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RESEARCH FIELDS 

Econometric Theory, Applied Econometrics 
  
CURRENT POSITION 

Tenured Assistant Professor (Lecturer), Department of Economics, London School of 
Economics and Political Science, 2013 - Present  
Assistant Professor (Lecturer), Department of Economics, London School of Economics and 
Political Science, August 2008 - 2013 
 
Address of the employer: The London School of Economics and Political Science  
       Houghton Street, London, WC2A 2AE, United Kingdom  
       Phone: +44(0)20 7405 7686 

 
EDUCATION 
 B.S.: Mathematics, Voronezh State University, Voronezh, Russia, 1999 
 M.S.: Mathematics, Voronezh State University, Voronezh, Russia, 2001 
 M.A.: Economics, New Economic School, Moscow, Russia, 2003 

Ph.D.: Economics, Northwestern University, Evanston, Illinois, USA, 2008 
 
 
WORKING PAPERS 
 

“Joint Analysis of the Discount Factor and Payoff Parameters in Dynamic Discrete Choice 
Games”, (with F. Sanches, D. Silva Jr and S. Srisuma), February 2016, under review 
 
“Simultaneous First-Price Auctions with Preferences Over Combinations: Identification, 
Estimation and Application”, (with M. Gentry and P. Schiraldi), January 2016  
 
“On Monotone Strategy Equilibria in Simultaneous Auctions for Complementary Goods”, 
(with M. Gentry, P. Schiraldi and W. Shin), December 2015, under review 

 
“Identification, Data Combination and the Risk of Disclosure”, (with D. Nekipelov and E. 
Yakovlev), April 2015 version, R&R, Quantitative Economics   
 
“Nonparametric Estimation of Private Value Densities in Ascending Auctions and 
Generalized Competing Risks Models”, with O. Linton and S. Srisuma, June 2015.  
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PUBLISHED PAPERS 

 
“Extremum sieve estimation in k-out-of-n systems”, August 2015, forthcoming in 
Communications in Statistics – Theory and Methods 
 
“Binary choice models with discrete regressors: Identification and misspecification”, Journal 
of Econometrics, Vol. 177, Issue 1, 2013, pp. 14-33. 
 
“A new approach to identifying generalized competing risks models with application to 
second-price auctions”, Quantitative Economics, Vol. 4, Issue 2, 2013, pp. 269-328. 
 
“Partial identification in asymmetric auctions in the absence of independence”, Econometrics 
Journal, Vol. 16, Issue 1, 2013, pp. 60-92.  This paper previously circulated under the title 
"Partial Identification in Asymmetric Second-Price Auctions in the Absence of 
Independence" 
 
“Quantile uncorrelation and instrumental regression”, (with T. Severini and E. Tamer), 
Journal of Econometric Methods, Vol. 1, Issue 1, 2012, pp. 2-14.   

 
CHAPTERS 
 

“Estimation of Treatment Effects from Combined Data: Identification versus Data Security” 
(with D. Nekipelov and E. Yakovlev.) in Economic Analysis of the Digital Economy, ed. by 
A. Goldfarb, S. Greenstein, and C. Tucker, Chicago: The University of Chicago Press, 2015. 

 
RESEARCH GRANTS 

ESRC grant, September 2015, “Simultaneous First-Price Auctions with Preferences  over 
 Combinations”, (with P. Schiraldi and M. Gentry) 

 
STICERD research grant, 2012-2014 

 
EDITORIAL ACTIVITIES 

Associate Editor, Econometrics Journal   
 
PROFESSIONAL ACTIVITIES 

Referee: Econometrica, Econometric Reviews, Econometric Theory, Journal of Applied 
Econometrics, Journal of Business and Economic Statistics, Journal of Econometric 
Methods, Journal of Econometrics, Review of Economic Studies, Scandinavian Journal of 
Statistics, Quantitative Economics 

 
Book proposal reviewer for Palgrave Macmillan 
Reviewer for grant agencies: ERC 
 

TEACHING  



 Lecturer, London School of Economics and Political Science, January 2009 - Present 
  Graduate: Econometrics for MRes Students; Further Topics in Econometrics 

Undergraduate: Principles of Econometrics; Econometric Theory 
 Teaching Assistant, Northwestern University, 2004-2007 
 Teaching Assistant, New Economic School (Moscow, Russia), 2002-2003  
 Teaching Assistant, The International College of Economics and Finance (ICEF) (Moscow, 
 Russia), 2002-2003 
 Teaching Assistant, The State University for Humanities, (Moscow, Russia), 2002-2003 
 Teaching Assistant, Voronezh State University, (Voronezh, Russia), 1999-2001 
  
CONFERENCES  

“8th International Conference of the ERCIM WG on Computational and Methodological 
Statistics” (CMStatistics 2015), December 12-14, 2015, Senate House, University of London, 
London, UK 
“Interactions”, September 25-26, 2015, Becker Friedman Institute, University of Chicago, 
Chicago, IL, USA 
“The 11th World Congress of the Econometric Society”, August 17-21, 2015, Montreal, 
Canada 
ASSA Conference, January 3-5, 2015, Boston, MA, USA 
“Modern Econometric Tools and Applications”, September 18-20, 2014, Nizhny Novgorod, 
Russian Federation 
“2nd London IO day”, London Business School, December 10, 2013, London, UK 
“Economics of Digitization: An Agenda”, NBER Conference, June 6-7, 2013, Park City, 
Utah, USA 
“NES 20th Anniversary Conference”, December 13-16, 2012, Moscow, Russian Federation 
“21st EC2 Conference: Identification in Econometrics, Theory and Applications”, December 
17-18, 2010, Toulouse, France 
“Semiparametric Methods in Economics and Finance”, June 21-22, 2010, London School of 
Economics, London, UK 
“All UC Econometrics Conference”, September 25-26, 2009, Riverside, CA, USA  
“Quantile Regression”, June 1-2, 2009, CEMMAP, London, UK  
 “Semiparametric and Nonparametric Methods”, April 5-10, 2009, Banff, Canada 
 


