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PhD, University of Minnesota — Minnesota, MN, USA
Department of Economics (2005-2010)

MS, Bogazigi University — istanbul, Turkey
EDUCATION Department of Economics (2002-2005)

BA, Bogazici University — istanbul, Turkey
Department of Economics (1997-2002)

High School, istanbul Erkek Lisesi (1989-1997)

Excellence in Teaching Award, Bogazici University, 2014

EU FP7 Marie Curie International Reintegration Grant, 2012-2016
Distinguished Instructor Award, University of Minnesota, 2009
Distinguished Instructor Award, University of Minnesota, 2008

HONORS&AWARDS
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Distinguished Instructor Award, University of Minnesota, 2007

Project: Exports and Real Exchange Rates: Firm-level Analysis for the Turkish Manufacturing Industry
Grant: The Scientific and Technological Research Council of Turkey(TUBITAK), 02/2018-02/2019
Position: Primary Investigator

Project: Volatility Based Arbitrage in Futures Markets: A Threshold Approach
Grant: Bogazici University Scientific Project Grant, 06/2016-
Position: Primary Investigator

Project: Current Account, Informality and Fiscal Policy
RESEARCH PROJECTS | Grant: EU FP7 Marie Curie International Reintegration Grant, 04/2012-04/2016
Position: Primary Investigator

Project: Goodness of Fit of Variance-Gamma, Heston and NIG Models under Different Volatility
Regimes

Grant: Bogazici University Scientific Project Grant, 05/2014-04/2015

Position: Primary Investigator

Project: Forecasting Natural Gas Consumption in Turkey using Dynamic Temperature Modeling
Grant: Bogazici University Scientific Project Grant, 02/2013- 04/2014



mailto:umut.kuzubas@boun.edu.tr
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Position: Primary Investigator

Project: Social Networks in the Labor Market
Grant: Bogazici University Scientific Project Grant, 09/2011-09/2012
Position: Primary Investigator

¢ “Measures of Individual Risk Attitudes and Portfolio Choice: Evidence from Pension
Participants”, with M.Y. Gurdal and B. Saltoglu, Journal of Economic Psychology, 2017, vol.
62, 186-203, (SSCI)

¢ “A Comparative Goodness-of-fit analysis of Distributions of some Lévy Processes and
Heston model to Stock Index Returns”, with A. Goncl and M.O. Karahan, North American
Journal of Economics and Finance, 2016, vol. 36(C), 69-83. (SSCI)

¢ “Systemic Risk and Heterogeneous Leverage in Banking Networks,” with B. Saltoglu and C.
Sever, Physica A: Statistical Mechanics and its Applications, 2016, Vol. 462(C), 358-375.
(sci)

¢ “Network Centrality Measures and Systemic Risk: An Application to the Turkish Financial
Crisis,” with I. Omercikoglu and B. Saltoglu, Physica A: Statistical Mechanics and its
Applications, 2014, Vol. 405(C), 203-215. (SCI)

¢ “Current Account Balances and Output Volatility,” with C. Elgin, Economic Modeling, 2013,
Vol 33(C), 381-387. (SSCI)

PUBLICATIONS ¢ “Wage-Productivity Gap in OECD Economies,” with C. Elgin, Economics-The Open-Access,

Open-Assessment E-Journal, 2013, Vol 7, 1-21. (SSCI)

¢ “A Stochastic Model for Natural Gas Consumption. An Application for Turkey”, with A.
Goncili and M.O. Karahan, iktisat, [sletme, Finans, 2013, vol. 28, 33-46. (SSCI)

¢ “Fitting the Variance-Gamma Model: A Goodness-of-Fit Check for Emerging Markets,”with
A. Goncl and M.O. Karahan, Bogazici Journal, 2013, vol. 27, 1-10.

¢ “Wage-Productivity Gap in Turkish Manufacturing Sector,” with C. Elgin, iktisat, isletme,
Finans, 2012, Vol 27, 9-31. (SSCI)

¢ “Pricing of Temperature-based Weather Options for Turkey”, with A. Goncii and M.O.
Karahan, iktisat, isletme, Finans, 2011, vol. 26, 33-50. (SSCI)

¢ “Growth and Immigration Scenarios: Turkey-EU”, with R.Erzan and N. Yildiz, Turkey in
Europe Monitor, 2005, 123

¢ “The Geography of Exchange Rate Pass-through” with Malik Ciirik, G. Vannoorenberghe

¢ “Concentration and Missing Globalization” with Malik Curik

¢ “Current Account, Informal Economy and Fiscal Policy” with M. Curik, T. Goksel

¢ “Exchange Rates and Export Behavior: Firm-level Evidence from Turkey” with R. Erzan, N.
Akhan, A. D6nmez

WORKING PAPERS ] ] ] )

¢ “Job Search through Weak and Strong Ties: Theory and Evidence from Indonesia”, with A.
Szabo

¢ “Performance Evaluation of the Turkish Pension Fund System” with B. Saltoglu, A. Yuksel

¢ “Forecasting Daily Residential Natural Gas Consumption: A Dynamic Temperature
Modelling Approach”, with A. Géncii and M.O. Karahan,

¢ “The Cost of Switching: Evidence from the Turkish Pension Fund System”, with D. Erhan,
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M. Y. Gurdal and B. Saltoglu.

¢ “An Investigation of Labor Income Profiles in Turkey” with E. Aktug and O. Torul
¢ “Second Price Auctions with Resale under State Uncertainty” with M. O. Karahan
¢ “A Comparison of Stochastic Models of Natural Gas Consumption” with A. Goncd, S.
Kiremticiyan
¢ “Endogenous Social Networks in the Labor Market”
¢ DONMEZ, ANIL (2017) Real Exchange Rates and Export Behavior: Firm Level Evidence from
Turkey
¢ AKTUG, EMREHAN (2017) An Investigation of Labor Income Profiles in Turkey
¢ ERHAN, DAMLA (2016) The Cost of Switching: Evidence from Pension Participants
THESES SUPERVISED ¢ SEVER, CAN (2015) Systemic Risk and Heterogeneous Leverage in the Banking Sector:
Implications for Banking Regulation
¢ KIREMITCIYAN, SERLI (2014). A Comparison of Stochastic Models of Natural Gas
Consumption.
¢ OMERCIKOGLU, iNCi (2013). Analyzing systemic risk in financial networks using network
tools: For the case of financial break down of Turkish money market in 2000.
¢ Associate Director, Graduate School of Social Sciences 2017- ongoing
¢ Vice-Chair (Undergraduate Program Coordinator), Department of Economics, 2012-2017
¢ Deputy Director, Center for Economics and Econometrics, 2011- ongoing
ADMINISTRATIVE ¢ Member, Academic Rules Commission, 2017- ongoing
DUTIES ¢ Member, University Graduation Award Committee, 2014 - ongoing
¢ Member, University Scholarship Committee, 2013- ongoing.
¢ Advisor, Advisor of Preparatory Class Students, 2013-ongoing.
Courses Taught
¢ EC603: Advanced Macroeconomics | (Graduate Level) (Fall 2011, 2013)
¢ EC604: Advanced Macroeconomics Il (Graduate Level) (Spring 2015, Spring 2018)
¢ EC503: Macroeconomics | (Graduate Level) (Fall 2010, 2011, 2012, 2015,2017)
¢ EC361: International Economics (Undergraduate Level) (Fall 2012, 2013, 2014, 2015, 2016,
TEACHING 2017, 2018)

EC 208: Macroeconomics Il (Undergraduate Level) (Spring 2012, 2013, 2015)

EC 102: Principles of Macroeconomics (Undergraduate Level) (Fall 2014, 2015, 2016)
EC 589: Special Topics in Social Networks (Graduate Level) (Spring 2012)

EF 505: Theory of Finance (Graduate Level) (Spring 2015, 2017,2018,2019)

EC 532: Econometrics Il (Graduate Level) (Spring 2016,2017,2018,2019)




