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Office Contact Information:

University of International Business
and Economics (UIBE)
School of Banking and Finance
No.10, Huixin Dongjie, Chaoyang Dis-
trict, Beijing
100029, China
Ideas

Date of Birth: June, 2nd 1978

Gender : Male
Citizenship : Chinese
Office Phone : 86-10-64493331

Email : lanhongken@gmail.com

LANGUAGES

Chinese - mother tongue, English - fluent (written and spoken), German - basic (spoken)

RESEARCH INTERESTS

Numerical methods for macroeconomic models

Search theory and labor markets

Macroeconomics

EDUCATION

Ph.D. student, Institute for Economic Theory II, Humboldt University of Berlin, 2015

M.Sc. in Economics, School of Business and Economics, Humboldt University of Berlin, 2006

B.A. in Economics, University of International Relations, Beijing, China P.R., 2001

EMPLOYMENT

Assistant Professor, Department of Financial Engineering, School of Banking and Finance, UI-
BE, Beijing, China, 2015 - present

Research assistant of Prof. Michael C. Burda, Collaborative Research Center 649 (SFB 649):
Economic Risk, Humboldt University of Berlin, 2009 - 2015

PUBLICATIONS

“Solving DSGE Models with a Nonlinear Moving Average” (with Alexander Meyer-Gohde),
Journal of Economic Dynamics and Control, Volume 37, Issue 12, Pages 2643 − 2667, December
2013

“Solvability of Perturbation Solutions to DSGE Models” (with Alexander Meyer-Gohde), Jour-
nal of Economic Dynamics and Control, Volume 45, Pages 366 − 388, August 2014

https://ideas.repec.org/f/pla576.html
mailto:lanhongken@gmail.com
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WORKING PAPERS

“Decomposing Risk in Dynamic Stochastic General Equilibrium” (with Alexander Meyer-
Gohde)

“Pruning in Perturbation DSGE Models” (with Alexander Meyer-Gohde)

“Comparing Solution Methods for DSGE Models with Labor Market Search”

“Stochastic Volatility in Real General Equilibrium”

SOFTWARE

Nonlinear Moving Average as Dynare Add-on

TEACHING ACTIVITIES

Spring 2010 Labor Markets with Search Frictions (recitation - M.Sc.)

Fall 2010 Advanced Macroeconomic Analysis (recitation - Ph.D.)

Spring 2011 Labor Markets with Search Frictions (recitation - M.Sc.)

Fall 2011 Advanced Macroeconomic Analysis (recitation - Ph.D.)

Fall 2012 Advanced Macroeconomic Analysis (recitation - Ph.D.)

Spring 2013 Labor Markets with Search Frictions (recitation - M.Sc.)

Fall 2013 Advanced Macroeconomic Analysis (recitation - Ph.D.)

Spring 2014 Labor Markets with Search Frictions (recitation - M.Sc.)

Spring 2015 Advanced Macroeconomic Analysis (Lecture and recitation - Ph.D.)

PRESENTATIONS

Spring Meeting of Young Economists (SMYE), Mannheim, 2012

Computing in Economics and Finance (CEF), Prague, 2012

The 9th Dynare Conference, Shanghai, 2013

Macroeconometric Workshop 2013, German Institute for Economic Research, Berlin, 2013

EEA-ESEM, Toulouse, 2014

The Annual Conference of the Vereins für Socialpolitik (VfS Jahrestagung), Hamburg, 2014

https://github.com/lanhongken/nlma

