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Lorena Keller CONTACT INFORMATION



Kellogg School of Management, Northwestern University 2211 Campus Dr, Office 4474, Evanston, IL 60208 Phone: +1-847-868-6394 Email: [email protected] Web: https://sites.google.com/site/kellerlorena



EDUCATION



Kellogg School of Management, Northwestern University, Evanston IL, USA PhD in Finance, Sep 2013 - to date Visiting Scholar, Sep 2012 - Sep 2013 Fuqua School of Business, Duke University, Durham NC, USA Visiting Scholar, Apr. 2016 - Sep 2016 Universidad del Pacifico, Lima, Peru M.A Economics, Sep. 2007 Dec. 2008 B.A Economics, Mar. 2003 Jul. 2008



RESEARCH INTERESTS



Banking, Corporate Finance, International Economics, Macroeconomics



WORKING PAPERS



Prudential Capital Controls and Risk Misallocation: Bank Lending Channel [paper] [slides] I identify a novel impact of capital controls: Capital controls shift exchange rate risk from foreigners to domestic firms by encouraging domestic firms to borrow in dollars rather than in local currency. I show the mechanism and exploit a natural experiment to provide evidence that this new channel is at work.



PAPER PRESENTATIONS



Prudential Capital Controls and Risk Misallocation: Bank Lending Channel • 2018: AFA (poster), MFA (scheduled) • 2017: Empirics and Methods in Economics (EMCON, Northwestern-U Chicago); Midwest Macro Meetings, Kellogg Finance Bag Lunch; Northwestern Economics Bag Lunch • 2016: Fuqua Finance Bag Lunch; Kellogg Finance Bag Lunch; Northwestern Economics Bag Lunch • 2015: Kellogg Finance Bag Lunch



FELLOWSHIPS AND AWARDS



Kellogg School of Management, Northwestern University Kellogg School of Management Fellowship, 2013 to date Universidad del Pacifico, M.A. Economics Robert Maes Award for 2nd best graduating student, 2008 Merit-based scholarships throughout M.A, 2007 - 2008 Universidad del Pacifico, B.A. Economics Special Robert Maes Award for best graduating student, 2008 Deans Honor List San Silvestre School (Lima, Peru) Sandra Nichols Cup for best graduating student and for distinguished academic achievement, 2002



OTHER COURSEWORK



Capital Markets Research Workshop, MIT Sloan School of Management, 2014 CFA Institute, Level I and Level II Exam, June 2010/ June 2011 Deutsche Bank Analytics, New York 2009, Santiago de Chile 2009, Lima 2012 International Baccalaureate Diploma Score: 41/45 Top 3% of the students who took the IB Diploma exam worldwide, Nov.2002



EXPERIENCE



Global Market Trader Deutsche Bank July 2008 - July 2012 Lima, Peru • Traded foreign exchange spot and non-delivery forwards, money market instruments and cross currency swaps. • Responsible for creating a new market in Peru: the Interest Rate Swap (IRS) market. • Led the implementation of the G7 currency platforms to trade from Deutsche Bank Peru.



OTHER



Computer Languages: Matlab, Mathematica, R, Python, SAS, Stata, LATEX. Languages: Spanish(native speaker), English(proficient), French(basic) Citizenship: Peru, Italy
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