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Education:
· Ph.D., University of Western Ontario (1993)

· M.A., University of Western Ontario (1988)

· B.A. (Honours), Wilfrid Laurier University (1987)



Research Interests:
· fixed-income microstructure

· monetary theory and policy

· financial stability



Publications:
Refereed Journals: 

"Labour Markets, Liquidity, and Monetary Policy Regimes," 
(with David Andolfatto, SFU, and Kevin Moran), Canadian Journal of Economics, Vol 37, p. 392-420, April 2004. 

"Liquidity Effects and Market Frictions," 
(with Guang-Jia Zhang) Journal of Macroeconomics, Spring 2001, 23 (2): 153-176. 

Bank of Canada publications: 

"Uncollateralized Overnight Loans Settled in LVTS" 
(with Nadja Kamhi), Bank of Canada Working Paper No. 2007-11. 

"Price Discovery in Canadian Government Bond Futures and Spot Markets" 
(with Christopher Chung and Bryan Campbell), Bank of Canada Working Paper No. 2007-4. 

"A Comparative Study of Canadian and U.S. Price Discovery in the Ten Year Government Bond Market" (with Bryan Campbell, Concordia U. and CIRANO), In Fixed Income Markets. Proceedings of a conference held by the Bank of Canada, May 2006. 

"The Efficiency of Canadian Capital Markets: Some Bank of Canada Research," (with Michael King), Bank of Canada Review, Summer 2004, pp. 5-17. 

"Simple Monetary Policy Rules in an Open-Economy, Limited-Participation Model" 
(with Wai-Ming Ho, Waterloo University, and Kevin Moran), Bank of Canada Working Paper No. 2003-38. 

"Labour Markets, Liquidity, and Monetary Policy Regimes" 
(with David Andolfatto, SFU, and Kevin Moran), Bank of Canada Working Paper No. 2002-32. 

"Inflation Expectations and Learning about Monetary Policy" 
(with David AndolfattoAndolfatto, SFU, and Kevin Moran), Bank of Canada Working Paper No. 2002-30. Updated version: "Are Inflation Expectations Rational". 

"The M1 Vector-Error-Correction Model: Some Extensions and Applications," 
(with Charleen Adam), In Money, Monetary Policy, and Transmission Mechanisms, p. 151-180. Proceedings of a conference held by the Bank of Canada, November 1999. Ottawa: Bank of Canada. 

"Financial Intermediation, Beliefs, and the Transmission Mechanism," 
(with Robert Amano and Guang-Jia Zhang), In Money, Monetary Policy, and Transmission Mechanisms, p. 283-311. Proceedings of a conference held by the Bank of Canada, November 1999. Ottawa: Bank of Canada. 

"Liquidity Effects and Market Frictions," 
(with Guang-Jia Zhang), Bank of Canada Working Paper No. 1998-11. 

"Forecasting Inflation with the M1-VECM: Part Two," 
(with Walter Engert), Bank of Canada Working Paper No. 1998-6. 

"A Distant-Early-Warning Model of Inflation Based on M1 Disequilibria," 
(with Jamie Armour, Joseph Atta-Mensah, and Walter Engert), Bank of Canada Working Paper No. 1996-5. 

"Long-Run Demand for M1," 
Bank of Canada Working Paper No. 1995-11. 

Other publications: 

"Inflation Expectations and Learning about Monetary Policy," 
(with David Andolfatto, SFU, and Kevin Moran), DNB Staff Reports No. 121/2004. 

"Inflation Persistence and Costly Market Share Adjustment: A Preliminary Analysis," 
(with Robert Amano), Monetary Policy in a Changing Environment, BIS Papers No. 19, p. 134-146. 

"Liquidity Effects and Market Frictions," 
(with Guang-Jia Zhang), DNB Staff Reports No. 29/1998. 
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Attached below is a link to my CV which is more of less up to date. It doesn't really include my employment history because that's all been with the Bank of Canada. If you need more detail than that then it would be something like this
1994-1998: Senior Analyst, Monetary and Financial Studies, Monetary and Financial Analysis Department, Bank of Canada
1998-2000: Principal Researcher, Monetary and Financial Studies, Monetary and Financial Analysis Department, Bank of Canada
2000-2003: Assistant Chief, Monetary and Financial Studies, Monetary and Financial Analysis Department, Bank of Canada
2003-2007: Research Director, Financial Markets Department, Bank of Canada
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