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Hansen, L.P., “Comments on Housing Price Booms and the Current Account by A. Klaus, P. Kuang, and A. 
Marcet,” NBER Macroeconomics Annual 2011, Volume 26. 
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Hansen, L.P., with R. Mayer and T.J. Sargent, “Robust Hidden Markov LQG Problems,” Journal of Economic 
Dynamics &Control 34(10): 1951-1966, October 2010. 
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Hansen, L. P. "Generalized Method of Moments Estimation," S. N. Durlauf and L.E. Blume, Eds., Palgrave 
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Hansen, L.P., with T.J. Sargent and N.E. Wang, "Robust Permanent Income and Pricing with Filtering," 
Macroeconomic Dynamics 6(1): 40-84, May 2002. 
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Hansen, L.P., with J.J. Heckman, "The Empirical Foundations of Calibration," Journal of Economic Perspectives 
10(1):87-104, Winter 1996. 
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Fischer, Eds., NBER Macroeconomics Annual, 7:115-169, 1992.  
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Hansen, L.P., with T.J. Sargent, "Identification of Continuous Time Rational Expectations Models from Discrete 
Time Data," L. P. Hansen and T. J. Sargent, Eds., Rational Expectations Econometrics. Boulder and Oxford: 
Westview Press 1991, 219-235. 
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Hansen, L.P., with K.J. Singleton, "Stochastic Consumption, Risk Aversion, and the Temporal Behavior of Asset 
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BOOKS 
 
Yacine Ait-Sahalia and Hansen, L.P., Editors. Handbook of Financial Econometrics. Elsevier Press: Holland, 
2009. 
 
Hansen, L.P., with T.J. Sargent. Robustness. Princeton University Press, Princeton, NJ, 2007. 
 
Mathias Dewatripont, Lars P. Hansen, and Stephen J. Turnovsky, Editors. Advances in Economics and 
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Hansen, L.P., with T.J. Sargent. Rational Expectations Econometrics, Underground Classics in Economics. 
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WORKING PAPERS  
 
"Examining Macroeconomic Models through the Lens of Asset Pricing, " with J. Borovicka (December 8, 
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"Risk and Robustness in Equilibrium," with E.W. Anderson and T.J. Sargent (March 8, 1998) 
 
“Principal Components and the Long Run,” with X. Chen and J. Scheinkman (November 2005) 
 
“Modeling and Measuring Systemic Risk,” with M.K. Brunnermeier, A.K. Kashyap, A. Krishnamurthy, and A.W. 
Lo (October 15, 2010) 
 
INTERVIEWS 
 
Hansen, L. P. "An Interview with Christopher Sims," Macroeconomic Dynamics 8(2): 273-294, 2005. 
 
Ghysels, E., Hall, A., Hansen, L. P. "Interview with Lars Peter Hansen." Journal of Business & Economic 
Statistics Twentieth Anniversary Issue on the Generalized Method of Moments 20:4, p. 442-447, 2002. 

 


