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German citizen

Principal Financial Stability Expert, European Central Bank, 10/2018-present

Senior Financial Stability Expert, European Central Bank, 1/2015-9/2018

Financial Stability Expert, European Central Bank, 12/2013-12/2014

Economist, European Central Bank, 1/-6/2009, 2/2010-1/2012, 5/2012-11/2013, 3/-8/2006
Economist, Organisation for Economic Co-operation and Development, 7/2009-1/2010
Economist, Senior Economist, Sveriges Riksbank, 9/2006-1/2009

Uppsala University, Uppsala, Sweden

Ph.D., Economics, 2005
e Thesis: Quantitative New Keynesian Macroeconomics and Monetary Policy

Filosofi licentiatexamen (~ M.Phil.), Economics, 2004

e Thesis: Assessing Predetermined Expectations in the Standard Sticky Price Model:
A Bayesian Approach

Universitat Pompeu Fabra, Barcelona, Spain
Visiting Ph.D.-student, 1/2003 - 3/2003

University of Glasgow, Glasgow, United Kingdom

M.Sc., Economics, 2000 (Distinction, best student)
e Thesis: On the Stability of European Money Demand

Financial Stability, Systemic Risk, Early Warning Systems, Econometrics,
Monetary Economics

o Financial stability implications of higher than expected inflation , ECB Financial Stabil-
ity Review, Issue 1, May 2022 (with Benjamin Mosk)

¢ |dentifying the corporates most vulnerable to price shocks following the pandemic ,
ECB Financial Stability Review, Issue 1, May 2022 (with Julian Metzler, Benjamin
Mosk, Nander de Vette)

e Assessing corporate vulnerabilities in the euro area , ECB Economic Bulletin, Issue 2,
March 2022 (with Giulio Nicoletti, Ralph Setzer, Mika Tujula)

e Household credit cycles and financial crises , VOX CEPR Policy Portal, 11 March 2019
(with Jan-Hannes Lang)

e Semi-Structural Credit Gap Estimation , ECB Working Paper No. 2194, 2018 (with
Jan-Hannes Lang)

¢ A new financial stability risk index to predict the near-term risk of recession , Special
Feature in the May FSR, 2018 (with Andrea Deghi, Dawid Zochowski)

¢ Real and financial cycles in EU countries: Stylised facts and modelling implications,
ECB Occasional Paper No 205, (as member of WGEM Team on Real and Financial
Cycles), 2018
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Measuring credit gaps for macroprudential policy, Special Feature in the ECB May
Financial Stability Review, 2017 (with Jan-Hannes Lang)

Capturing the financial cycle in euro area countries, Special Feature in the ECB Novem-
ber Financial Stability Review, 2014 (with Benjamin Klaus, Paul Hiebert, Tuomas Pel-
tonen Yves Schueler)

Operationalising the countercyclical capital buffer: indicator selection, threshold iden-
tification and calibration options, ESRB Occasional Paper No 5, with with C. Detken,
O. Weeken, L. Alessi, D. Bonfim, M. Boucinha, C. Castro, S. Frontczak, G. Giordana,
J. Giese, N. Jahn, J. Kakes, B. Klaus, J.-H. Lang, N. Puzanova, 2014

Happiness Puzzles: Analytical Aspects of the Easterlin Paradox, Oxford Economic
Papers (with Ali Choudhary, Paul Levine, Peter McAdam), Volume 64, Issue 1, p. 27-
42,2012,

Interest Rate Pass-through During the Global Financial Crisis: The Case of Sweden
(with Niels-Jakob Harbo Hansen), OECD Economics Department Working Paper 855,
OECD Publishing, 2011.

Robust Inflation-Targeting Rules and the Gains from International Policy Coordina-
tion, Department of Economics Discussion Paper 0208, University of Surrey (with Paul
Levine and Joseph Pearlman), 2008.

Assessing Predetermined Expectations in the Standard Sticky-Price Model: A Bayesian
Approach, European Central Bank Working Paper No 621, 2006.

Can A Time-Varying Equilibrium Real Interest Rate Explain the Excess-Sensitivity
Puzzle?, Uppsala University Working Paper 2006:20 (with Annika Alexius), 2006.
Quantitative New Keynesian Macroeconomics and Monetary Policy, Economic Studies
88, Uppsala University (Ph.D. thesis), 2005.

Interest Rate Smoothing versus Serially Correlated Errors in Taylor Rules: Testing the
Tests, Uppsala University Working Paper 2005:14 (with Par Osterholm), 2005.
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