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Employment and Affiliations

Economist, Intensity Corporation, San Diego. September 2014 — present.

International Research Fellow, Institute for Fiscal Studies, London. 2010 — present.

Visiting Scholar, International Monetary Fund, Washington DC. July 2013 — August 2014.

Assistant Professor, Department of Economics, University of California, San Diego. July 2006 — August 2014.
Visiting Scholar, Federal Reserve Bank of St. Louis, April 2011, December 2012.

Visiting Assistant Professor, Department of Economics, University of British Columbia, Vancouver. Fall 2008.

Education

Ph.D., Economics, University of Pennsylvania, Philadelphia, PA. August 2006.
B.A., Economics and Mathematics, Summa Cum Laude, Connecticut College, New London, CT. June 1999.

Grants, Fellowships, Awards

Steven H. Sandell Grant, BC Center for Retirement Research and Social Security Administration, 2012-2013

UC Hellman Fellowship, 2012-2013; 2010-2011

Third Prize, Networks Financial Institute competition for the best paper in Financial Services Regulatory Reform,
for "Home Equity in Retirement" with M. Nakajima, 2011

UCSD Faculty Career Development Grant, 2008-2009

University of Pennsylvania Fellowship, 2005-2006

Dissertation Internship, Board of Governors of the Federal Reserve, Summer 2005

Jacob K. Javits Graduate Research Fellowship, 2001-2005

Publications

"Precautionary Money Demand in a Business-Cycle Model", with L.Visschers. November 2013. Journal of
Monetary Economics, 60(8), 900-916.

“Household Need for Liquidity and the Credit Card Debt Puzzle". July 2013. Review of Economic Studies, 80(3):
1148-1177.

“Measuring High-Frequency Income Risk from Low-Frequency Data”, with P. Klein. March 2013.
Journal of Economic Dynamics and Control, 37(3), 535-542.

“A Model of Money and Credit, with Application to the Credit Card Debt Puzzle”, with R. Wright. Review of
Economic Studies, 75(2), 629-247.

“Families and Careers”, with 1. Manovskii and G. Kambourov. ("Frontiers of Family Economics", ed. P. Rupert;
Elsevier 2008).

Research Papers under Review

“Reverse Mortgage Loans: A Quantitative Analysis”, with M. Nakajima. July 2014. Second revision requested,
Journal of Finance.

"Directed Search over the Life Cycle", with G. Menzio and L. Visschers. August 2014. Revise-resubmit, Review
of Economic Dynamics.

“Housing and Saving in Retirement Across Countries”, with M. Nakajima. November 2014.

“Medical Expenses and Saving in Retirement: the Case of U.S. and Sweden”, with M. Nakajima, December 2014.
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Research Papers in Progress

“Commodity Price Booms: Macroeconomic and Distributional Implications”, with M. Mendes Tavares, A.
Peralta-Alva. March 2014.
"Home Equity in Retirement", with M. Nakajima. August 2013.

Major Research Interests

Household Consumption and Saving; Housing; Retirement; Computational Macroeconomics.

Teaching

Undergraduate: Intermediate Macroeconomics, regular and honors; Money and Banking.
Graduate (Ph.D.): First-Year Core Macroeconomic Theory; Computational Macroeconomics (elective); Monetary
Theory (elective).

Previous Selected Professional Experience

Assistant Economist, Federal Reserve Bank of New York, International Research Group, 1999-2001
Research Intern, Deutsche Bundesbank, Monetary Affairs Division, Summer 1998
Recruiter, Proposal Assistant, Chemonics International, Washington, D.C., intermittent, 1996-1999

Presentations and Professional Activities

Conference and invited seminar presentations 2005-present (descending order)
Seminars: 2014 — Maastricht University; University of Colorado, Boulder; Federal Reserve Bank of San
Francisco; San Diego State University; 2013 — Stony Brook University; Arizona State University; UBC
Sauder Business School; UC Irvine; Uppsala University; 2012 — NYU; Federal Reserve Bank of New
York; Cambridge University; University of Bristol; University of Warwick; University of Manheim;
UCSD; Wisconsin Business School; University College London; UCSD; 2011 - Columbia University;
Madrid Macro (CEMFI); Federal Reserve Banks of Chicago, Atlanta, San Francisco, St. Louis; 2010 -
USC Lusk Center; UC Santa Cruz; USD; 2009 - UCLA; Stanford; Universidad Carlos III de Madrid;
2008 University of Chicago; University of British Columbia; Arizona State University; USC Marshall
School of Business; Simon Fraser University; Institute of Advanced Studies, Vienna, Austria; New
School of Economics, Moscow, Russia; 2007 - Federal Reserve Bank of Atlanta; University of Maryland;
Federal Reserve Bank of Philadelphia; University of Southern California; European Central Bank,
Frankfurt, Germany; 2006 - Washington University, St. Louis; University of California, Riverside;
University of Western Ontario; Board of Governors of the Federal Reserve; University of British
Columbia; Federal Reserve Bank of Cleveland; Queen’s University (Kingston, ON); U. of Notre Dame;
Georgetown U.; FRB New York; U.Penn.

Conferences:2014 — invited speaker, IEA World Congress, Dead Sea, Jordan; 2013 — invited speaker,
National Reverse Mortgage Lenders Association meetings, New Orleans; invited speaker, Retirement
Research Consortium Meeting, Washington DC; invited speaker, SAET Paris meetings; SED Seoul;
cemmap housing conference, IFS/UCL London; 2012 — NBER-Said-CFS-EIEF Conference on
Household Finance, Oxford University; NBER Summer Institute EFACR group; SED Limassol;
University of Regensburg Housing Conference; 2011 — CMSG Vancouver (discussant); VIREDg
Workshop, Barcelona; SED Ghent; AEA Denver; Search & Matching West Workshop; 2010 — Canadian
Macro Study Group Meetings, London, ON; LAEF Macro and Micro Labor Conference, Santa Barbara
(discussant); NBER Summer Institute EFACR and EFRSW groups; SED Montreal; Konstanz Seminar on
Monetary Theory and Policy; New York Fed Payments Conference; 2009 - U Wisconsin Monetary
Theory Conference; U Wisconsin/Federal Reserve Bank of Atlanta Housing and Macro Conference; SED
Istanbul; European Economic Review Talented Economist Clinic, Florence; UC Riverside Conference
"Business Cycles: Theoretical and Empirical Advances"; Federal Reserve Bank of Philadelphia Money
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and Macroeconomics Workshop; 2008 - LAEF "Payments and Networks" Conference, UC Santa
Barbara; CMSG Meetings, Toronto; Chicago Fed Summer Workshop on Money and Banking; 2007 —
SED Meetings, Prague; Midwest Macro Meetings, Cleveland; AEA Meetings, Chicago, IL; 2006 —SEA
Meetings, Charleston, SC; SED Meetings, Vancouver; Midwest Macro Meetings, St. Louis; Conference
on Payment Methods II, NY Fed; 2005 — Workshop on Money, Credit and Banking, Cleveland Fed; CEA
Meetings, Hamilton, ON; Penn Search-Matching.

Conference Organization

Organizing Committee member, CEF conference, Society for Computational Econ., 2013 (Vancouver).
Session organizer, “Household Saving and Retirement”, 2013 AEA Meetings (San Diego).

Organizing Committee member, Society for Economic Dynamics Meetings, 2011 (Ghent).

Organizing Committee member, Society for Economic Dynamics Meetings, 2010 (Montreal).

Refereeing

Econometrica; American Economic Review,; Review of Economic Studies; Journal of Political Economy;
Journal of Finance; AEJ: Macroeconomics; National Science Foundation; Review of Financial Studies;
Journal of Monetary Economics; Journal of Economic Theory; Journal of European Economic
Association; International Economic Review,; Quantitative Economics; Economic Journal; Journal of
Economic Dynamics and Control; Journal of Money, Credit and Banking; Review of Economic
Dynamics;, Macroeconomic Dynamics,; European Economic Review; B.E. Journals of Macroeconomics;
Theory and Decisions; Journal of Economics and Business; Economic Inquiry.

Memberships

American Economic Association

Additional Skills

Languages:  Native (fluent) Russian. Fluent English and German. Basic Italian.
Other: Pre-conservatory degree in classical piano performance, 1991.
Yoga-Alliance Certified Advanced Yoga Teacher (RYT-500), 2004, 2013.



