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Contact Information

University of Cologne Tel.: +49-221-470-6186
Albertus-Magnus-Platz Email: sven.otto@uni-koeln.de
50923 Köln Website: www.svenotto.com
Germany ORCID-ID: 0000-0002-1613-3962

Research Interests

Time Series, Functional Data, Factor Models, Structural Breaks, Econometric Theory

Positions

04/2023 – present Assistant Professor of Econometrics, University of Cologne
10/2022 – 03/2023 Postdoctoral Researcher, University of Düsseldorf
04/2022 – 09/2022 Stand-in Professor, University of Cologne
11/2019 – 03/2022 Postdoctoral Researcher, University of Bonn
07/2014 – 09/2019 Doctoral Researcher, University of Cologne

Education

10/2019 Dr. rer. pol. (Ph.D.) in Economics and Social Sciences, University of Cologne
10/2014 Master of Science in Economics, University of Bonn
08/2012 Bachelor of Science in Economics, University of Bonn
05/2012 Bachelor of Science in Mathematics, University of Bonn

Publications

1. Otto, S. and Breitung, J. (2023). Backward CUSUM for Testing andMonitoring Structu-
ral Changewith anApplication to COVID-19 PandemicData.Econometric Theory. 39(4),
659-692.

2. Stark, F. and Otto, S. (2022). Testing and Dating Structural Changes in Copula-based
Dependence Measures. Journal of Applied Statistics. 49(5), 1121–1139.

3. Otto, S. (2021). Unit Root Testing with Slowly Varying Trends. Journal of Time Series
Analysis. 42(1), 85-106.
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https://doi.org/10.1080/02664763.2020.1850655
https://doi.org/10.1080/02664763.2020.1850655
https://doi.org/10.1111/jtsa.12557
https://doi.org/10.1111/jtsa.12557


Working Papers and Work in Progress

• Approximate Factor Models for Functional Time Series (with Nazarii Salish)
• Combining Concurrent and Historical Functional Linear Regression (with Alois Kneip

and Dominik Liebl)
• Factor-augmented Functional Regressionwith anApplication to Electricity Price Curve

Forecasting (with Luis Winter)

Presentations (including scheduled)

2024 COMPSTAT (Gießen)
2023 German Probability & Statistics Days (Essen), Seminar University of Ve-

nice, IAAE Conference (Oslo), COMPSTAT (London), Seminar University
Carlos III of Madrid, Seminar Erasmus University Rotterdam, CFE (Berlin)

2022 Stochastik Oberseminar University of Düssseldorf
2021 Statistische Woche (Regensburg, virtual), UC3M Workshop on High-

Dimensional Data Analysis (Madrid, virtual), German Probability & Sta-
tistics Days (Mannheim, virtual), IAAE Conference (Rotterdam, virtual)

2020 CMStatistics (London, virtual), Economic Forecasting Workshop (Vienna,
virtual), VfS Jahrestagung (Cologne, virtual), SNDE Annual Symposium
(Zagreb, virtual)

2019 CFE (London), Econometrics Seminar University of Bonn, Doctoral Semi-
nar FU Berlin (Oberbarnim), RMSE Meeting (Vallendar), DAGStat Confe-
rence (Munich)

2018 (EC)2 Conference (Rome), Econometrics Seminar University Carlos III of
Madrid, RMSEMeeting (Vallendar), StatistischeWoche (Linz), VfS Jahres-
tagung (Freiburg)

2017 IAAE Conference (Sapporo), SNDE Annual Symposium (Paris), SMYE
Meeting (Halle), RGS Doctoral Conference (Dortmund)

2015 RMSE Meeting (Cologne)

Scientific Services

07/2021 Local organizer of the Hausdorff Summer School “High-Dimensional Sta-
tistics”, Hausdorff Center for Mathematics, University of Bonn

2021–2022 Fakultätsstudienbeirat, Economics Department, University of Bonn
2021 Hiring committee W2 Econometrics, University of Bonn
Refereeing Econometric Theory, Economics Letters, Empirical Economics, Journal of

Business and Economic Statistics, Journal of Multivariate Analysis, Journal
of the Royal Statistical Society Series C (Applied Statistics), SMYEMeeting

Grants and Awards

https://doi.org/10.48550/arXiv.2201.02532


01/2024 – 12/2026 DFG Grant (Sachbeihilfe), “Modeling functional time series with dy-
namic factor structures and points of impact”

07/2021 Excellence in Teaching Award, Department of Economics, University
of Bonn, Lecture: “Time Series Econometrics”

10/2020 – 09/2022 Argelander Starter-Kit Grant, “Dynamic Factor and Regression Mo-
dels for Functional Time Series and their Application to Econometric
Problems”

09/2020 Argelander Grant for the Participation in Academic Online Events
06/2017 IAAE Grant for the IAAE Annual Conference in Sapporo, Japan
05/2012 Tutor Award for “Mathematik für Wirtschaftswissenschaftler A”

Teaching (Lectures and Seminars)

2022 – present University of Cologne
Statistics for Data Analytics (Master, Winter 22/23 and 23/24)
Seminar Econometrics and Statistics / Empirical Methods and Data
Analysis (Master, Summer 23, Winter 23/24)
Time Series Econometrics (Master/Ph.D, Summer 23)
Selected Quantitative Methods (Bachelor, Summer 22)

2020 – 2022 University of Bonn
Time Series Econometrics (Master/Ph.D., Winter 20/21 and 21/22)
Zeitreihenanalyse (Bachelor, Summer 21)
Seminar Wissenschaftliches Arbeiten (Bachelor, Summer 20)

Teaching (Exercises and Tutorials)

2022 – 2023 University of Düsseldorf
Stochastik (Bachelor, Winter 22/23)

2014 – 2022 University of Cologne
MathematischeMethoden (Bachelor, Summer 22), StatistikA (Bache-
lor, Summer 16 and 18), Statistik B (Bachelor, Winter 14/15, 15/16,
16/17, 17/18, 18/19, and Summer 15), AngewandteÖkonometrie (Ba-
chelor, Winter 15/16, 16/17, 17/18, 18/19, and Summer 17, 18, 19)

2009 – 2013 University of Bonn
Mathematik für Wirtschaftswissenschaftler A (Bachelor, Winter
10/11 and 11/12), Mathematik für Wirtschaftswissenschaftler B (Ba-
chelor, Winter 12/13), Algorithmische Mathematik I (Bachelor, Win-
ter 09/10), Mathe-Vorkurs für Wirtschaftswissenschaftler (Bachelor,
Winter 09/10 and Summer 10)

Miscellaneous

Programming R, Python, C, Matlab
Languages English (fluent), German (native)
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