Pablo Castaneda Agosto 2022

Empleos y afiliaciones

Profesor Investigador U. Adolfo Ibafiez, Escuela de Negocios, Enero 2009 — a la fecha

Vice Decano U. Adolfo Ibafiez, Escuela de Negocios, Enero 2018 — Agosto
2021

Director U. Adolfo Ibafiez, Magister en Ingenieria Financiera, Enero 2010
— Diciembre 2017

Economista Senior Superintendencia de Pensiones (Chile), Junio 2005 — Diciembre
2008

Asesor Ministerio de Hacienda (Chile), Division de Mercado de
Capitales, Junio 1998 — Julio 2001

Educacion
Ph.D. in Economics Boston University, Enero 2009

Dissertation: Essays on Portfolio Choice and Social Security
Committee: ]. Detemple (advisor), A. Lyasoff, and L.]. Kotlikoff

M.A. in Political Economy Boston University, Septiembre 2005

Ingeniero Comercial U. de Chile, Mayo 1998

Lic. en Ciencias Econdmicas U. de Chile, Mayo 1998

Publicaciones destacadas

Libro

Capitulos
de Libro

Revistas
con
Comité
Editorial

Chile 2008: Una Reforma Previsional de Sequnda Generacién (con Berstein, S.,
Fajnzylber, E. y G. Reyes). Superintendencia de Pensiones: Santiago de Chile,
2009.

Portfolio Choice, Minimum Return Guarantees, and Competition in DC Pension
Systems (con H. Rudolph). En: Hinz, R., Rudolph, H., Antolin, P., and J. Yermo
(Eds.). Evaluating the Financial Performance of Pension Funds. The World Bank,
2010.

A Near-Optimal Portfolio Rule for the Lifecycle Merton Problem (con L. Reus), Review
of Finance (en prensa).

Saving for the Future: Evaluating the Sustainability and Design of Pension

Reserve Funds (con R. Castro, E. Fajnzylber, J.P. Medina, and F. Villatoro). Pacific-
Basin Finance Journal 68, 2021.

Suboptimal Investment Behavior and Welfare Costs: A Simulation-Based Approach (con
L. Reus). Finance Research Letters 30, 170-180, 2019.
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Asesorias seleccionadas

2021

2019
2015

2014

2012

Interamerican Development Bank, Optimal benchmark portfolios for the Colombian pension
funds, December.

Chilean Budget Office, Sustainability of the pension reserve fund (in Spanish), December.
Chilean State Defense Council, Economic effects of pyramidal control schemes: An application
to the cascada case (in Spanish), November.

World Bank, Proposal for a benchmark portfolio for the Colombian pension system, May.
Chilean Committee of Financial Regulation, Conflicts of interest in brokerage agencies (in
Spanish), March.

Central Bank of Chile, Financial stability and benchmark portfolios in the Chilean pension
system (in Spanish), December.

World Bank, Relative performance concerns and regulation for DC pension systems, March.
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