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DATE    December 2015. 
 

 EDUCATION  Ph.D. in Economics, 1995, Northwestern University, Evanston, Illinois. 

 

 EMPLOYMENT  

   Professor in Economics, London School of Economics, 2005 - present. 

   Leverhulme Reader in Economics, London School of Economics, 2002 – 2005.  

   Associate Professor, Department of Economics, Yale University, 2001 – 2002.  

   Assistant Professor, Department of Economics, Yale University, 1995 – 2001. 

  

 FELLOWSHIPS AND HONORS 

    Fellow of the Econometric Society, 2015. 

   Invited Speaker, Review of Economic Studies Tour, 1995.   

 

 EDTORIAL ACTIVITIES  

   European Economic Review, Co-editor, April 2012 – present. 

   Review of Economic Studies, Member of the Editorial Board, 2003 – 2011.  

   Journal of Applied Econometrics, Member of the Editorial Board, 2005 – 2007. 

   Journal of the European Economic Association, Associate Editor, 2003 – 2008.  

 
 PUBLICATIONS 

1. “Pooling Data across Markets in Dynamic Markov Games,” with Yuya Takahashi and 
Taisuke Otsu, forthcoming in Quantitative Economics. 

2.  “Optimal Sequential Auctions,” with Mireia Jofre-Bonet, International Journal of 
Industrial Organization, 2014. 

3. “Equilibrium Bids in Sponsored Search Auctions: Theory and Evidence,” with Tilman 
Borgers, Ingemar Cox and Vaclav Petricek, American Economic Journal: 
Microeconomics, 2013. 

mailto:m.pesendorfer@lse.ac.uk
http://econ.lse.ac.uk/staff/mpesend/papers/EquiBids.pdf


4. “Estimation of (Dynamic) Games: A Discussion,” in Advances in Economics and 
Econometrics, Tenth World Congress, Volume 3, Econometrics, Cambridge University 
Press, 2013. 

5. "Sequential Estimation of Dynamic Discrete Games: A Comment," with Philipp Schmidt-
Dengler, Econometrica, 2010. 

6. “Least Squares Estimators for Dynamic Games,” with Philipp Schmidt-Dengler, Review 
of Economic Studies, 2008.  

7. “Information Structures in Optimal Auctions,” with Dirk Bergemann, Journal of Economic 
Theory, 2007. 

8. “Mergers under Entry,” RAND Journal of Economics, 2005. 
9. “Horizontal Mergers in the Paper Industry,” RAND Journal of Economics, 2003. 
10. “Estimation of a Dynamic Auction Game,” with Mireia Jofre-Bonet, Econometrica, 2003. 
11. “Retail Sales. A Study of Pricing Behavior in Supermarkets,” Journal of Business, 2002. 
12. “Bidding Behavior in a Repeated Procurement Auction: A Summary,” with Mireia Jofre-

Bonet, European Economic Review (P&P), 2000. 
13. “A Study of Collusion in First-Price Auctions,” Review of Economic Studies, 2000. 
14. “Viennese Chairs: A Case Study of Modern Industrialization in the Habsburg Empire,” 

with Ekaterini Kyriazidou, Journal of Economic History, 1999. 
15.  “Pollution Claim Settlements under Correlated Information,” Journal of Economic 

Theory, 1998. 
 
 

 WORKING PAPERS 

1. “Combination Bidding in Multi-Unit Auctions,” with Estelle Cantillon, technical report, 
LSE, January 2007. 

2. “Identification and Estimation of Dynamic Games,” with Philipp Schmidt-Dengler, NBER 
working paper 9726, 2003. 

3. “New Local Polynomial Quantile Estimation of First-Price Auctions,” with Y. Fan and T. 
Li. 

 
 
 OTHER PUBLICATIONS 

1. “Auctioning Bus Routes,” 2006,  with Estelle Cantillon, Chapter 22 of the book 
"Combinatorial Auctions" by Cramton, Shoham and Steinberg (editors), MIT Press. 

 
 

 PROFESSIONAL ACTIVITY
 

 CEPR, IO Program, Research Affiliate, 1999 – present. 

 NBER, IO Program, Faculty Research Fellow, 1997 – 2011.  

 Visiting Positions: Columbia (Spring 2002), NYU (Fall 2004).  

 NSF Research Grants: 1998-2002, 2002-2008. 
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