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PERSONAL

Date of birth: April 22, 1967

Place of birth: Amsterdam, The Netherlands

Citizenship: The Netherlands

Visa status: Permanent resident of the USA (green card).

EDUCATION

B.Sc., Econometrics, University of Amsterdam (The Netraak), 1989.
Ph.D., Economics, Free University Amsterdam (The Nethed® 1993, under supervision of
Herman J. Bierens.

POSITIONSHELD

October 2007 -: Professor of Economics at Ohio State Uniyers

October 2003 - September 2007: Associate Professor at Gdiie Sniversity.

December 2000 - August 2003: Associate Professor at MiaH&jate University.
November 1999 - December 2000: Assistant Professor at achbtate University.
August 1997 - November 1999: Visiting Assistant Professdfiahigan State University.
June 1993 - July 1997: Instructor at Tilburg University (TYetherlands).



REFEREED PUBLICATIONS

1.

10.

11.

12.

13.

"Son Preference and Gender Inequality”. Jointly with peeekar Basu. Forthcomin@e-
mography.

“Quasi-Maximum Likelihood Estimators For Spatial DynarRanel Data With Fixed Ef-
fects When Botim andT Are Large”. Jointly with Jihai Yu and Lung-Fei Lee. Forthcom,
Journal of Econometrics.

“Dynamic time series binary choice”. Jointly with Tiem@futersen. Forthcomingcono-
metric Theory.

‘A Note on Binary Choice Duration Models”. Jointly with Bpankar Basu. Forthcoming,
Economics Letters.

“Exponential Functionals of Integrated Processes’ntBowith Jungick Lee. Economics
Letters 100, 2008, p. 181-184 .

“Dynamic Multinomial Ordered Choice with an Applicatitmthe Estimation of Monetary
Policy Rules”. Jointly with Deepankar Bas@&udies in Nonlinear Dynamics and Econo-
metrics 4, 2007, article 2.

“A robust version of the KPSS test, based on indicatorgintly with C. Amsler and P.
Schmidt.Journal of Econometrics 137, 2007, p. 311-333.

Money demand function estimation by nonlinear cointegnd. Jointly with Y. Bae. Jour-
nal of Applied Econometrics 22, 2007, p. 767-793.

“Further results on the asymptotics for nonlinear transftions of integrated time series”.
Jointly with Chien-Ho WangEconometric Theory 21, 2005, p. 413-430.

“Closest moment estimation under general conditiodsintly with Chirok Han.Annales
dEconomie et de Satistique 74, 2004, p. 1-15.

“Addendum to ‘Asymptotics for nonlinear transformaismf integrated time series’ Econo-
metric Theory 20, 2004, p. 627-635.

“Consistency of the stationary bootstrap under weak ergroonditions”. Jointly with S.
GoncalvesEconomics Letters 81, 2003, p. 273-278.

“Logarithmic spurious regressiong€conomics Letters 81, 2003, p. 13-21.
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23.
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26.

“Spurious logarithms and the KPSS statistic”. JointlthviP. Schmidt.Economics Letters
76, 2002, p. 383-391.

“A note on Convergence rates and asymptotic normalitgdoies estimators: uniform con-
vergence rates’Journal of Econometrics 111, 2002, p. 1-9.

“Consistency of kernel variance estimators for sumseafiparametric linear processes”.
Jointly with James Davidsohe Econometrics Journal 5, 2002, p.160-175.

“Nonlinear minimization estimators in the presence ahtegrating relations”Journal of
Econometrics 110, 2002, p. 241-259.

“Properties of ,-GMM estimators”. Jointly with Chirok HanEconometric Theory, 2002,
volume 18, p. 491-504.

“Convergence of averages of scaled functions of I(Bdirprocesses’Economics Letters,
2001, volume 71, p. 27-33.

“Nonlinear estimation using estimated cointegrati@lgtions”. Journal of Econometrics,
2001, volume 101, p. 109-122.

“The functional central limit theorem and weak convexgeto stochastic integrals II: frac-
tionally integrated processes”. Jointly with James DawdsEconometric Theory, 2000,
volume 16, p. 643-666.

“The functional central limit theorem and weak conveiggeto stochastic integrals I: weakly
dependent processes”. Jointly with James DavidEoanometric Theory, 2000, volume 16,
p. 621-642.

“Consistency of kernel estimators of heteroskedastit autocorrelated covariance matri-
ces”. Jointly with James DavidsoBconometrica, 2000, volume 68, p. 407-424.

“A strong consistency proof for heteroscedasticity antbcorrelation consistent covariance
matrix estimators”Econometric Theory, 2000, volume 16, p. 262-267.

“Weak laws of large numbers for mixingalegihnales d’ Economie et de Satistiques, 1998,
volume 51, p. 209-225.

“Uniform laws of large numbers and stochastic Lipschntinuity”. Journal of Economet-
rics, 1998, volume 86, p. 243-268.
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29.

30.

31.

32.

. “Strong laws for near epoch dependent functions of ngixirocesses: a synthesis of new
results”. Jointly with James DavidsoBconometric Reviews, 1997, volume 16, p. 251-280.

“Central limit theorems for dependent heterogeneondam variables” Econometric The-
ory, 1997, volume 13, p. 353-367.

“The Bierens test under data dependendetrnal of Econometrics, 1996, volume 72, p.
1-32.

“A strong law of large numbers for triangular mixingaleags”. Statistics and Probability
Letters, 1996, volume 27, p. 1-9.

“Laws of large numbers for dependent heterogeneousegses”. Econometric Theory,
1995, volume 11, number 2, p. 347-358.

“On the limit behavior of a chi-square type test if the fo@mof conditional moments tested
approaches infinity”. Jointly with Herman Bierertsconometric Theory, 1994, volume 10,
number 1, p. 70-90.

WORK IN PROGRESS AND/OR SUBMITTED

1.
2.
3.
4.

“Dynamic censored regression for time series”. Joinityhw. Herrera.
“Nonstationary censored regression”. Jointly with Lihg.
“Nonlinear time series models and weakly dependent iatons”.

“Correlation robust threshold unit root tests”. Jointth Youngsoo Bae and Chien-Ho
Wang.

BOOK REVIEW

Book Review of “Dynamic Nonlinear Econometric Models - Agytotic Theory” by Benedikt M.
Potscher and Ingmar R. Pruclionometric Theory, 2000, volume 16, p. 127-130.



EDITORIAL BOARD

Associate Editor foEconometric Theory, 2002 -
Associate Editor fo&tudiesin Nonlinear Dynamics and Econometrics, 2007-.

HONORS

Econometric Theory “Multa Scripsit” Award (1998).
Fellow of theJournal of Econometrics (2003).
Econometric Theory “Plura Scripsit” Award (2005).

REFEREEING

| acted as a referee foknnals of Satistics, NSF, Econometric Reviews, Econometric Theory,
Econometrica, Empirical Economics, Journal of Mathematical Analysis and Applications, Inter-
national Economic Review, Journal of Applied Econometrics, Journal of Business and Economics
Satistics, Journal of Econometrics, Journal of Economic Dynamics and Control, Journal of Em-
pirical Finance, Journal of Satistical Planning and Inference, Review of Economic Studies, Scan-
dinavian Journal of Statistics, The Econometrics Journal, Nuclear Instruments and Methods in
Physics Research, Section A.

SEMINARS

| have presented my research in seminars at Free Univeksitgterdam; the University of Ams-
terdam; Tilburg University; Erasmus University Rotterdéath in The Netherlands); University of
New South Wales (Sydney, Australia); Hong Kong Universitysoience and Technology (Hong
Kong); Yale University; University of Michigan; Texas A & M tdversity; Rice University; Uni-
versity of Maryland; Penn State University; Ohio State lénsity; joint NCSU/UNC/Duke; Uni-
versity of Pittsburgh; Brown University; joint MIT/Harvdr University of Rochester; University
of Toronto; University of Montreal; University of Centraldfida; Cleveland Federal Reserve;
University College London; London School of Economics.

PRESENTATIONS AT CONFERENCES
September 1994: ESEM-conference, Maastricht, The Netihest
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August 1995: World Congress of the Econometric Societyydplapan;

January 1996: Winter Meetings of the Econometric Sociedy, Brancisco;
January 1997: Winter Meetings of the Econometric Sociegyy Drleans;

October 1997: Midwest Econometrics conference, East bgnsi

January 1998: Winter Meetings of Econometric Society, &

September 1998: Midwest Econometrics conference, Blogtom Indiana;
October 1999: Yale Econometrics meeting, New Haven, Cditggc

January 2000: Winter Meetings of Econometric Society, 8ost

July 2000: Cardiff Conference on Nonlinear Time Series aodg_Memory, Cardiff, UK;
August 2000: World Congress of the Econometric Societyitieea

September 2000: Canadian Econometric Study Group Meé&dnglph, Canada,
June 2001: Summer Meeting of the Econometric Society, igsbin DC;

August 2001: European Meeting of the Econometric Socieaysianne, Switzerland;
September 2001: Canadian Econometric Study Group Meétfatgrloo, Canada;
August 2002: European Meeting of the Econometric Sociedpiag, Italy;
October 2002: Canadian Econometric Study Group Meetingp®a City, Canada;
October 2003: Midwest Econometrics conference, ColunMissouri;

January 2004: Winter Meetings of Econometric Society, Seg@

August 2005: World Congress of the Econometric Society,domm

October 2005: Midwest Econometrics conference, Carbendéhois;

November 2005: NBER-NSF conference on Time Series, Hegdgllisermany;
December 2006: Conference on Time Series, Montréal.

TEACHING

Since Fall 2003 at Ohio State University and in the period7t2003 at Michigan State University

| have taught Intermediate Microeconomics and Undergradbdaonometrics in the undergradu-
ate curriculum, and graduate classes in Master’s Econ@sg@ross-section Econometrics, Time
Series Econometrics, and a topics course on Time serieBwrncs. At Tilburg University be-
tween 1994 and 1997, | taught various courses in Statistd&aonometrics, at both the graduate
and undergraduate level and both for small and large auelenc



