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Refereed Publications
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Econometric Theory (1995), 11, 1148-1171.
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Textbook

Econometrics
Graduate Textbook (draft)
http://www.ssc.wisc.edu/~bhansen/econometrics/

Edited Volume

Econometric Theory and Practice: Frontiers of Analysis and Applied Research, edited by Dean Corbae,
Steven N. Durlauf and Bruce E. Hansen. (2006) Cambridge University Press.

Papers in Edited Volumes
“Edgeworth expansions for the Wald and GMM statistics for nonlinear restrictions,” (2006) Econometric

Theory and Practice: Frontiers of Analysis and Applied Research, edited by Dean Corbae, Steven N.
Durlauf and Bruce E. Hansen. Cambridge University Press.
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Reviews and Comments

[1] “Discussion of ‘Data Mining Reconsidered’ by Kevin Hoover and Stephen Perez,” Econometrics
Journal (1999), 2, 192-201.

[2] “Book Review: Handbook of Econometrics, Volume 4,” with Joel Horowitz, Econometric Theory
(1997), 13, 119-132.

[3] “Book Review: Time Series Analysis by James D. Hamilton,” Econometric Theory (1995), 11, 625-631.

[4] Comment on “Testing for common features” by R. Engle and S. Kozicki, Journal of Business and
Economic Statistics (1993), p. 385-386.

[5] Comment on “Further evidence on business cycle duration dependence” by F.X. Diebold, G.D.
Rudebusch and D.E. Sichel, Business Cycles, Indicators, and Forecasting, ed. J.H. Stock and M.W.
Watson (1993), p. 280-284.

[6] Comment on “Feature Matching in Time Series Modeling” by Yingcun Xia and Howell Tong,
Statistical Science, (2011), 26, 47-48.



Special Courses

December 1996
Workshop of the Netherlands Network of Economics, Maastricht, Netherlands
“The Econometrics of Structural Change”
5-day course for graduate students

June 2004
Centro Interuniversitario di Econometria (CIDE) Summer School, Bertinoro, Italy
“Structural Change and Threshold Models”
5-day course for graduate students

August 2010
International Monetary Fund
“Forecast Combination”
1-day course for IMF Staff

November 2010
UC Riverside
Distinguished visitor

September 2011
Boston University
Distinguished visitor
5-day course for graduate students

October 2011
International Monetary Fund
“Forecasting”
3-day course for IMF Staff

July 2012 (scheduled)
Advanced Summer School in Economics and Econometrics
“Time Series and Forecasting”
University of Crete



1987
1990

1991

1992

1993

1994
1996

1997
1998

1999

2000

2001

2003

2004

2005
2006

Conference Presentations

Econometric Society Summer Meetings

ENSAE Conference on ARCH Models (Paris)

World Congress of the Econometric society, Barcelona
Canadian Econometric Study Group

Econometric Society Winter Meetings

Conference on Nonlinear Dynamics and Econometrics, UCLA
NBER conference on “Business cycles, leading indicators and forecasting”
Econometric Society Summer Meetings

Econometric Society Winter Meetings

Yale Conference on Bayes Methods and Unit Roots

Yale Conference on Empirical processes and dependent random variables
Recent Developments in the Econometrics of Structural Change (University of Montreal)
Econometric Society Winter Meetings

Yale/NSF Conference on Multiple Trending Time Series

EC? Conference (Oxford University)

Econometric Society Winter Meetings

Econometric Society Winter Meetings

Society for Nonlinear Dynamics and Econometrics

NBER Summer Institute — Forecasting Workshop

Canadian Econometric Study Group

Bergamo Conference on Applied Economics

NBER/NSF Time Series Conference (Rotterdam)
Econometric Society Winter Meetings

Econometric Society Winter Meeting

NBER Summer Institute — Forecasting Workshop

Mid-West Econometrics Group

Econometric Society Winter Meeting

Econometric Society Summer Meeting

Econometric Society Latin American Meeting

Cowles Econometrics Conference

Econometric Society Winter Meeting

Cardiff conference on long memory and nonlinear time series
ESRC Econometric Study Group Conference, Bristol

World Congress of the Econometric society, Seattle

Joint Statistical Meetings

Econometric Society European Meeting

Exchange Rate conference (UW Madison)

Econometric Society Winter Meeting

North Triangle Econometrics Conference (keynote speaker)
Econometric Society Winter Meeting

Retirement Conference for Clive Granger (UCSD)

Texas Camp Econometrics (keynote speaker)

Joint Statistical Meetings

Canadian Econometrics Study Group (keynote speaker)
Econometrics in Rio (keynote speaker)

Midwest Econometrics Group (keynote speaker)

New York Area Econometrics conference



2007

2008

2009
2010

2011

2012

1989

1990

1991

1992

20 Years of Cointegration, Tinbergen Institute (keynote speaker)

NBER-NSF Time Series Conference

Conference in Honor of Paul Newbold, University of Nottingham (keynote speaker)
EC?: Recent Advances in Econometric Time Series (Faro, Portugal) (keynote speaker)
London Time Series Workshop (keynote speaker)

Dutch Econometrics Study Group (keynote speaker)

UK Econometrics Study Group (keynote speaker)

CIREQ Time Series Conference (Montreal)

World Congress of the Econometric society, Shanghai

Midwest Econometrics Group

CIREQ Time Series Conference (Montreal)

Yale Economics Alumni Conference

Econometric Society Summer Meeting

Econometric Society Australasian Meeting (keynote speaker)

Joint Statistical Meetings

Info Metrics Workshop on Shrinkage at American University

CIREQ conference on High Dimensional Problems in Econometrics (scheduled)
Vienna conference on statistical inference in complex/high-dimensional problems (scheduled)

Seminar Presentations

Queen’s University
University of Rochester
Indiana University

UCLA

Yale University

University of Pennsylvania
Northwestern University
Oxford University
University of Alberta
University of Saskatchewan
University of Wisconsin — Madison
University of lowa

UCLA

MIT

UCsD

John Hopkins University
University of Michigan
McGill University
University of Montreal
Queen’s University
Princeton University
University of lllinois
Northwestern University



Cornell University
1993 Washington University, Finance Department
Columbia University
Syracuse University
University of Texas — Austin
Rice University
Erasmus University
1994 UCLA
uUsC
UC Irvine
Cal Tech
Penn State University
Ohio State University
Boston College
Board of Governors, Federal Reserve System
Harvard University
1995 Yale University
Texas A&M University
Southern Methodist University
1996 Cornell University
Brown University
SUNY Albany
University of New Hampshire
University of Rochester
University of Michigan
Michigan State University
Tilburg University
1997 University of Maryland
M.L.T.
Northwestern University
University of Chicago
New York Federal Reserve Bank
University of Guelph
Princeton University
University of Wisconsin, Madison
University of Pennsylvania
University of Michigan
1998 Duke University
Harvard University
New York University
University of Kansas
St. Louis Federal Reserve Board
University of Southern California/UCLA
University of lllinois, Urbana-Champagne
University of lowa
1999 Board of Governors (Visiting Scholar, Two presentations)
Northern lllinois State University
Northwestern University
lowa State University



2000

2001
2004

2005
2006

2007

2008

2009

2010

2011

2012

UW Chaos and Complexity Seminar
University of Virginia

University of Montreal
University of Pittsburgh
Southern Methodist University
Princeton University

University of Chicago GSB

Ohio State University

University of Rochester

UC Riverside

UCSD

Stanford

UCLA

Harvard University

Duke University

McMaster University

Texas A&M University

New York University

University of Pittsburgh
Columbia University

University of British Columbia
Queen’s University

University of Montreal

Indiana University

Yale University

Michigan State University

NYU Stern School, Statistics Department
University of Southern California
Carnegie Mellon University, Statistics Department
Brown University

Purdue University

Northwestern University

UC Riverside

UW Madison, Statistics Department
ITAM (Mexico)

University of Pennsylvania
Boston University

Penn State University

Queen’s University

University of Michigan

UW Milwaukee (scheduled)

Rice University (scheduled)
MIT/Harvard (scheduled)



