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Denmark

Date of Birth  237¢ February 1979
Nationality Swedish

Employment

Present Copenhagen Business School, Professor (MSO), 2021-present.
Scandinavian Journal of Economics, Editor, 2021-present
Centre for Economic Policy Research (CEPR), Research Fellow, 2013-present
Centre for Macroeconomics (CFM), Affiliate, 2012-present

Past University of Cambridge, Professor (formerly “Reader”), Faculty of Economics. 2018-2021.
University of Cambridge, Lecturer, Faculty of Economics. 2011-2017.
Princeton University, Visiting Scholar. March-May 2016
Paris School of Economics, Visiting Professor. 2010-2011
University of California, Davis, Assistant Professor. 2008-2011
University of Amsterdam, Post-doctoral researcher. 2007-2008

Education
2003-2007 PhD in Economics - European University Institute (EUI), Florence, Italy

2000-2003 BA and MA in Economics - Lund University, Lund, Sweden

Publications

Peer review The risk-premium channel of uncertainty: Implications for unemployment and inflation
(with L. Freund and H. Lee), Review of Economic Dynamics, 2023.
Continuous vs. Discrete Time: Some Computational Insights, Journal of Economic Dy-
namics and Control, 104522, 2022.
Technology, Market Structure, and the Gains From Trade (with G. Impulitti and O. Li-
candro), Journal of International Economics, vol 135, 2022.
Volitile Hiring: Uncertainty in Search and Matching Models (with W. Den Haan and L.
Freund), Journal of Monetary Economics, vol 123, pp. 1-18 (lead article)
Unemployment (fears) and Deflationary Spirals (with with W. J. den Haan and M.
Riegler), Journal of the European Economic Association, vol 16 (5), 2018, pp. 1281-
1349 (lead article).
Fiscal Policy in an Unemployment Crisis, Review of Economic Studies, vol. 83 (3), 2016,
pp. 1189-1224.

lofﬁ



Inequality Constraints and Euler Equation Based Solution Methods, Economic Journal
vol. 125, 2015, pp. 1110-1135.

Asset Based Unemployment Insurance, International Economic Review vol. 53 (2),
2012, pp. 743-770.

Solving the Incomplete Markets Model with Aggregate Uncertainty Using Explicit Aggre-
gation (with W. J. den Haan), Journal of Economic Dynamics & Control vol. 34 (1),
2010, pp. 69-78.

Other Solving and Simulating Models with Heterogeneous Agents and Aggregate Uncertainty,
(with Y. Algan, O. Allais, and W.J. den Haan), Handbook of Computational Economics
vol. 3, 2014, Chapter 6, pp. 1110-1135.

Working Papers

The Risk-Premium Channel of Uncertainty (with L. Freund and H. Lee), 2022. R&R at

RED.
Linear Time Iteration, 2020.

Exact Present Solution with Consistent Future Approximation: A Gridless Algorithm to
Solve Stochastic Dynamic Models (with W. ]. den Haan and M. L. Kobielarz), 2015.
Equilibrium Contracts and Firm Sponsored Training, 2011.

Recursive Bargaining with Endogenous Threats (with R. Marimon), 2010.

Work in progress

Deconstructing the Fiscal Multiplier, with S. Bahaj.
Labor Income Risk, Asset Prices, and Unemployment Cyclicality, with R. Faccini.

Presentations

2022 Danmarks Nationalbank, Demur workshop: Decision making under uncertainty.

2021 University of Bonn, University of St Gallen.

2019 University of Bocconi, University of Uppsala, Band of Canada-CREI Workshop, Univer-
sidade Nova (Lisbon), University of Edinburgh, University of Surrey.

2018 Federal Reserve Bank of Chicago, Federal Reserve Bank of Minneapolis, 8th Search and
Matching Annual Conference, University of Oxford, 2nd EABCN Conference, 8th Search
and Matching Annual Conference, Swedish Riksbank, University of Helsinki, University
of Kent, Copenhagen Business School,.

2017 University of Copenhagen, Bank of Sweden (Riksbank), 1st Annual Workshop on
Macroeconomic Theory (Queen Mary University), 22nd Annual Workshop on Eco-
nomic Science with Heterogeneous Interacting Agents (keynote speaker), Macroeco-
nomic Issues After the Crisis (CSEF; discussant).

2016 Bank of Portugal, Institute for Advance Studies (Vienna), Birkbeck College, UC Davis,
San Francisco Fed, Duke University, Princeton University, University of Zurich, PASC16,
SED 2016 (Toulouse).

2015 Bocconi University, NY Fed/NBER EF&G Winter Meeting, University of Cologne, Uni-

versity of Glasgow, CSEF-CIM-UCL Conference "Macroeconomics after the Great Re-
cession” (Ischia), SED 2015 (Warsaw).
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2014

2013

2012
2011

2010

2009

2008

2007

2006

Referee

ESSIM 2014, Goethe University Frankfurt, University of Mainz, Universitat Autonoma
de Barcelona (IAE), Universidad Carlos III de Madrid, Banco de Espana, National Uni-
versity of Singapore (NUS), University of Edinburgh.

University of Birmingham, European University Institute (Florence), EIEF (Rome), RES
2013, SED 2013 (Seoul), Mannheim Workshop in Quantitative Macroeconomics, Tin-
bergen Institute, 2013 EUI Alumna Conference, Bonn University.

ESSIM 2012, RES 2012, London School of Economics, Cambridge University, University
College London, 6th Nordic Summer Symposium in Macroeconomics.

International Monetary Fund, Cambridge University, 5th Nordic Summer Symposium
in Macroeconomics.

Paris School of Economics, Econometric Society World Congress (Shanghai), UC Santa
Barbara, University of Pompeu Fabra (CREi), Cambridge University, University of
Stockholm (IIES), Université Panthéon-Assas Paris II.

Georgetown University, SED 2009 (Istanbul), 3d Nordic Summer Symposium in
Macroeconomics.

UC San Diego, 2nd Nordic Summer Symposium in Macroeconomics, SED 2008
(Boston), Cornell University, Boston College, UC Davis, Oxford University, University
of Stockholm (IIES), University of Pompeu Fabra (CREi), European Central Bank, Tufts
University, National University of Singapore.

Ist Nordic Summer Symposium in Macroeconomics, Universitat Autonoma de
Barcelona (IAE), University of Amsterdam.

6th Villa Mondragone Workshop in Economic Theory and Econometrics, 12th Interna-
tional Conference on Computing in Economics and Finance (CEF 2006).

American Economic Review; AE]: Economic Policy; AE]J: Macroeconomics; BE Journals; Economet-
rica; Economics Letters; Economic Journal; European Economic Review; Journal of Economic Dy-
namics & Control; Journal of Monetary Economics; Journal of Macroeconomics; Journal of Inter-
national Economics; Journal of Political Economy; Journal of the European Economic Association;
Macroeconomic Dynamics; Review of Economic Dynamics; Review of Economic Studies; Scandi-
navian Journal of Economics ;Quantitative Economics.
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