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Current and Former Positions

since 02/07 Lead Economist, Institute for Advanced Studies, Vienna
2/03 - 09/07 Associate Professor, Universitat Pompeu Fabra, Barcelona
9/97-2/03 Assistant Professor, Universitat Pompeu Fabra, Barcelona

Professional Training

1988 Diploma in Economics
1993 Doctorate in economics at the University of Munich

Research Interests

e Computational Macroeconomics
e DSGE Models with Heterogeneous Agents

e Labor Market Matching Models



Articles in Refereed Journals

“Sharing Demographic Risk — Who is Afraid of the Baby Bust?” (with Alex Ludwig),
2009, American Economic Journal: Economic Policy, 2 (November), 83-118

“Solving the Incomplete Markets Model With Aggregate Uncertainty by Backward In-
duction”; 2010, Journal of Economic Dynamics and Control, 34, 1, 28-35

“Credit Card Debt Puzzles and Debt Revolvers for Self Control” (with Carol C. Bertaut
and Michael Haliassos), 2009, Review of Finance 13, 4, 657-692

“Solving Heterogeneous-Agent Models by Projection and Perturbation”, 2009, Journal
of Economic Dynamics and Control, 33, 3, 649-665

“Embodied Technical Change and the Fluctuations of Wages and Unemployment”, 2007,
Scandinavian Journal of Economics, 109, 4, 695-721

“Business Cycles, Unemployment Insurance, and the Calibration of Matching Models”
(with Jim Costain), 2007, Journal of Economic Dynamics and Control, 32, 4, 1120-
1155

“Relative preferences and public goods”, 2000, European Economic Review, 44, 3, 565-
585

“Solving higher-dimensional continuous time stochastic control problems by value func-
tion regression”, 1999, Journal of Economic Dynamics and Control, 23, 1329-53

“Public Goods, Club Goods and the Measurement of Crowding” (with A. Weichen-
rieder), 1999, Journal of Urban Economics, 46, 69-79

“Ricardian equivalence with uninformed consumers?”, 1999, European Journal of Polit-
ical Economy, 15, 4, 747-758

“A note on aggregation and the Lucas critique”, 1998, Bulletin of Economic Research,
50, 4, 309-321

“Are Public Goods Public? A Critical Survey of the Demand Estimates for Local Public
Services” (with Alfons Weichenrieder), 1997, Finanzarchiv, 54, 3, 374-408

“Chow’s method of optimal control”, 1997, Journal of Economic Dynamics and Control,

21, 723-737

“Observation errors and inventory cycles”, 1992, International Journal of Production
Economics, 26, 99-105

“Completeness for systems including real numbers” (with W. Balzer), 1990, Studia
Logica, 48, 1, 67-75



