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Bruce E. Hansen was a student of Peter Phillips at Yale University, receiving his Ph.D. 
in 1989. He is currently the Tryge Haavelmo Professor of Economics at the University 
of Wisconsin, and previously held positions at the University of Rochester (1989-
1994) and Boston College (1994-1998). He was Co-Editor of Econometric Theory 
during 1995-2008 and Associate Editor of Econometrica for the period 1996-2008. 
He is a Fellow of the Econometric Society and of the Journal of Econometrics. He 
works in econometric methods, with main interests in econometric theory, time 
series, nonlinear modelling, nonparametrics, model selection and averaging, and 
shrinkage estimation. 


