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Personal Background 

Birth date: January 25, 1964, female. Citizenship: Spanish, Married, one son. 

 

Summary 

 #Years research experience: 30+ 

#Citations: 3,296 (WoS), 3,793 (Scopus), 10,399 (ScholarGoogle) 

h index: 33 (Web of Science), 36 (Scopus), 56 (Google, rank #12 and #9 in insurance and actuarial 

science, 1# woman) 

 ResearcherID: E-1407-2011 Scopus Author ID: 7103020782  

 http://orcid.org/0000-0002-2644-6268 

Only woman in the top rank of Spanish Economists 

 https://research.com/scientists-rankings/economics-and-finance/es 

 

Research interests  

Risk, insurance, actuarial statistics, data science, risk analytics, long-term care insurance, 

statistical methods for insurance and finance, quantitative methods for risk management, 

longevity, pension-saving investment, telematics, motor insurance. 

 

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 – Catedrática 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, 2018-2021, 2021-present. 

Visiting researcher at Consortium from Data Analytics in Risk, the University of California, 

Berkeley (August 2018). 

Visiting Professor, Université Paris II 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) 

 

Chief-editor North American Actuarial Journal. 2023 (co-editor 2015-2022), Senior editor 

ASTIN Bulletin – The Journal of the International Actuarial Association. 2009-2022, 

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-, Editor SORT (Statistics and Operations 

Research Transactions). 2015-, 

 

Member of the editorial board Anales del Instituto de Actuarios Españoles. 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, 1998- 

 The research involves 20 permanent researchers working in actuarial statistics and 

quantitative finance. Based on a peer-reviewed evaluation in all areas of science, the group 

was awarded in January 2023 the highest category (top tier) and obtained 60,000 Euros. 

Main coordinator and founder of the section on “Risk Analysis” in the Spanish Society of 

Statistics and Operations Research, 2018- 

Member of the jury of the Science National Awards on Statistics in Spain. This is the maximum 

level award in recognition of contributions in Statistics by Spanish statisticians. Only 

statisticians with outstanding contributions, international recognition and lifelong dedication 

to Statistics have received it. The price is awarded by the King of Spain in an Official 

ceremony in October each year. I have been in the jury twice representing the Royal 

Academies in Spain. From  2020 to 2022. 

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

Appointed member of the Statistical Learning in Actuarial Applications Working Party, Institute 

and Faculty of Actuaries, IFoA Data Science Research Section. United Kingdom, 2021- 

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. 

PI 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. 2015-2021. 

 

International books 

 

Uribe, J. and Guillen, M. (2020) Quantile Regression for Cross-Sectional and Time Series 

Data:Applications in Energy Markets Using R. SpringerBriefs in Finance. 

Springer. ISBN: 978-3-030-44503-4 
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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, E.W, Derrig, R., Meyer, G. (Eds) (2014) Predictive Modeling Applications in Actuarial 

Science. Volume I. 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 

 

 Submitted Manuscripts  
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[1] Masello, L., Sheehan, B., Castignani, G., Guillen, M., Murphy, F. (2025) “Predictive 

Modeling for Driver Insurance Premium Calculation using Advanced Driver Assistance 

Systems and Contextual Information" IEEE-Intelligent Transportation Systems 

Transactions, 26, 2, 2202-2211. https://ieeexplore.ieee.org/abstract/document/10834470 

[2] Toro-Pérez, D., Camprodon-Rosanas, E., Bolancé, C., Guillen, M., Vilarrubí, S. N. amd 

Limonero, J. T. (2025) “Cross-sectional study of the perceived wellbeing of children in 

palliative care”, Anales de Pediatría (English Edition), 102(1), 503720. 

https://doi.org/10.1016/j.anpede.2024.503720 

[3] Asenjo, S., Soler-Garcia, A., Palomo, A. M., Jordana, A. H., Guillen, M., Bolancé, C., & 

Vilarrubí, S. N. (2025) “Analysis of the Surprise Question as a tool for predicting death 

in neonates” European Journal of Pediatrics, 184(2), 1-5. 

https://link.springer.com/article/10.1007/s00431-024-05879-8 

[4] Yanez, J. S., Guillén, M. and Nielsen, J. P. (2025) “Weekly dynamic motor insurance 

ratemaking with a telematics signals bonus-malus score” ASTIN Bulletin: The Journal 

of the IAA, 55, 1-28 https://doi.org/10.1017/asb.2024.30 

 

[5] Masello, L., Sheehan, B., Castignani, G., Guillen, M. and Murphy, F. (2024) “Driver 

Insurance Premium Calculation using Advanced Driver Assistance Systems and 

Contextual Information: dataset”, Mendeley Data, V1, 

https://doi.org/10.1017/10.17632/zf5zv7d8rs.1 

[6] Bolancé, C., Cao, R. and Guillen, M. (2024) “Conditional likelihood based inference on 

single index-models for motor insurance claim severity” SORT-Statistics and 

Operations Research Transactions. 48 (2) July-December 2024, 235-258. 

https://doi.org/10.1017/10.57645/20.8080.02.2 

[7] Sun, S., Guillen, M., Pérez-Marín, A. M. and Ni, L. (2024) “Determining Driving Risk 

Factors from Near-Miss Events in Telematics Data Using Histogram-Based Gradient 

Boosting Regressors”, Journal of Theoretical and Applied Electronic Commerce 

Research, 19(4), 3477-3497. https://doi.org/10.3390/jtaer19040169 

[8] McDonnell, K., Sheehan, B., Murphy, F. and Guillen, M. (2024) “Are electric vehicles 

riskier? A comparative study of driving behaviour and insurance claims for internal 

combustion engine, hybrid and electric vehicles” Accident Analysis & Prevention, 207, 

107761. https://doi.org/10.1016/j.aap.2024.107761 

[9] Bagkavos, D., Guillen, M. and Nielsen, J. P. (2024) “Nonparametric conditional survival 

function estimation and plug-in bandwidth selection with multiple covariates” TEST, 1-

33. (Journal of the Spanish Statistics and Operations Research Society). 

https://ieeexplore.ieee.org/abstract/document/10834470
https://doi.org/10.1016/j.anpede.2024.503720
https://link.springer.com/article/10.1007/s00431-024-05879-8
https://doi.org/10.1017/asb.2024.30
https://doi.org/10.1017/10.17632/zf5zv7d8rs.1
https://doi.org/10.1017/10.57645/20.8080.02.2
https://doi.org/10.3390/jtaer19040169
https://doi.org/10.1016/j.aap.2024.107761
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[10] Toro-Pérez, D., Limonero, J. T., Bolancé, C., Guillen, M., Navarro-Vilarrubí, S. and 

Camprodon-Rosanas, E. (2024) “Suffering in children and adolescents in paediatric 

palliative care in Spain: psychometric properties of the qESNA scale” Anales de 

Pediatría (English Edition), 101(4), 238-248. 

 https://www.sciencedirect.com/science/article/pii/S2341287924002308 

[11] Toro-Pérez, D., Bolance, C., Camprodon-Rosanas, E., Guillen, M., Navarro-Vilarrubí, 

S. and Limonero, J.T. (2024), “Psychological factors and quality of life in children with 

palliative needs: Dataset”, Mendeley Data, V1, https://doi.org/10.17632/xt585dkhgt.1 

[12] Guillen, M., Pérez-Marín, A. M. and Nielsen, J. P. (2024) “Pricing weekly motor 

insurance drivers’ with behavioral and contextual telematics data” Heliyon, Volume 10, 

Issue 16, 30 August 2024, e36501 https://www.sciencedirect.com/science/article/pii/ 

S2405844024125327 

[13] Toro-Pérez, D., Camprodon-Rosanas, E., Vilarrubí, S. N., Bolancé, C., Guillen, M. and 

Limonero, J. T. (2024) “Evaluating Quality of Life in Pediatric Palliative Care: A Cross-

Sectional Analysis of Children’s and Parents’ Perspectives” European Journal of 

Pediatrics, 83, 3, 1305-1314. https://link.springer.com/article/10.1007/s00431-023-

05330-4 

[14] Santolino, M., Guillen, M., Vidal-Llana, X. (2024). Desigualdad de la incertidumbre 

económica subjetiva y perspectivas económicas individuales durante la pandemia. 

Revista de Métodos Cuantitativos para la Economía y la Empresa, 1-18. 
https://doi.org/10.46661/rev.metodoscuant.econ.empresa.7558 

 

 

[15] Salas-Molina, F., Rodriguez Aguilar, J.A. and Guillen, M. (2023) “A 

multidimensional review of the cash management problem” Financial Innovation, 

9(1), 67. https://doi.org/10.1186/s40854-023-00473-7 

[16] Masello, L., Castignani, G., Sheehan, B., Guillen, M. and Murphy, F. (2023) “Using 

contextual data to predict risky driving events: A novel methodology from explainable 

artificial intelligence” Accident Analysis & Prevention, 184, 106997. 

https://doi.org/10.1016/j.aap.2023.106997 

[17] Toro-Pérez, D., Limonero, J.T.; Guillen, M., Bolancé, C., Navarro-Vilarrubí, S., and 

Camprodon-Rosanas, E. (2023), “QoL pediatric palliative care dataset”, Mendeley Data, 

V1, https://doi.org/10.17632/m479gs98vz.1 

[18] Toro-Pérez, D., Camprodon-Rosanas, E., Vilarrubí, S. N., Bolancé, C., Guillen, M. and 

Limonero, J. T. (2023) “Assessing well-being in pediatric palliative care: A pilot study 

about views of children, parents and health professionals” Palliative & Supportive Care, 

37(4), 1-9. https://doi.org/10.1017/S1478951523000251 

[19] Restrepo, N., Uribe, J. M. and Guillen, M. (2023) “Price bubbles in lithium markets 

around the world” Frontiers in Energy Research, 11, 1204179. 

https://doi.org/10.3389/fenrg.2023.1204179 

[20] Constantinescu, C., Guillen, M. and Steffensen, M. (2023) “Continuing Risks” Risks, 

11, 1, 10. https://doi.org/10.3390/risks11010010 

[21] Vidal-Llana, X., Uribe, J. M. and Guillén, M. (2023) “European stock market volatility 

connectedness: The role of country and sector membership” Journal of International 

Financial Markets, Institutions and Money, 82, 101696.  
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[22] Guillen, M., Bardes Robles, I., Bordera Cabrera, E., Acebes Roldán, X., Bolancé, C., 
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anticipate ICU bed occupancy during COVID-19 waves” Plos one, 17(5), e0267428. 

https://doi.org/10.1371/journal.pone.0267428 
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https://doi.org/10.3389/fenrg.2023.1204179
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[23] Pitarque, A. and Guillen, M. (2022) “Interpolation of quantile regression to estimate 

driver’s risk of traffic accident based on excess speed” Risks, 10, 1, 19.  
https://doi.org/10.3390/RISKS10010019 

[24] Pons-Novell, J. and Guillen, M. (2022) “The Autonomous Capacity of the Elderly 

Population in Spain for Shopping and Preparing Meals” International Journal of 

Environmental Research and Public Health, 19 (22), 14828. 

[25] Vidal-Llana, X. and Guillén, M. (2022) “Cross-sectional quantile regression for 

estimating conditional VaR of returns during periods of high volatility” The North 

American Journal of Economics and Finance, 63, 101835. 

https://doi.org/10.1016/j.najef.2022.101835 

 

[26] Guillen, M., Bolancé C., Frees, E.W. and Valdez, E.A. (2021) “Case study data for joint 

modeling of insurance claims and lapsation” Data in brief 39, 107639 

https://doi.org/10.1016/j.dib.2021.107639 

[27] Guillen, M and Cevolini, A. (2021) “Using risk analytics to prevent accidents before 

they occur – the future of insurance”. Journal of Financial Transformation 54, 76-83. 

[28] Santolino, M., Belles-Sampera, J., Sarabia J.M. and Guillen, M. (2021) “An 

examination of the tail contribution to distortion risk measures” Journal of Risk, 23(6), 

1-25.  

[29] Guillen, M., Bermúdez, L. and Pitarque, A. (2021). Joint generalized quantile and 

conditional tail expectation regression for insurance risk analysis. Insurance: 

Mathematics and Economics, 99, 1-8.  https://doi.org/10.1016/j.insmatheco. 

2021.03.006 

[30] Pesantez-Narvaez, J., Guillen M. and Alzañiz, M. (2021) “A Synthetic Penalized 

Logitboost to Model Mortgage Lending with Imbalanced Data” Computational 

Economics, volume 57, 281–309 https://doi.org/10.1007/s10614-020-10059-5  

[31] Guillen, M., Nielsen, J. P. and Pérez‐Marín, A. M. (2021) “Near‐miss telematics in 

motor insurance” Journal of Risk and Insurance 88 (3), 569-589 

https://doi.org/10.1111/jori.12340  

[32] Frees, E. W., Bolancé, C., Guillen, M. and Valdez, E. A. (2021) “Dependence modeling 

of multivariate longitudinal hybrid insurance data with dropout” Expert Systems with 

Applications, 185, 115552. https://doi.org/10.1016/j.eswa.2021.115552  

[33] Chen, A., Guillen, M., & Rach, M. (2021) “Fees in tontines” Insurance: Mathematics 

and Economics, 100, 89-106. https://doi.org/10.1016/j.insmatheco.2021.05.001   

[34] Sarabia, J.M., Prieto, F., Jardá, V. and Guillen, M. (2021) “Multivariate Classes of GB2 

Distributions with Applications” Mathematics, 9(1), 72. https://doi.org/ 

10.3390/math9010072  
[35] Alcañiz, M., Guillen, M., & Santolino, M. (2021) “Differences in the risk profiles of 

drunk and drug drivers: Evidence from a mandatory roadside survey”, Accident Analysis 

& Prevention, 151, 105947. https://doi.org/10.1016/j.aap.2020.105947  

[36] Guillen, M., Pérez-Marín, A.M. and Alcañiz, M. (2021) “Percentile charts for speeding 

based on telematics information” Accident Analysis & Prevention, 150 ,105865. 
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[37] Piulachs, X., Andrinopoulou, E. R., Guillén, M. and Rizopoulos, D. (2021) “A Bayesian 

joint model for zero‐inflated integers and left‐truncated event times with a time‐varying 

association: Applications to senior health care” Statistics in Medicine, 40(1), 147-166. 

https://doi.org/10.1002/sim.8767  

[38] Urbina, J., Santolino, M. and Guillen, M. (2021) “Covariance Principle for Capital 

Allocation: A Time-Varying Approach” Mathematics, 9(16), 2005. https://doi.org/ 
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[39] Sun, S., Bi, J., Guillen, M. and Pérez-Marín, A. M. (2021) “Driving risk 

assessment using near-miss events based on panel Poisson regression and panel 
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https://doi.org/10.1002/sim.8767
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https://doi.org/%2010.3390/math9162005
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negative binomial regression” Entropy, 23(7), 829. 

https://doi.org/10.3390/e23070829  
[40] Pesantez-Narvaez, J., Guillen, M. and Alcañiz, M. (2021) “RiskLogitboost Regression 

for Rare Events in Binary Response: An Econometric Approach” Mathematics , 9, 579. 

https://doi.org/10.3390/math9050579   

[41] Bolancé, C. and Guillen, M. (2021) “Nonparametric Estimation of Extreme 

Quantiles with an Application to Longevity Risk” Risks, 9(4), 77. 

https://doi.org/10.3390/risks9040077  
 

[42] Golden, L.L., Brockett, P.L., Guillen. M. and Manika, D. (2020) “aPRIDIT 

unsupervised classification with asymmetric valuation of variable discriminatory 

worth” Multivariate Behavioral Research, 55(5), 685-703. 

https://doi.org/10.1080/00273171.2019.1665979   
[43] Bolancé, C., Guillen, M. and Pitarque, A. (2020) “A Sarmanov Distribution with Beta 

Marginals: An Application to Motor Insurance Pricing”, Mathematics, 8(11, 2020. 

https://doi.org/10.3390/math8112020  

[44] Arvelo, E., de Armas, J. and Guillen, M. (2020) “Assessing the Distribution of Elderly 

Requiring Care: A Case Study on the Residents in Barcelona and the Impact of COVID-

19”, International Journal of Environmental Research and Public Health, 17(20), 

7486. https://doi.org/10.3390/ijerph17207486  

[45] Uribe, J. M. and Guillen, M. (2020) “Generalized Market Uncertainty Measurement in 

European Stock Markets in Real Time” Mathematics, 8(12), 2148. 

https://doi.org/10.3390/math8122148  

[46] Guillen, M., Nielsen, J.P., Pérez-Marín, A.M. and Elpidorou, V. (2020) “Can 

automobile insurance telematics predict the risk of near-miss events?” North American 

Actuarial Journal, 24, 1, 141-152. https://doi.org/10.1080/10920277.2019.1627221 

[47] Pesantez-Narvaez, J. and Guillen M. (2020) “Weighted Logistic Regression to Improve 

Predictive Performance in Insurance” Advances in Intelligent Systems and Computing, 

894, 22-34. https://doi.org/10.1007/978-3-030-15413-4_3 

[48] Sun, S., Bi, J., Guillen, M. and Pérez-Marín, A. M. (2020) “Assessing driving risk using 

internet of vehicles data: an analysis based on generalized linear models” Sensors, 20(9), 

2712. https://doi.org/10.3390/s20092712  

[49] Uribe, J., Mosquera-López, S. and Guillen, M. (2020) “Characterizing electricity market 

integration in Nord Pool” Energy, 208,118368. 

https://doi.org/10.1016/j.energy.2020.118368  

[50] Pesantez-Narvaez J. and Guillen M. (2020) “Penalized logistic regression to improve 

predictive capacity of rare events in surveys” Journal of Intelligent and Fuzzy Systems, 

38(5), 5497-5507. https://doi.org/10.3233/JIFS-179641  

[51] Monteverde, M., Palloni, A., Guillen, M. and Tomas, S. (2020) “Early poverty and 

future life expectancy with disability among the elderly in Argentina” Revista 

Latinoamericana de Población, 14(26), 5-22.  
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Guillen, M. (2020) “Can telematics Data Identify Risky Drivers?” Data Science Seminar 

XEurope. (September 16). https://www.youtube.com/watch?v=DmBEdsoT7Go 
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d’Atenció a la Dependència: qualitat dels serveis, un repte per a la sostenibilitat, 

organized by La Unió at auditori de l’IDEC, Universitat Pompeu Fabra, Barcelona (May, 

19). 

Guillen, M. (2010) “El cost de la dependència” Curs sobre el cost de la salut. “Els juliols” 
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