylvania, Univerity of Liverpool, Université de Louvain-La Neuve,
University of Oslo.

2014 Universidad de Cantabria, Cass Business School.
2013 Universitat de Valéncia, Universidad Loyola, Université de Paris Panthéon-Assas.
2012 Université de Paris I, University of Michigan

2011 Université de Paris-Dauphine & Paris-Panthéon, Universidad Pablo de Olavide,
Universitat de les llles Balears.

2010 University of Aurora at Chicago, lllinois, Universitat de Valéncia, Université de
Paris-Dauphine & Paris-Panthéon.

2009 Universidad de Cantabria, Université de Paris-l11-Assas, Universitat de Valéncia,
Universidad de Sevilla, Universidad de Deusto

2008 Université Paris-Dauphine, Université de Québec a Montréal, Universidad
Complutense de Madrid

2007 University of Rome “La Sapienza”, Universidad de Valencia, Universidad de las
Palmas de Gran Canaria, Heriot-Watt University, Université Catholique de Louvain,
Universidad de Cantabria, University of Tilburg

2006 Porto ANJE - Associacdo Nacional de Jovens Empresarios — Lisbon Instituto de
Formagao Actuarial, Université de Paris-Panthéon, University of Oxford Nuffield
College, Universidad de las Palmas de Gran Canaria

2005 Université de Paris- Panthéon, Université de Paris Nanterre, Université Catholique de
Louvain, Max Planck Institute for Demographic Reseach, University of Copenhagen,
Universidad Complutense de Madrid

2004 Université de Paris- Panthéon, Université de Paris Nanterre
2003 Université de Paris Panthéon, Universitat d’Alacant, Universitat de Valencia

2002: Automobile Insurers Bureau of Massachusetts, Institut de Statistique (Université
Cathdlique de Louvain), Université de Paris Nanterre

2001: Universita di Roma La Sapienza, Universitat de VValéncia, CODAN

Universidad Auténoma de Madrid, City University, Istituto Superior de Economia e Gestao
(Universidades Técnica de Lisbhoa), University of Texas at Austin, Universidad
Nacional Auténoma de Mexico, University of Cambridge

Awards

International Congress of Actuaries, best paper award, 2018.
SCOR prize to best research, 2016.
Edad&Vida prize to managing savings after retirement, 2016
ICREA Academia distinction 2011.

Prize Fundacion Edad&Vida Higinio Ranventos to “Strategies for Managing Savings after
Retirement” 2016.

Prize to the best Master Thesis supervision. VidaCaixa, 2011.
Prize to the Best Paper in Insurance presented at RISK, 2011.
Premio Internacional de Seguros Julio Castelo Matran. Fundacién MAPFRE, 2004.

Best paper published by the American Risk and Insurance Association. Casualty Actuarial
Society, 2003.

Premi Ferran Armengol i Tubau de la Societat Catalana d’Economia. Institut d’Estudis
Catalans, 2002.

Premi memorial Angels Jiménez de Seguretat Viaria. Ajuntament de Barcelona, 1996.
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Other activities

Member of PhD thesis committees (U. Barcelona, U. Auténoma de Madrid, City
University, U. Catholique de Louvain, U. Extremadura, U. Las Palmas de Gran Canaria,
U. Paris-Nanterre, Heriot-Watt University, Universidad Complutense de Madrid,
University of Texas at Austin, Universidad Politécnica de Catalunya, Universidad
Auténoma de Barcelona, U. Valencia, U. Cantabria, U Deusto).

External reviewer for the ANEP, AGAUR (Agéncia de Gestio d'Ajuts Universitaris i de
Recerca), Consejeria de Innovacién, Ciencia y Empresa de la Junta de Andalucia,
ACSUCYL, Agencia de Calidad Universitaria de Castilla y Ledn, Natural Sciences and
Engineering Research Council of Canada. External advisor for the University of Aarhus
and the University of Copenhagen.

General Coordinator of Doctoral Programmes, Faculty of Economics (University of
Barcelona) 2001-2004.

Vice-president of the Divisié de Ciéncies Juridiques Econdmiques i Socials. University of
Barcelona, 2002-2003.

Chief of Studies of Statistics, University of Barcelona, 1996-2002.

Academic Secretary at the Department of Econometrics, University of Barcelona, 1991-
1993.

Member of the jury: Premio Internacional de Seguros Julio Castelo Matran, 2006, 2017.

Organizer of several meetings: RISK2018, ICRA 6/RISK(2015), IALS-IAA (2015),
WRIEC (2015), International Conference on Modelling and Simulation (2013), RISK
(2013), ASTIN (2013). RISK (2011), EFMA (2012), EGRIE (2012), (BIRMss)
Barcelona Insurance and Risk Management Summer School (since 2010), RIESGO,
Tercera Reunion de Investigacion en Seguros y Gestién de Riesgos (2009), IWSM
International Workshop on Statistical Modelling (2007), RIESGO, Segunda Reunién de
Investigacion en Seguros y Gestién de Riesgos (2007), EGRIE 33™ Meeting of the
European Group of Insurance Economists / local organizer committee (2006) RIESGO:
Primera Reunion de Investigacion en Seguros y Gestion de Riesgos (2005), Advanced
statistical methods in the insurance industry (2004), Jornadas franco-catalanas sobre
Estadistica a I’Euroregio (2004) , Research and training in failure time methods in the
new millennium (2002), Jornadas internacionales sobre Data Mining (2001), Primer
Encuentro de Economia Aplicada (1999), Jornadas internacionales sobre Generacién de
la informacién estadistica (1998).

Member of American Risk and Insurance Association, American Statistical Association,
Societat Catalana d'Estadistica, Societat Catalana de Matematiques and International
Actuarial Association (sections ASTIN and LIFE).

President of the Audit Committee of Cevasa.
Honorary Member of the Catalan College of Actuaries.

Member of the Royal European Academy of Doctors and Numerary Academician of the
Spanish Royal Academy of Economics and Finance (Real Academia de Ciencias
Econdmicas y Financieras). Vice.secretary general of RACEF.

Languages
Spanish (native), Catalan (native), English (proficiency), French (proficiency), Russian
(intermediate level) and German (basic level).
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