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|
Monetary
Economics

Macro
Economics

Computational
Economics

2000-2003
1995-1999

2017-

2024-2025
2020-2024

2010-2017
2005-2009
2003-2004

2002
2001-2002

1998-2002

There are more things in heaven and earth, Horatio,
Than are dreamt of in your philosophy.
Hamlet, W. Shakespeare

Research Focus

Theory and Empirics; Monetary Policy

Business Cycles and Structural Macroeconometrics; Dynamic Games; Political Econ-
omy and Growth

Computational Geometry in Dynamic Games and Heterogeneous-agent Models; So-
lution and Estimation of Dynamic Structural Models

Education

PhD, University of Melbourne, Department of Economics
B.Comm (Economics), University of Melbourne, First Class

Experience

Vocational

Associate Professor, Research School of Economics, Australian National
University

Visiting Professor, Sungkyunkwan University, Korea

International Research Fellow—Associate Professor, Sungkyunkwan University,
Korea

Senior Lecturer, Research School of Economics, Australian National University
Lecturer, School of Economics, Australian National University

Assistant Professor, School of Economics, University of Western Australia
Lecturer (contract), Department of Economics, University of Melbourne

Research Assistant, Melbourne Institute of Applied Economics and Social Re-
search, University of Melbourne

Tutor, Department of Economics, University of Melbourne
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2019
2019
2015
2014

2014

2012
2011

2010
2010
2010
2007-2009

2008

2006-2008

Miscellaneous

Weatherall Fellow, Queen’s University, Canada

Special Visiting Associate Professor, Keio University

Visiting Research Scholar and Consultant, Reserve Bank of New Zealand
Visiting Research Scholar, Bank of Japan, Institute of Monetary and Economic
Studies

(With Competitive Fellowship)

Visiting Scholar, University of Queensland, School of Economics
(With Competitive Fellowship)

Visiting Scholar, National Taiwan University, School of Economics

Visiting Scholar, Universidade de Vigo, RGEA (Center for Economic Theory)
(Funded by Spanish Ministry of Education)

Visiting Scholar, U.S. Federal Reserve Bank of St Louis, Research Division
Visiting Scholar, Hitotsubashi University, Institute of Economic Research
Research Associate, Centre for Macroeconomics, University of Melbourne

Director, Macroeconomic Theory Program, ANU Centre for Applied Macroeco-
nomic Analysis

Visiting Scholar, Universidade de Vigo, RGEA (Center for Economic Theory)
(Funded by Spanish Ministry of Education)

Visiting Research Scholar and Consultant, Reserve Bank of New Zealand

Publications

o Kam, Kao, T. and Lee, J. Inflationary Redistribution vs. Trading Opportuni-
ties. April 2025. (* Funded by Australian Research Council Discovery Project
DP180103680.) Accepted at Macroeconomic Dynamics.

o Cross, J., Kam, T. and Poon, A. Volatility Shocks in Markets and Policies: What
Matters for a Small Open Economy like Canada? March 2025.  Accepted at
Economic Modelling.

o Kam, T., Kao, T. and Lu, Y. Political Dynamics, Public Goods and Private
Spillovers. Journal of Economic Behavior & Organization, 2020, 177, 237-
254,

o Fujiwara, |., Kam, T. and Sunakawa, T. Sustainable International Mone-
tary Policy Cooperation. Journal of Economic Dynamics and Control,
2019, 106, 103721. (* Funded by Australian Research Council Discovery Project
DP180103680.)

o Fujiwara, ., Kam, T. and Sunakawa, T. On Two Notions of Imperfect Cred-
ibility in Optimal Monetary Policies. Economic Letters, 2019, 173, 22-25.
(* Funded by Australian Research Council Discovery Project DP180103680.)

o Kam, T., Yao, W. and Vahid, F. On Weak Identification in Structural
VAR(MA) models. Economic Letters, 2017, 156, 1-6. (Lead article.) (*
Funded by Australian Research Council Discovery Project DP0984399.)
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https://doi.org/10.1016/j.jebo.2020.06.007
https://doi.org/10.1016/j.jebo.2020.06.007
https://doi.org/10.1016/j.jedc.2019.103721
https://doi.org/10.1016/j.jedc.2019.103721
https://doi.org/10.1016/j.econlet.2018.10.010
https://doi.org/10.1016/j.econlet.2018.10.010
https://doi.org/10.1016/j.econlet.2017.03.035
https://doi.org/10.1016/j.econlet.2017.03.035

o Okabe, T. and Kam, T. Regional Economic Growth Disparities: A Political
Economy Perspective. European Journal of Political Economy, 2017, 46,
26-39.

o Gomis-Porqueras, P., Kam, T. and Waller, T. Nominal Exchange Rate Deter-
minacy Under the Threat of Currency Counterfeiting. American Economic
Journal: Macroeconomics, 2017, 9(2), 256-273.

o Kam, T., and Stauber, R. Solving Dynamic Public Insurance Games with
Endogenous Agent Distributions: Theory and Computational Approxima-
tions. Journal of Mathematical Economics, 2016, 64, 77-98

o Alonso-Carrera, J. and Kam, T. Incomplete Risk Sharing and Monetary Policy
in a Small Open Economy. Macroeconomic Dynamics, 2016, Vol. 20(4),
1022-1050.

o Kam, T., and Lee, J. On Stationary Recursive Equilibria and Non-degenerate
State Spaces: The Huggett Model. Journal of Mathematical Economics,
2014, 50, 156-159.

o Kam, T., Lee, J., and Gomis-Porqueras, P. Money, Capital and Exchange
Rate Fluctuations. International Economic Review, 2013, 54(1). (Funded
by Australian Research Council Discovery Project DP0984399.)

o Kam T. and Hu, Y. Bonds with Transactions Service and Optimal Ramsey
Policy. Journal of Macroeconomics, 2009, 31, 633-653.

o Kam, T. Gains from Interest-rate Smoothing in a Small Open Economy
with Zero-bound Aversion. North American Journal of Economics and
Finance, 2009, 20, 24-45.

o Kam, T., Lees, K. and Liu, P. Uncovering the Hit List of Small Inflation
Targeters: A Bayesian Structural Analysis. Journal of Money, Credit and
Banking, 2008, 41(4), 583-618.

o Kam T. and Wang, Y. Public Capital Spillovers and Growth Reuvisited:
A Long-run and Dynamic Structural Analysis. Economic Record, 2008,
84(266) 378-392.

o Crosby, M., Kam, T. and Lees, K. How Costly is Exchange Rate Stabilisation
for an Inflation Targeter? The Case of Australia. Economic Record, 2008,
84(266), 354-365.

o Kam, T. Interest Rate Smoothing in a Two Sector Small Open Economy.
Journal of Macroeconomics, 2007, 29(2),: 283-304.

Under Review, Revision and/or Resubmission

o Head, A., Kam, T., Ng, S. and Pan, G. Money, Credit and Imperfect Competi-
tion Among Banks. Funded by Australian Research Council Discovery Projects
DP180103680 and DP210101688. Second-round R&R at Journal of Economic
Theory.

o Dong, M., Huangfu, S., Kam, T. and Ng, S. Banking Concentration and Loan
Market Power in a Frictional Loan Market. (* Funded by Australian Research
Council Discovery Project DP210101688.)  Under review at European Eco-
nomic Review.
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https://doi.org/10.1016/j.ejpoleco.2016.10.009
https://doi.org/10.1016/j.ejpoleco.2016.10.009
https://www.aeaweb.org/articles?id=10.1257/mac.20150172
https://www.aeaweb.org/articles?id=10.1257/mac.20150172
https://doi.org/10.1016/j.jmateco.2016.03.004
https://doi.org/10.1016/j.jmateco.2016.03.004
https://doi.org/10.1016/j.jmateco.2016.03.004
https://doi.org/10.1017/S1365100514000728
https://doi.org/10.1017/S1365100514000728
https://doi.org/10.1016/j.jmateco.2013.09.009
https://doi.org/10.1016/j.jmateco.2013.09.009
http://dx.doi.org/10.1111/j.1468-2354.2012.00735.x
http://dx.doi.org/10.1111/j.1468-2354.2012.00735.x
https://doi.org/10.1016/j.jmacro.2009.01.006
https://doi.org/10.1016/j.jmacro.2009.01.006
https://doi.org/10.1016/j.najef.2009.01.001
https://doi.org/10.1016/j.najef.2009.01.001
http://dx.doi.org/10.1111/j.1538-4616.2009.00224.x
http://dx.doi.org/10.1111/j.1538-4616.2009.00224.x
http://dx.doi.org/10.1111/j.1475-4932.2008.00498.x
http://dx.doi.org/10.1111/j.1475-4932.2008.00498.x
http://dx.doi.org/10.1111/j.1475-4932.2008.00496.x
http://dx.doi.org/10.1111/j.1475-4932.2008.00496.x
https://doi.org/10.1016/j.jmacro.2005.04.006

o Kam, T. Lee, H., Lee, J., and Ng, S. On Endogenous Markups Distribution
and the Pecuniary Externality of Credit on Monetary Exchange. R&R’ed at
European Economic Review.

o Head, A., Kam, T., Ng, S. and Pan, G. Banking Market Power, the Deposits
Channel of Monetary Policy and Capital. Under revision.

Works in Progress

o Dong, M., Ho, S-J., Huangfu, S., Kam, T. Karagedikli, O., Ng, S. and Wang,
L. Granular Loan Search I: A cross-country loan-contract-level study of heteroge-
neous monetary policy transmission.

o Dong, M., Ho, S-J., Huangfu, S., Kam, T. Karagedikli, O., Ng, S., and Wang,
L. Granular Loan Search Il: Monetary policy, heterogeneity and banking-system
stability.

o Bajaj, A. and Kam, T. Unemployment, Asset Liquidity and Risk Shocks.

o Kam, T. and Oktiyanto, F. Domestic and Foreign Firms' Markups Distribution
and Life-cycle: Theory and Evidence from Indonesia’s firm-level data.

o Kam, T., Kao, T., and Song, Q. Banking Market Power and Housing llliquidity.
New project with PhD student.

o Kam, T. and Asai, K. Money, Systemic Risk and Financial Stability. In progress.

o Kam, T. Kao, T. Meinecke, J. and Okabe, T. A Political Economy of Urbanized
Inequality: A Structural Econometric Investigation. In progress.

Policy Working Papers, Lecture Series and Other Material

o Kam, T. Lectures on Economic Growth: Theory and Empirics (2024, Graduate
Course with Python Examples). phantomachine.github.io/ebgtg/

o Kam, T. Lectures on Macroeconomic Theory (2017). phantoma-
chine.github.io/econ8022

o Fujiwara, I., Kam, T. and Sunakawa, T. Sustainable International Monetary Policy
Cooperation. Globalization Institute Working Papers 234, Federal Reserve
Bank of Dallas.

o Fujiwara, I., Kam, T. and Sunakawa, T. Sustainable International Monetary Policy
Cooperation. IMES Discussion Paper Series 16-E-10, Institute for Monetary
and Economic Studies, Bank of Japan.

o Gomis-Porqueras, P., T. Kam and C. Waller. Nominal Exchange Rate Determi-
nacy under the Threat of Currency Counterfeiting. U.S. Federal Reserve Bank
of St Louis Working Paper, 2015-028B.

o T. Kam, Heterogeneous-agent Public Insurance Games (Source codes and Docu-
mentation). phantomachine.github.io/HARDPIG/

o Kam, T., Lees, K. and Liu, P. Uncovering the Hit-list for Small Inflation Targeters:
A Bayesian Structural Analysis. Reserve Bank of New Zealand Discussion
Paper Series DP2006/009.

o Kam, T. Economic Dynamics - Theory and Computation, by J. Stachurski (Book
Review). Economic Record, 2010, Vol. 86(274), pages 451-453.
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2025

2024

2023

2022

2022

2021
2020

2020

2019

2018

2017

2017

2017

2016

2015

2014

2013

2013

oKam T. LaTeX document shell for ANU final exam (Update).
ctan.org/pkg/anufinalexam, 2010. This is a freely available template
used by most economics faculty in ANU for preparing their course examinations
in IATEX. Bundled in TEX Live and MikTEX distributions.

o Kam T. LaTeX document shell for ANU final exam, 2014. (Deprecated)

Conferences and Talks

Invited Participant 3rd ASB-CEPR-ERSA-ADB-CAMA-Bank Negara Malaysia-World
Bank Workshop on Macroeconomic Policy in Emerging Markets.

Paper and Invited Discussant  Asia Pacific Search and Matching; Monash Macro and
Monetary Economics Workshop

AMES, Singapore; SKKU-KAFE International Conference on Finance and Economics;
SAET, Paris; CEF, Nice

Invited Discussant PhD Conference in Economics and Finance (UWA); Asia-Pacific
Search and Matching Workshop (Virtual)

Invited Presenter ~ Summer Workshop on Money, Banking, Payments and Finance, US
Fed BoG, Washington DC; Vienna Macro Workshop;

Invited Discussant PhD Conference in Economics and Finance (UQ)

Invited Presenter Summer Workshop on Money, Banking, Payments and Finance,
Swiss National Bank, Study Center Gersenzee;

Sogang University Workshop on Search and Matching in Money and

Finance

ANU College of Business & Economics Experts Webinar

Invited Discussant PhD Conference in Economics and Finance (Monash)
Presented FIRN Banking and Finance Workshop (Finance, ANU)
Presented ESAM (Auckland); CEF (Milan); Econometric Society Meetings (Shanghai);

SAET Taipei; Midwest Macro (UW Madison); Australian Search and
Matching Workshop (UNSW)

Invited Discussant RBA Quantitative Macroeconomics conference, Reserve Bank of
Australia. (Paper by Prof. J. Bianchi)

Invited Presenter Summer Workshop on Money, Finance and Payments, Bank of
Canada

Presented Australasian Economic Theory Workshop, Auckland
Computational Economics and Finance, New York

Invited Presenter HKUST-Keio-HKIMR Conference on Exchange Rates and
Macroeconomics, Hong Kong

Presented 3rd Workshop of the Australasian Macroeconomics Society, Brisbane
Invited Discussant Central Bank Macroeconomic Modelling Workshop (Wellington)
Presented Econometric Society World Congress, Montreal
Invited Presenter Summer Workshop on Money, Banking, Payments and Finance,
Chicago Fed

Invited Discussant  Workshop of the Australasian Macroeconomics Society, Melbourne

Presented Association of Public Economic Theory Conference, Lisbon;
8th Workshop on Macroeconomic Dynamics, Melbourne

Invited Discussant Australasian Macroeconomics Workshop, Canberra
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2005-2012 Presented Association of Public Economic Theory, Taipei;
Society for Advancement of Economic Theory Conference;

Asian Meeting of the Econometric Society, Seoul;

Australasian Macroeconomics Workshop, Tasmania;

Workshop on Macroeconomic Dynamics, Brisbane;

Society for Advancement of Economic Theory Conference, Faro;
Association of Public Economic Theory, Seoul,

Far Eastern Meeting of the Econometric Society, SMU, Singapore;
North American Summer Meeting of the Econometric Society, Duke
University;

Workshop in Public Economics and Growth, Santiago, Chile;
Association of Public Economic Theory Conference, Hanoi;
Econometric Society of Australasia Meeting, Alice Springs;
European Economic Association Congress, Amsterdam;
Australasian Macroeconomics Workshop, University of Melbourne

2010 Invited Discussant ANU-UWA-UQ PhD Conference
2010 Invited Presenter Summer Workshop on Money, Banking, Payments and Finance,
Chicago Fed;

Reserve Bank of New Zealand Monetary Policy Conference (20th
Anniversary of Inflation Targeting), Wellington

2007 Invited Discussant Conference on Fiscal Policy Frameworks, Reserve Bank of Australia;
Australian Macroeconomics Workshop, La Trobe University

2006 Invited Discussant Macroeconometrics and Model Uncertainty Conference, Reserve
Bank of New Zealand;
Australian Macroeconomics Workshop, La Trobe University

2005 Invited Presenter Reserve Bank of New Zealand Workshop on Dynamic Stochastic
General Equilibrium Models

s |nvited Seminar Presentations

2024 Universities NYU (Shanghai); SKKU;
2023 Universities UQ; SKKU
2022 Universities Asia School of Business - MIT Sloan; SKKU
2021 Universities UC Irvine;

Keio University;
University of Western Australia;

SKKU
2020 Universities University of Queensland (VAMS);
2019 Universities Sungkyunkwan University;

Queen’s University;

Keio University;

Kobe University;

University of Hawai'i at Manoa

2018 Universities and Policy Institutions University of Adelaide;
Macro Group, Australian Treasury;
Monash University
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2017

2016
2015

2014

2013

2012

2011

2010

2009

2008

2007

2006

Universities

Universities

Universities

Universities

Universities

Universities

Universities

Universities

Universities

Universities

Universities

Universities

and Policy Institutions

NUS;

UTs;

UNSW;

UWA;

Curtin;

Monash University (Dept: Econometrics)

Deakin University

University of Sydney;
University of Melbourne;
Monash University;

La Trobe University

Bank of Japan;

Kyoto University;
University of Tokyo;
GRIPS (Tokyo);
University of Tasmania;
National Taiwan University;
University of Queensland,;
University of Melbourne
University of Adelaide;
University of Queensland,;
University of Melbourne;
QUT

National University of Singapore;

RGEA (Economic Theory Center), Universidade de Vigo

and Policy Institutions

and Policy Institutions

Monash University;
University of Sydney;
Korea Development Institute

Macquarie University;
La Trobe University;
IMES, Bank of Japan;
Hitotsubashi University;
U.S. FRB St Louis
University of Melbourne;
Deakin University;

ANU (Mathematical Sciences Institute, Computational Mathematics Group)

University of Queensland;
University of Adelaide;
Universitat de Barcelona (CREB);

RGEA (Economic Theory Center), Universidade de Vigo

and Policy Institutions

University of Melbourne;
National University of Singapore
UWA;

Curtin University;

Reserve Bank of Australia;
ANU School of Economics
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2005

2004

2002-2003

2024-2025
2020-2024

2019
2019
2017
2016
2014
2014
2014
2010
2007
2002
2001

2001-2003

1998

2024

2023
2021-2024

2020-2025

Universities University of Melbourne;
University of WA;

Curtin University;

ANU School of Economics;

ANU RSPAS

ANU RSSS;

HKUST;

University of Hong Kong;

Hong Kong Institute of Monetary Research
(HKMA);

Korea Development Institute;

Bank of Korea;

ANU School of Economics

University of Melbourne;

UWA

Universities and Policy Institutions

Universities

Awards, Nominations and Funding

Visiting Professorship (Travel and Stipend) Sungkyunkwan University

International Visiting Research Fellowship (Travel and Stipend) Sungkyunkwan

University
Weatherall Visitor Fellowship Queen's Economics Department
Special Visiting Associate Professor Keio University
ANU Last Lecture Award

Hitotsubashi University and JSPS

Anonymous Nomination
Stipendiary Fellowship

Stipendiary Fellowship  Bank of Japan (Institute of Monetary and Economic Studies)

Visiting Fellowship Grant University of Queensland

ANU Last Lecture Award

ANU College of Business and Economics

ANU CBE Teaching Excellence Award

Best paper, PhD Conference for Economics, ANU

Anonymous Nomination
Junior Research Fellowship
Anonymous Nomination
Prize

Scholarship and stipend  University of Rochester Ph.D program Scholarship (declined

for family reasons)

Scholarship University of Melbourne Fee Remission and Research (Stipendiary)

Scholarships
Scholarship University of Melbourne Economics Honours Research Scholarship
Grants and Fund Sourcing

ANU 6th Melbourne Institute Macro Policy Meeting. Amount (ANU): AUD3,000;
Continuing Education in Macroeconometrics (Adelaide). Amount (ANU):

AUD2,000;

WAMS+LAEF 2024. Amount: AUD 10,000

ANU, ASB/MIT-Sloan WAMS+LAEF 2023. Amount: AUD 45,000

ARC Discovery Project Banking System Competition and the Macro-economy.
Amount: AUD 287,304.

Sungkyunkwan University International Research Grant. Amount: USD72,000.
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2018-
2020/21

2017
2015-2016

2015

2012
2009

2008

2007

2006

2005

2004

2003

ARC Discovery Project Monetary Policy, Redistribution and Endogenous Asset Market
Incompleteness. Amount: AUD 194,442,

ANU, RBA, Treasury WAMS + LAEF 2017. Amount: AUD 60,000.

ANU Merit Allocation Scheme Grant For distributed computing time on the National
Computational Infratructure’'s Fujitsu Raijin

cluster.

ANU CBE RSG Limited Commitment in Monetary Policy—The Perils of Forward
Guidance. Amount: AUD 8,386.

ANU CBE RSG Limited Commitment and Environmental Policy. Amount: AUD 5,000.

ANU CBE CIGS Money, Capital and Exchange Rate Fluctuations. Amount: AUD
9,805.
ARC Discovery Project Co-investigators: George Athanasapoulos, Don Poskitt and

Farshid Vahid. Project Title: Vector ARMA Models and
Macroeconomic Modelling: Some New Methodology and
Algorithms, DP0984399. Amount: AUD 387,943.

ANU CBE CIGS On a New Theory for the Term Structure and Exchange Rate
Disconnect Puzzles. Amount: AUD 10,000.

ANU CBE CIGS Two-sided learning in a non-trivial small open economy. Amount:
AUD 6,300.

ANU CBE CIGS On a Public Insurance Dynamic Game with Heterogeneous Agents.
Amount: AUD 10,000.

ANU CBE CIGS Uncovering Central Bank Preferences using Bayesian Structural
Methods. Amount: AUD 6,000.

ARC-EDN; CBE-ERIGS ANU Workshop in Macroeconomic Dynamics 2006. Amount:
AUD 31,400.

ARC Economic Design Network; CAMA. Short course on “Stochastic Economic
Dynamics” presented by Dr. John

Stachurski (KIER, Kyoto University).

Amount: AUD 8,000.

ANU/NIEB; ARC-EDN; CAMA  Short course on “Recursive Contracts” presented by
Dr. Begofia Dominguez (University of Auckland).

Amount: AUD 11,000.

UWA Research Grant  Business Cycles, Stabilization and Welfare: Theory and Policy.
Grant No. 12104373. Amount: AUD 11,000.

UWA Business School Research Grants Scheme A Job-Search Model with
Heterogeneous Agents, Tax and

Benefits Structure. Grant No.

10301056. Amount: AUD2,370.

UWA Research Grants Office Supplementary Travel Grant. Amount: AUD750.

s Education Contributions—Teaching

ANU Courses taught. (* Original course proposal/design/implementation.)
ECON8050 Economic Growth* (Graduate/Honours), ANU 2023-current. Rating: 4/5 to 5/5

1.

(SELT)

ECON1102 Macroeconomics 1 (Undergraduate), ANU, 2024 (Co-teaching, 2 weeks); 2013-
2017; Rating: 3.5/5 to 4/5 (SELT)
ECON2021 Macroeconomics 2 (Intermediate Undergraduate), ANU, 2024-; 2007-2010; Rating:
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3.5/5 to 4/5 (SELT)
4. ECON8026 Advanced Macroeconomics (Master), ANU, 2011-2012; 2018-2022; Rating: 4.6/5
to 4.8/5 (SELT)
5. ECON8022 Macroeconomic Theory (Graduate), ANU, 2005-2008; 2015-2021; Rating: 4.5/5
(SELT)
6. ECONB8070 Political Economy of Macroeconomic Policy* (Graduate), ANU 2004-2007, 2009;
Rating: 5.7/7 (ANUSET)
7. ECON3053 Political Economy of Macroeconomic Policy* (Undergraduate), ANU 2004-2007;
Rating: 5.9/7 (ANUSET)
8. ECON2026 Money and Banking (Undergraduate), ANU, 2005-2006. Rating: 5/7 (ANUSET)
9. ECON8001 Topics in Economic Dynamics* (Graduate), ANU 2009-2013; Rating: 4.5/5
(SELT)
10. ECON3102 Macroeconomics 3 [shared] (Undergraduate), ANU, 2010; Rating: Not Available.
11. ECON7074 Macroeconomic Policy Principle (Graduate Certificate), ANU, 2013-2016; Rating:
45/5 to 4.7/5 (SELT)
Invited/Guest Lecture Sessions (International):
1. Computational Economics; Introductory Data Science for Business and Economics; Ad-
vanced Macreconomics; Intermediate Macroeconomics SKKU, 2020-2023;
2. Intermediate Macroeconomics, Keio University, 2019.
UWA Courses taught:
1. International Finance (Undergraduate), UWA, 2003-2004;
2. Quantitative Methods for Economics and Business (First-year Undergraduate), UWA, 2003-
2004.
University of Melbourne Courses taught as lecturer and coordinator:
1. Intermediate Microeconomics (Undergraduate), University of Melbourne, 2002. Summer
School version.
Courses taught as tutor and/or lab instructor:
1. 3rd-year Macroeconomics, University of Melbourne, 2002-2003.
2. 3rd-year Microeconomics, University of Melbourne, 2002-2003.
3. Time Series Analysis, (Theory with Applications; Advanced undergraduate), University of Mel-
bourne, 2002-2003.

e [ ducation Contributions—Research Mentoring

2025 Joshua Taylor  RSE, Honours Thesis: “Banking Sector Concentration and Risk Taking
in Australia” Role: Supervisor. Subsequent placement: TBA

2024— Iris Chio RSE, Ph.D Dissertation: “TBA". Role: Committee member. Subsequent
placement: TBA
2023-2024 Minjeong Son SKKU, Masters Dissertation: “The Role of Monetary Policy in a

Pandemic”. Role: Advisor, Oral Examination Chair. Subsequent
placement: Ph.D program, UT Austin.

2022— Shu Hu RSE, Ph.D Dissertation: “TBA". Role: Committee member. Subsequent
placement: TBA

2022-2023 Hyeonsik Yoon SKKU, Masters Dissertation: “Welfare Implication of Banking in the
Heterogeneous Agent Monetary Model”. Role: Advisor, Oral

Examination Chair. Subsequent placement: Ph.D program, Duke

University.
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2021-2022

2021-2025

2021-2025

2021-2024

2019-

2019-

2019-2022

2019-2024

2018-2023

2017

2016

2015-2020

2014-2016

2014-2018

2013-2016

SKKU, Ph.D Dissertation: “Essays on Market Power in
Macroeconomics”. Role: Advisor, Oral Examination Chair. Subsequent
placement: Bank of Korea.

Hyungsuk Lee

Kazuki Tomioka RSE, Ph.D Dissertation: “Essays on Nonlinear Structural
Macroeconometrics”. Role: Committee member. Subsequent

placement: TBA

RSE, Ph.D Dissertation: “Essays on Informality, Markups, and
Resource Misallocation in Developing Countries”. Role: Committee
member, co-author. Subsequent placement: Bank Indonesia

Fajar Oktiyanto

Chien-Hsiang Yeh RSE, Ph.D Dissertation: “Essays on Production and Financial

Networks”. Role: Committee member. Subsequent placement:
TBA

RSE, Ph.D Dissertation: “Essays on Wealth Inequality and Housing
Markets” Role: Chair/Supervisor. Subsequent placement: TBA

RSE, Ph.D Dissertation: “Microfoundations of Asset Liquidity and
Monetary Policy Transimissions”. Role: Chair/Supervisor.
Subsequent placement: TBA

Qingsong Song

Simon Mishricky

Diego Puente Moncayo  RSFAS, Ph.D Dissertation: “Implicit and explicit government
guarantees and their impact on bank risk”. Role: Committee
member. Subsequent placement: Assistant Professor, UTS

Finance.
Darapheak Tin RSE, Ph.D Dissertation: “Life-cycle Earnings Risk and Insurance”.

Role: Committee member. Subsequent placement: TBA

leng Man Ng RSE, Ph.D Dissertation: “Essays on Money, Banking and Market Power".
Role: Chair/Supervisor. Subsequent placement: University of

Melbourne.

Bo Zhang RSE, Ph.D Dissertation: “Real-time Forecasting with Time-varying
Parameter Models”. Role: Acting Chair/Supervisor. Subsequent

placement: University of Wollongong

leng Man Ng  School of Economics, ANU Honours candidate. Dissertation: “Recursive
Preferences, Time-varying Risk Premia and Monetary Transimissions”.
Role: Chair/Supervisor. Subsequent placement: ANU Ph.D candidate.

School of Economics, ANU Ph.D candidate. Dissertation:
“Leverage, Asset Bubbles and Business Cycles”. Role: Dissertation
committee chair and supervisor. Subsequent placement:
Australian Bureau of Statistics.

School of Economics, ANU Ph.D candidate. Dissertation:
“Corporate Taxation and Life-cycle Redistribution Issues” Role:
Acting Chair/Supervisor. Subsequent placement: Australian
Treasury.

School of Economics, ANU Ph.D candidate). Dissertation: “Essays on
Economic and Policy Time Variations in Small Open Economies”. Role:
Dissertation committee chair and supervisor. Subsequent placement:

CAMP, Bl Norwegian School of Business.

School of Economics, ANU Ph.D candidate. Role: Dissertation
supervisor. Subsequent placement: University of Strathclyde
(Postdoctoral Fellow with Prof. Gary Koop).

Minh-Ngoc Nguyen

Sebastian Wende

Jamie Cross

Aubrey Poon
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2013-2016

2012-2014

2011-2015

2011-2012

2011-2012

2010-2014

2009-2012

2008-2011

2007

2005-2008

2005-2008

2004

Luis Uzeda Garcia School of Economics, ANU Ph.D candidate. Dissertation supervisor.
Subsequent placement: On the market. Subsequent placement:

Bank of Canada.

Yingying Lu  CAMA, ANU Ph.D candidate. Dissertation: “Three Essays on Economic
Analysis of Environment-Related Fiscal Policies: Theories and

Applications”. Dissertation supervisor. Subsequent placement: Shanghai

University.

Tomohito Okabe School of Economics, ANU Ph.D candidate. Dissertation: “The
Political Economy of Regional Growth”. Dissertation committee chair
and supervisor. Subsequent placement: Hitotsubashi University.

Saran Sarntisart School of Economics, ANU Ph.D candidate. Dissertation: “The
Economics of Islamic Banking.” Acting dissertation supervisor.

Paul Kitney CAMA, ANU Ph.D candidate. Dissertation: “Essays on the Role of
Financial Factors in Monetary Policy: Theory and Evidence.”. Partial
dissertation supervisor. Subsequent placement: BlackRock.

Varang Wiriyawit School of Economics, ANU Ph.D candidate. Dissertation: “Essays
on Empirical Monetary Economics”. Role: Dissertation committee
chair and supervisor. Subsequent placement: Mahidol University.

Thitima Chucherd CAMA, ANU Ph.D candidate. Dissertation: “Fiscal and Monetary
Policy Effectiveness: the Optimal Interaction in a Changing Global

Environment”. Role: Dissertation committee chair and supervisor.

Subsequent placement: Bank of Thailand.

Vipin Arora School of Economics, ANU Ph.D candidate. Dissertation: “Optimal
Depletion, Rates of Return, and Investment”. Role: Dissertation supervisor.
Subsequent placement: Office of Energy, Washington D.C.

Dinar Prihardini ANU B.Ec Honors candidate). Dissertation: Collateral Damage:
Bayesian Inference in a Monetary DSGE Model with Housing and

Asset Collateral Constraints. Completed with First class Honors and

ANU Medal. Subsequent placement: World Bank.

David Beven ANU B.Ec Honors candidate). Dissertation: The Public Finance of
Intergenerational Goods. Completed with First class Honors. Subsequent
placement: Credit Suisse.

Tu Dang  RSPAS, ANU Ph.D candidate: “The Choice of Exchange Rate Bands”. Role:
Dissertation supervisor. Subsequent placement: Central Bank of Vietnam.

Mohammad Hasni Shaari CAMA, ANU Ph.D candidate: “Analysing the Behaviour of
Bank Negara Malaysia in Formulating Monetary Policy: The

Empirical Approach”. Role: Dissertation supervisor.

Subsequent placement: Bank Negara Malaysia.

Stéphane Verani First class Honors, University of Western Australia: An Analysis of
Open-source Software Development. Completed with First class

Honors. Subsequent placement: Ph.D program at University of

California Santa Barbara.

Chelsea Gray 1st class Honors, University of Western Australia: Monetary
Interdependence between Australia, New Zealand and the US: A SVAR

approach. Completed with First class Honors. Subsequent placement:

Reserve Bank of Australia.

Service and Outreach
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2024

2023

2022

2021

2020

2019

2018

2017

Scientific Committee Member, Fund-sourcing and/or Co-organizer: Workshop of
the Australasian Macroeconomics Society (UWA); Melbourne Macro Policy Meeting;
Continuing Education in Macroeconometrics (Adelaide). Invited Organizer: Session at
SAET, Santiago, Chile. Internal ARC Grant Applications Panel Reviewer: ANU,
CBE. Volunteer: ANU/CBE First-aid Officer; Fire Warden; Mental-health first aider.
School Committee: ANU/RSE Chair of Visitor Committee. Referee: IJET;
Examiner: Honours thesis.

Scientific Committee Member, Fund-sourcing and Co-organizer: Workshop of the
Australasian Macroeconomics Society (Kuala Lumpur, ANU/ASB-MIT-Sloan). Invited
Organizer: Session at SAET, Paris. Invited International Examiner: SKKU graduate
thesis. Volunteer: ANU/CBE First-aid Officer; Fire Warden; Mental-health first aider.
College Committee: ANU/CBE Inclusion, Diversity, Equity and Access Committee.
School Committee: ANU/RSE Chair of Visitor Committee. Seminar Coordinator:
ANU/RSE Macroeconomics Seminar.

Scientific Committee Member: Workshop of the Australasian Macroeconomics
Society (USyd). Volunteer: ANU/CBE First-aid Officer; Fire Warden; Mental-health
first aider. College Committee: ANU/CBE Inclusion, Diversity, Equity and Access
Committee. School Committee: ANU/RSE Chair of Visitor Committee. Referee:
JEDC; JIMF; Internal ARC Fellowship Panel Reviewer: ANU: CBE, CASS and
Crawford School; Program Convenor: ANU Economics Honours Program; External
Appointed: Australian Research Council (Federation Fellowship) Grant Application
Assessor.

Scientific Committee Member: Workshop of the Australasian Macroeconomics
Society (online). Referee: CJE; EER; Macro. Dynamics; JEBO. Ph.D theses
examiner: Monash University and University of Auckland. Program Convenor: ANU
Economics Honours Program.

Referee: EER; Pearson Publishers textbook; Canadian Journal of Economics; JEBO;
Journal of Asian Economics; Journal of Macroeconomics. Appointed Examiner: Ph.D
thesis, Monash University. Program Convenor: ANU Economics Honours Program.
Organizer: Joint ANU-QuantEcon-SKKU masterclass with Tom Sargent and John
Stachurski.

Referee: IER; JEDC; Journal of Macroeconomics. Scientific Committee Member:
Econometric Society Australasian Meeting (Perth). Appointed Examiner: PhD theses,
RMIT and University of Melbourne. Program Convenor: ANU Economics Honours
Program.

Referee: JET; Journal of Macroeconomics; Scandinavian J. Econ. Recruitment
Committee: ASSA January 2018 job-market, Chair. External Appointed: Australian
Research Council (DP and DECRA Applications) Assessor; Program Convenor: ANU

Economics Honours Program.

Marketing Liaison and Organizer: Economics Masterclass at the National Press Club,
Canberra. External Appointed: Australian Research Council DP (2) and DECRA (1)
Grants Applications Assessor. Organizing Committee Chair and Fund-sourcing:
Workshop of the Australasian Macroeconomics Society (joint with UCSB Laboratory of
Aggregate Economics and Finance). Referee: Journal of Macroeconomics;
International Review of Economics and Finance. ANU Committees: ANU ERA2018
Panel Member (Economic Theory 1401), Applied Economics and Econometrics; RSE
Teaching and Learning Committee; RSE Marketing and Outreach Committee; CBE IT
consultative group. External Elected: Treasurer and CIO, Australasian
Macroeconomics Society, Inc. and Chief Information Officer. Appointed Examiner:
Master thesis, QUT. Program Convenor: ANU Economics Honours Program.
External Elected: Treasurer, Australasian Macroeconomics Society, Inc.
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2016

2015

2014

2013

2012

2011

2010

2009

2008

ANU/RSE Committee Member: Teaching and Learning Committee; RSE Marketing
and Outreach Committee. Program Convenor: ANU Economics Honours Program.
External Elected: Treasurer, Australasian Macroeconomics Society, Inc. External
Appointed: Australian Research Council (Grant Applications) Assessor

Volunteer: Economics Outreach/Lecture at Baulkham Hills High School, Sydney;
External Appointed: Australian Research Council (Grant Applications) Assessor;
ANU/RSE Committee Member: Recruitment Committees (professorial and junior
hiring); RSE Marketing and Outreach Committee. Program Convenor: ANU
Economics Honours Program; Invited speaker: ANU Open Day Lecture, "Why Study
Economics?”

External Appointed: Australian Research Council (Grant Applications) Assessor;
ANU/RSE Committee Member: Recruitment Committees (professorial and junior
hiring); RSE Marketing and Outreach Committee. Referee: Journal of Money Credit
and Banking; Journal of Macroeconomics; Appointed Examiner: Ph.D thesis (2) from
UTS and UNSW.

Referee: Journal of Money Credit and Banking; Economic Record; Member: WMD
Board and Scientific Committee, 8th Australasian Workshop in Macroeconomic
Dynamics 2012, Managerial Training: Certificate of completion for Working
Relationships course (on team management and conflict resolutions) at the Australian
Institute of Management, Sydney.

Referee: Macroeconomic Dynamics; Economic Record; Member: WMD Board and
Scientific Committee, 7th Australasian Workshop in Macroeconomic Dynamics 2012;
ANU Research School of Economics IT liaison: Web redevelopment group; staff IT
liaison.

Referee: European Economic Review; Czech Journal of Economics and Finance;
Member: WMD Board and Scientific Committee, 6th Australasian Workshop in
Macroeconomic Dynamics 2011; ANU School of Economics IT liaison: Web
applications development and design.

Referee: Macroeconomic Dynamics; Journal of Money, Credit and Banking; Journal of
Macroeconomics; Canadian Journal of Economics; Volunteer: Hiring process
(reviewer);, ANU-UWA-UQ PhD Conference (discussant); ANU Open Day; Guest
lecturing in ECON3102 Macroeconomics 3.

Referee: MIT Press (Referee for graduate-level mathematical reference for
economists); RBNZ Discussion Paper series; Volunteer: ANU Economics Honours
Conference (discussant); Member: ANU School of Economics Level B/C Hiring
Committee; Member: Econometric Society Australasian Meetings 2009 Scientific
Committee; ESAMO09 Graphics and Website design. Research Associate:
Macroeconomic Theory Program, ANU Centre for Applied Macroeconomic Analysis.
ANU School of Economics IT liaison: Web applications development and design;
Member: College of Business and Economics IT Working Party; Volunteer: ANU CBE
participant in Moodle (open-source Learning Management System) Workshop.

Director: Macroeconomic Theory Program, ANU Centre for Applied Macroeconomic
Analysis; ANU School of Economics IT liaison: Web applications development and
design; Member: College of Business and Economics IT Working Party;, Thesis
Examiner: Honours dissertation, ANU (1).
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2007

2005-2006

2004

|
English
Mandarin
Malay

Systems

Publishing

E——
Running
Swimming
Music and

Luthiery

LaTeX, Sphinx-doc, Jupyter

Director: Macroeconomic Theory Program, ANU Centre for Applied Macroeconomic
Analysis; Referee: Journal of Macroeconomics, Economic Record, Czech National Bank
Working Paper Series (external referee). Volunteer: ANU student enrolment;
Organizing committee member and webmaster for 25th Australasian Economic
Theory Workshop, ANU; Thesis Examiner: Master’s dissertation, Department of
Economics, University of Adelaide; Honours dissertation, ANU (2). Appointed Grant
Assessor: Social Sciences and Humanities Research Council, Government of Canada.

Coordinator: ANU Macroeconomics Study Group. Co-founder and organizer: 1st
Australasian Workshop in Macroeconomic Dynamics 2006 (WMD2006); Invited
lecturer: in ANU/CBE Workshop for High School Mathematics Teachers. Thesis
Examiner: Honours dissertation, ANU.

Member: Econometric Society. Member: European Economic Association.
Co-organizer: the ANU Macroeconomics Study Group. Co-organizer: UWA
Economics Teachers Seminar, May 2004. Organizer: special short courses on

“Recursive Contracts” in 2005, and “Stochastic Economic Dynamics” in 2006 at the
ANU; Referee: Economic Record, Australian Economic Papers.

Languages

Native
Native

Near-native

Computer skills
GNU/Linux, MacOS

Programming Python, Julia, Matlab, C/C++,
Gauss
Visual GNU/GIMP

Other Interests

Amateur, non-competitive
Amateur

Amateur, electric guitars

References

Available on request.
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