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Publication Awards

Detemple, J. B. and F. Zapatero, “Optimal Consumption-Portfolio Policies with
Habit Formation,” Mathematical Finance 2, 1992: 35-58, tied for third place on the
1992 Best Paper of Mathematical Finance Award.

Associate Editor

Annals of Finance April 2004 —

Journal of Economic Dynamics and Control January 2005 —

Mathematical Finance February 2006 —

Mathematics and Financial Economics June 2006 —
Referee

American Economic Review, Annals of Finance, Econometrica, Economic Theory,
European Economic Review, European Journal of Operations Research, Finance and
Stochastics, Financial Review, International Journal of Finance and Economics, In-
ternational Journal of Theoretical and Applied Finance, Investigaciones Econémicas,
Journal of Economic Dynamics and Control, Journal of Economic Theory, Journal
of the European Economic Association, Journal of Finance, Journal of Financial and
Quantitative Analysis, Journal of International Economics, Journal of International
Money and Finance, Journal of Mathematical Economics, Journal of Monetary Eco-
nomics, Journal of Political Economy, Mathematical Finance, Management Science,
Quantitative Finance, Review of Derivatives Research, Review of Economic Studies,
Review of Finance, Review of Financial Studies, Spanish Economic Review.

Courses Taught

Continuous Time Models in Finance (Ph D Seminar).

Introduction to Finance (MBA).

Investments (MBA, Undergraduate).

e Microeconomics (M.A., Undergraduate).

Options and Futures (MBA, Undergraduate).

Theoretical Asset Pricing (Ph D Seminar).



