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MEMBERS OF RESEARCH PROJECTS, NETWORKS AND SOCIETIES 
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MAIN RESEARCH INTERESTS 

 
Econometric time series analysis, macro-econometrics, co-integration, vector 
autoregresssions, financial econometrics, volatility modeling, applied 
econometrics in macroeconomics and finance, bootstrap methods, models for 
locally explosive bubbles. 
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forthcoming. 
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and A. Rahbek), Econometrica, 2015, 83(2):813-831.  
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The Breakdown of the UK Phillips Curve Revisited: Comment on “The Long-Run Determinants of 
UK Wages, 1860-2004”, Journal of Macroeconomics, 2009, 31 (1), 29-34. 

Influential Observations in Cointegrated VAR Models: Danish Money Demand 1973-2003, The 
Econometrics Journal, 2008, 11(1), 1-19.  

Likelihood Ratio Testing for Cointegration Ranks in I(2) Models (with A. Rahbek), Econometric 
Theory, 2007, 23(4), 615-637. 

A Maximum-Eigenvalue Test for the Cointegration Ranks in I(2) VAR Models, Economics Letters, 
2007, 94(3), 445-451. 
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UK Money Demand 1873-2001: A Long-Run Time Series Analysis and Event Study, Cliometrica, 
2007, 1(1), 45-61. 

Inflation Adjustment in the Open Economy: An I(2) Analysis of UK Prices (with C. Bowdler), 
Empirical Economics, 2006, 31(3), 569-586. 

Analyzing I(2) Systems by Transformed Vector Autoregressions (with H.C. Kongsted), Oxford 
Bulletin of Economics and Statistics, 2004, 66(3), 379-397.  
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Oxford Bulletin of Economics and Statistics, 2002, 64(5), 449-472. 

 


