Professor Peter C B Phillips, Yale University
(Econometrics and Time Series Econometrics)

Peter C. B. Phillips is Sterling Professor of Economics at Yale University. He has adjunct
appointments at Auckland, Southampton and Singapore Management Universities.
Peter’s research covers many areas of econometrics, its empirical applications and its
wider implementations in fields such as communications and environmental science. His
current work includes an econometric analysis of the recent financial crisis, developing a
new methodology for dating key events and providing early warning diagnostics of
financial bubbles. He is founder and Editor of the journal Econometric Theory. He has a
family of more than 60 Ph.D students, many of whom are now prominent
econometricians.



