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Parte A. DATOS PERSONALES

Nombre Jesus

Apellidos Vazquez Pérez

Sexo Hombre | Fecha de Nacimiento 17/09/1961

DNI/NIE/Pasaporte 22722499V

URL Web

Direccion Email jesus.vazquez@ehu.es

Open Researcher and Contributor ID (ORCID) | 0000-0003-4788-4838

A.1. Situaciéon profesional actual
Puesto Catedratico de Universidad

Fecha inicio 2009
Organismo / Institucion | Universidad del Pais Vasco

Departamento / Centro | Analisis Econdmico / Facultad de Ciencias Econémicas y
Empresariales

Pais Teléfono
Palabras clave Series temporales; Macroeconomia

A.3. Formacion académica

Grado/Master/Tesis Universidad / Pais Ano

Doctor of Philosophy (Economics) State University of New York at 1992
Stony Brook

Master of Arts (Economics) State University of New York at 1989
Stony Brook

Licenciado en Ciencias Econdmicas Universidad del Pais Vasco 1984

y Empresariales Seccion Ciencias

Economicas Especialidad Analisis

Econdémico y Economia Cuantitativa

Parte B. RESUMEN DEL CV
Jesus Vazquez is Full Professor (Catedratico) at the Universidad del Pais Vasco (UPV/EHU)
since 2009. He holds a Ph.D. in Economics (State University of New York, SUNY, at Stony
Brook, 1992), a Master of Arts-Economics (SUNY at Stony Brook, 1989) and a Bachelor in
Economics (UPV/EHU, 1984).

Professor Vazquez has published more than 40 articles in prestigious international
journals such as International Economic Review, European Economic Review, Journal of
Economic Dynamics and Control, Economic Inquiry, Macroeconomic Dynamics, Journal of
Macroeconomics, European Journal of Political Economy, Economic Modelling, Journal of
Institutional and Theoretical Economics, among others. Currently, he has 5 sexenios of
research (the last one corresponds to the period 2015-2020). Moreover, he obtained positive
evaluations at all possible levels of research and teaching (C1, C2, B1, B2, B3, A1y A2) from the
Agency for Quality of the Basque University System (UNIBASQ). He has hold Visiting Professor
positions at Warwick University, University of California at San Diego and Kansas State
University. He has received financial support for these stays through postdoctoral felowships
from the Spanish and Basque governments. He has presented his research in roughly 60
international conferences and around 25 invited seminars.

He has particpated in roughly 20 research projects from the Plan Nacional de [+D+i , the
Basque Government and the Universidad del Pais Vasco. Moreover, he has been the leading
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researcher in more than half of these projects. Finally, he has supervised 5 doctoral thesis and
18 master thesis.

Parte C. LISTADO DE APORTACIONES MAS RELEVANTES

C.1. Publicaciones mas importantes en libros y revistas con “peer review” y
conferencias

AC: Autor de correspondencia; (n° x / n°y): posicién firma solicitante / total autores. Si aplica,
indique el nimero de citaciones

1 Articulo cientifico. Luis Herrera; Jesus Vazquez. 2023. Interpreting structural shocks and
assessing their historical importance B.E. Journal of Macroeconomics. De Gruyter (DOI:
10.1515/bejm-2021-0244). 23-1, pp.375-425.

2 Articulo cientifico. Luis Herrera; Jesus Vazquez. 2023. On the Significance of
Quality-of-Capital News Shocks Economic Modelling. Elsevier. Accepted-In press.

3 Articulo cientifico. Jesus Vazquez; Pablo Aguilar. 2021. Adaptive learning
with term structure information.European Economic Review. Elsevier (DOI:
10.1016/j.euroecorev.2021.103689). 134-Article 103689.

4 Articulo cientifico. Pablo Aguilar; Jesus Vazquez. 2021. An estimated DSGE model
with learning based on term structure information.Macroeconomic Dynamics. Cambridge
University Press (DOI: 10.1017/S1365100519000816). 25, pp.1635-1665.

5 Articulo cientifico. Idoia Aguirre; Jesus Vazquez. 2020. Learning, parameter variability,
and swings in US macroeconomic dynamics.Journal of Macroeconomics. Elsevier (DOI:
10.1016/j.jmacro.2020.103240). 66-Article 103240, pp.1-17.

6 Articulo cientifico. Idoia Aguirre; Jesus Vazquez. 2018. Inflation Monitoring
in Real Time: A Comparative Analysis of the Federal Reserve and the
Bank of England.International Review of Economics and Finance. Elsevier (DOI:
10.1016/j.iref.2018.03.010). 58-November, pp.200-209.

7 Articulo cientifico. Steven P. Cassou; C. Patrick Scott; Jesus
Vazquez. 2018. Optimal Monetary Policy Revisited: Does Considering Real-Time
Data Change Things?” Applied Economics. Taylor & Francis (DOI:
10.1080/00036846.2018.1489511). 50-57, pp.6203-6219.

8 Articulo cientifico. Miguel Casares; Jesus Vazquez. 2018. The Swings of U.S. Inflation and
the Gibson Paradox.Economic Inquiry. Wiley (DOI: 10.1111/ecin.12523). 56-2, pp.799-820.

9 Articulo cientifico. Miguel Casares; Jesus Vazquez. 2018. Why Do Spain and
Germany Have such Different Labor Markets? Economic Modelling. Elsevier (DOI:
10.1016/j.econmod.2018.07.008). 75-November, pp.320-335.

10 Articulo cientifico. Steven P. Cassou; Hedieh Shadmani; Jesus Vazquez. 2017. Fiscal
Policy Asymmetries and the Sustainability of US Government Debt Revisited.Empirical
Economics. Springer (DOI: 10.1007/s00181-016-1159-4). 53, pp.1193-1215.

11 Articulo cientifico. Miguel Casares; Jesus Vazquez. 2016. Data Revisions in the
Estimation of DSGE Models.Macroeconomic Dynamics. Cambridge University Press (DOI:
10.1017/S1365100515000024). 20, pp.1683-1716.

12 Articulo cientifico. Juan M. Londono; Marta Regulez; Jesus Vazquez. 2015. Another
Look to the Price-Dividend Ratio: A Markov Switching Approach.International Review of
Economics and Finance. Elsevier (DOI: 10.1016/.iref.2015.03.005). 38, pp.291-307.

13 Articulo cientifico. Miguel Casares; Antonio Moreno; Jesus Vazquez. 2014. An
Estimated New Keynesian Model with Unemployment as Excess Supply.Journal of
Macroeconomics. Elsevier. 40, pp.338-359.

14 Articulo cientifico. Steven P. Cassou; Hedieh Shadmani; Jesus Vazquez. 2014. Did
Asymmetric Monetary Preferences for the Output Gap Disappear during Recent Economic
Times? Applied Economics Letters. Taylor & Francis. 21, pp.113-117.

15 Articulo cientifico. Steven P. Cassou; Jesus Vazquez. 2014. Employment
Comovements at the Sectoral Level over the Business Cycle.Empirical
Economics. Springer. 46, pp.1301-1323.
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16 Articulo cientifico. Steven P. Cassou; Jesus Vazquez. 2014. New Keynesian Model
Features that Can Reproduce Lead, Lag and Persistence Patterns.B.E. Journal of
Macroeconomics-Contributions. De Gruyter. 14, pp.267-300.

17 Articulo cientifico. Steven P. Cassou; Jesus Vazquez. 2014. Time Variation in an
Optimal Asymmetric Preference Monetary Policy Model.Studies in Nonlinear Dynamics and
Econometrics. De Gruyter. 18, pp.41-49.

18 Articulo cientifico. Jesus Vazquez; Ramoén Maria-Dolores; Juan M. Londoio. 2013. On the
Informational Role of Term Structure in the US Monetary Policy Rule.Journal of Economic
Dynamics and Control. Elsevier. 37, pp.1852-1871.

19 Articulo cientifico. Steven P. Cassou; C. Patrick Scott; Jesus Vazquez. 2012. Optimal
Monetary Policy with Asymmetric Preferences for Output Economics
Letters. Elsevier. 117, pp.654-656.

20 Articulo cientifico. Jesus Vazquez; Ramon Maria-Dolores; Juan M. Londono. 2012. The
Effect of Data Revisions on the Basic New Keynesian Model.International Review of
Economics and Finance. 24, pp.235-249.

21 Articulo cientifico. Miguel Casares; Antonio Moreno; Jesus Vazquez. 2012. Wage
Stickiness and Unemployment Fluctuations: An alternative approach.SERIEs - Journal of
the Spanish Economic Association. Springer. 3, pp.395-422.

22 Articulo cientifico. Gonzalo Férnandez-de-Coérdoba; Jesus Vazquez. 2011. Unions,
Monetary Shocks and the Labour Market Cycle.Economic
Modelling. Elsevier. 28, pp.1140-1149.

23 Articulo cientifico. Jesus Vazquez. 2010. Comment on "Spain in the Euro: A General
Equilibrium Analysis' by Andrés, Hurtado, Ortega and Thomas.SERIEs - Journal of the
Spanish Economic Association. Springer. 1, pp.97-99.

24 Articulo cientifico. Jesus Vazquez. 2009. Does the Term Spread Play a Role in the Fed
Funds Rate Reaction Function? Empirical Economics. Springer. 36, pp.175-199.

25 Articulo cientifico. Ramon Maria-Dolores; Jesus Vazquez. 2008. Term Structure
and the Estimated Monetary Policy Rule in the Eurozone  Spanish Economic
Review. Springer. 10, pp.251-277.

26 Articulo cientifico. Jesus Vazquez. 2008. The Comovement between Monetary and Fiscal
Policy Instruments during the Post-War period in the U.S.International Review of Economics
and Finance. Elsevier. 17, pp.412-424.

27 Articulo cientifico. Ramoén Maria-Dolores; Jesus Vazquez. 2008. The New Keynesian
Monetary Model: Does It Show the Comovement between Output and Inflation in the U.S.?
Journal of Economic Dynamics and Control. Elsevier. 32, pp.1466-1488.

28 Articulo cientifico. Jesus Vazquez. 2007. The Importance of Stock Market Returns in
Estimated Monetary Policy Rules: A Structural Approach Moneda y Crédito. Fundacion
Banco Santander. 224, pp.197-226.

29 Articulo cientifico. Ramén Maria-Dolores; Jesus Vazquez. 2006. How Does the
New Keynesian Monetary Model Fit in the U.S. and the Eurozone? An Indirect
Inference Approach B.E. Journal of Macroeconomics - Topics. Berkeley University
Press. 6-2, pp.Article 9.

30 Articulo cientifico. Sergio |. Restrepo Ochoa; Jesus Vazquez. 2004. Cyclical
Features of the Uzawa-Lucas Endogenous Growth Model.Economic
Modelling. Elsevier. 21, pp.285-322.

31 Articulo cientifico. Maria-José Gutiérrez; Jesus Vazquez. 2004. Explosive Hyperinflation,
Inflation Tax Laffer Curve and Modelling the Use of Money.Journal of Institutional and
Theoretical Economics. Mohr Siebeck. 160, pp.311-326.

32 Articulo cientifico. Maria-José Gutiérrez; Jesus Vazquez. 2004. Switching Equilibria.
The Present Value Model for Stock Prices Revisited.Journal of Economic Dynamics and
Control. Elsevier. 28, pp.2297-2325.

33 Articulo cientifico. Jesus Vazquez. 2004. Switching Regimes in the Term Structure of
Interest Rates. A Case for the Lucas Proof Equilibrium? Studies in Nonlinear Dynamics and
Econometrics. Berkeley University Press. 8, pp.Article 5.

34 Articulo cientifico. llaski Barafiano; Amaia lza; Jesus Vazquez. 2002. A Comparison
between the Log-Linear and the Parameterized Expectations Methods.Spanish Economic
Review. Springer. 4-1, pp.41-60.
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35 Articulo cientifico. Jesus Vazquez. 2002. Does the Lucas Critique Apply during
Hyperinflation? Empirical Evidence from four Hyperinflationary Episodes.Applied
Economics. Taylor & Francis. 34-11, pp.1389-1397.

36 Articulo cientifico. Maria-José Gutiérrez; Jesus Vazquez. 2002. Present Value Models
with Feedback: Dynamic Properties of Alternative Rational Expectations Equilibria.Annales
d'Economie et de Statistique. ENSAE. 67-68, pp.131-154.

37 Articulo cientifico. Jesus Vazquez. 2002. The Comovement between Output and Prices
in the EU15 Countries: An Empirical Investigation.Applied Economics Letters. Taylor &
Francis. 9, pp.957-966.

38 Articulo cientifico. Jesus Vazquez. 1998. A Simple Model of Recurrent
Hyperinflation.Revista  Espafiola de  Economia. Asociacion  Espafiola de
Economia. 15-3, pp.1-23.

39 Articulo cientifico. Jesus Vazquez. 1998. How High Can Inflation Get during
Hyperinflation? A transaction costs demand for money approach.European Journal of
Political Economy. Elsevier. 14, pp.433-451.

40 Articulo cientifico. Javier Gardeazabal; Marta Regulez; Jesus Vazquez. 1997. Testing
the Canonical Model of Exchange Rates with Unobservable Fundamentals.International
Economic Review. Wiley. 38-2, pp.389-404.

41 Articulo cientifico. Maria-José Gutiérrez; Jesus Vazquez. 1995. Estabilidad en el Empleo,
Flexibilidad de los Salarios Reales y Perturbaciones de Demanda y de Oferta en el Marcado
de Trabajo.Ekonomiaz. Gobierno Vasco. 31-32, pp.292-309.

42 Articulo cientifico. Jesus Vazquez. 1995. On Intrinsic Bubbles in the Discrete Time
Version of Target Zone Models.Revista Espafiola de Economia. Asociacién Espafiola de
Economia. 12-2, pp.273-302.

43 Articulo cientifico. Jesus Vazquez. 1995. The Relative Importance of Inflation and
Currency Depreciation in the Demand for Money: An application of the estimation by
simulation method to the German hyperinflation.Investigaciones Econémicas. Fundacion
SEPI. 19-2, pp.269-289.

44 Articulo cientifico. Jesus Vazquez. 1994. Was the Money Demand during the German
Hyperinflation Time Varying? Applied Economics. Taylor & Francis. 26, pp.169-174.

45 Capitulo de libro. Ramén Maria-Dolores; Jesus Vazquez. 2006. Reglas de Politica
Monetaria No Lineales: Evidencia para Algunos de los Nuevos Estados Miembros de
la UE.Temas Actuales de Economia. Instituto de Analisis Econémico y Empresarial de
Andalucia: Malaga. pp.35-57.

46 Capitulo de libro. Yin-Wong Cheung; Javier  Gardeazabal; Jesus
Vazquez. 2005. Exchange Rate Dynamics: Where is the Saddle Path? Ciritical Issues in
China's Growth and Development. Ashgate Publishing Limited. Chapter 9, pp.201-216.

47 Capitulo de libro. Jesus Vazquez. 2004. Cagan's Hyperinflation Model.An Eponymous
Dictionary of Economics. Edward Elgar Publishing Limited. pp.36-36.

48 Capitulo de libro. Jesus Vazquez. 2001. Los Co-movimientos entre Output e Inflacion en
los Paises del EU15 y Estados Unidos. Una Investigacion Empirica.Cuestiones Clave de la
Economia Espafiola. Ediciones Piramide (Grupo Anaya S.A.). pp.145-161.

49 Capitulo de libro. Jesus Vazquez. 1999. Comment on La Politica Monetaria Europea y
sus Posibles Repercusiones sobre la Economia Espafiola, by Jordi Gali.The Euro and its
Effects on the Spanish Economy. Fundacion BBV. pp.329-331.

C.3. Proyectos o lineas de investigacion

1 Proyecto. Modelos DEEG con Fricciones Financieras: Fluctuaciones Agregadas,
Aprendizaje, Noticias Anticipadas y Temas Relacionados (Plan Nacional de [+D+i: Ref.:
P1D2020-118698GB-100). Jesus Vazquez Pérez. (Universidad del Pais Vasco). 01/09/2021-
31/08/2025.
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