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The position as an Empirical Research Fellow (Job ID: 35096)
Dear Sir/Madam

About Me

| am a fourth-year PhD candidate at the University Of Kiel, Germany. My primary research interests are business cycle mod-
eling, monetary economics, Bayesian estimation of DSGE models and applied Bayesian and Frequentist Macroeconomet-
rics. | am happy to find your vacancy on the Northwestern Univerisity’s site which perfectly matches my qualification and
experience.

Current career?

Firstly, my professional qualification has been considerably acquired by studying around the world. In particular, | obtained
a Bachelor degree in Vietnam and a Master with distinction in Japan. Currently, I am pursuing a PhD in Germany. In
addition, | pursued an international-reputed Advanced Study Program (ASP) at the Kiel Institute for the World Economy
(Ifw), where all courses were taught by world-renowned professors from leading universities around the globe . 1 also
enrolled in a wide range of summer schools in economics and econometrics in France, Italy and Spain.

| have 6-years of relevant experience conducting research in monetary economic. For example, since 2013 | have been a
junior research fellow at the Banking Academy, a research and teaching institute of central bank of Vietnam. Currently,
on the other hand, | am doing three PhD projects which focus on the application of the DSGE model to macroeconomic
policy analysis and forecasting. The first paper answers the question that which model (closed- or open economy DSGE
settings) should the central bank use to forecast? The empirical evidences in favor of closed-economy DSGE framework are
shown. This paper was, then, successfully accepted for presentation at the 21th Dynamic Econometrics Conference at the
George Washington University in USA. The second paper examines the Vietnamese business cycle in an estimated DSGE
model. The finding indicates that supply-side shock is a dominant source. Currently, I am conducting the third project
that will examine the business cycle of the 5-biggest ASEAN economies (Singapore, Malaysia, Thailand, Indonesia and
Philippines). The empirical finding from an estimated DSGE model with the financial friction will show how the local and
global Recessions such as the 1997 Asian and the 2008 financial crises impact the aggregate activities in these countries.

Last but not least, | have relevant experience of teaching at both undergraduate and graduate levels in various fields of
international finance, international trade and investment, mathematical methods for economics, statistic, econometric in
Vietnam, Japan and Germany. Additionally, my long-term experience of using the statistical software packages (Matab,
R, Stata, Eviews and Python) enables me to conduct empirical researches effectively. For instance, my master thesis was
successfully accepted for publication on the Australian Economic Review. More specifically, | examine the long-run rela-
tionship between the unemployment rate and the labour force participation rate in Australia. Using cointegration analysis,
| find that there is no long-run relationship between these two variables in Australia. This finding supports the unemploy-
ment invariance hypothesis. | also have actively participated in various conferences around the world (Germany, Italy,

thttps:/ /www.ifw-kiel.de/institute/education/advanced-studies-program/

APRIL 18,2019 PHUONG VAN NGUYEN - COVER LETTER


mailto:phuong.nguyen@economics.uni-kiel.de
http://https://www.quantitative-economics.uni-kiel.de/en/doctoral-candidates

Albania, and USA) as a presenter. My Academic goal

Academic goal

My great goal is to become a high-ranked economist in the ASEAN region. It has strongly motivated me to gain specialized
knowledge in advanced countries (Japan, European nations). On the other hand, | really want to gain valuable experience
of research at leading institutes and universities in the world. Working as an empirical Research Fellow at the Kellogg
School of Management, will be definitely an excellent opportunity for me to turn my great goal into action.

With a strong background in quantitative economics, statistics and computer programming, | would be confident to fulfill
your requirements.

I am looking forward to your positive reply.

Sincerely,

Phuong VanNguyen
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