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Mpoe3a: m. LLabonosckas, Bbixog Ha ynuuy LLabonoska, NnoBepHYTbL HaneBo U
natn Boonb ynuubl LLlabonoeka go npoxogHon B HAY BLUS (canatoBoro useta).

Metro station “Shabolovskaya”, left along Shabolovka str., until lime colored
entrance to the HSE campus.

3acegaHusa dygyT npoxoauTtb no agpecy LWabonoska 26 kopnyc 3, aya. 3211;

Seminar sessions will be held at Shabolovka str. 26, Build. 3, room 3211
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KoHTakTbl, Contacts:

PomaHoBa MapuHa BuktopoBHa, Marina Romanova,

+7(495) 772-95-99 ext. 26047
LLleBenes Makcum Bopucosud, Maxim Shevelev,

+7(495) 772-95-99 ext. 26190



BTopHuUK, 9 anpena

9.30-10.00 Perucrpauua
10.00 — 11.30 NneHapHoe 3acegaHue (Ha aHITMIACKOM)

D. Fantazzini, C. 3uMunH (MocKoBCKasn WKona 3KOHOMUKK MTY num. M.B.
JNTomoHocoBa, MockBa) “A multivariate approach for the joint modelling of
market risk and credit risk for cryptocurrencies”

C. MakapoBa (UCL School of Slavonic and East European Studies,
BennkobputaHua) “Probabilistic approach to assessing macroeconomic
uncertainties”

11.30-12.00 Koge-bpeiik

12.00 - 13.30 MpocTpaHCcTBEHHAA SKOHOMETPUKA U PperMoHaibHble

uccnepoBaHua (Ha aHIIMACKOM)

O. Oemuposa (HNY BLU3, Mocksa) “Convergence of Russian regions:
different patterns for poor, middle and rich”

A. HapTtukoes, A. Mepeceukunin (HNY BLU3, Mocksa) “AHanu3 cmpyKkmypei
pacnpedeneHus doxodos 8 Poccuu”

K. F'pacmuk (Ca’Foscari University, Utanua) “AHanu3s
npocMpaHcMeeHH020 KOMNOHeHmMa eausaHuA MW Ha peauoHanbHYO
UHHOBAUUOHHYH aKMuUBHoCcmMb”

0. EropoBa, A. KaTaeBa, A. Kynepa (YbumcKnit rocysapCTBEHHbIN
aBMALMOHHbIN TEXHUYECKNI yHMBepcuTeT, Yoa; LLIKoNa 3IKOHOMUKM U
MeHeaXMeHTa [lanbHeBOCTOYHOro peaepanbHOro YyHMBEPCUTET],
Bnagnsoctok; HNY BLU3, CaHKT-MeTepbypr) “NpocmpaHcmeeHHsbil
aHANU3 3a2pA3HeHUA 8030yXa U 300p08bA HacCeseHUS pe2uoHa (Ha
npumepe MpumopcKkozo Kpas)”

13.30-15.00 Obep



15.00 — 16.30 bnarococTtosHue, SKOHOMUYECKUU POCT U PbIHOK TPpyAa

(Ha aHrAniickom)

. PyaeHKo (THoMeHCKMI rocy4apCcTBEHHbIN YHUBEPCUTET, THOMEHD)
“Examining environmental Kuznets curve for Russia’s regions: A spatial
panel analysis”

C. Muller, F. Dubois (Aix-Marseille University, ®paHuuns) “Decomposing
Well-Being Racial Gaps in South Africa: The Contribution of Residential
Segregation”

A. Auctos, T. Hukonaesa (HUY BLLUS, HuxkHUI1 Hosropopa) "Typusm Kak
haKmop sKoHomu4ecKkozo pocma"

E. batanoBa, K. dypmaHos (HNY BLLU3, MocKBa) “AkmusHocmb noucKka
pabomei cpedu He3aHAMOo20 HaceneHus Poccuu”

16.30-17.00 Kode-6peitk
17.00 — 18.30 TeopeTuueckaa 3IKOHOMETPUKA (Ha aHFIMACKOM)

P. G. Conte, E. P. Ribeiro (Federal University of Rio de Janeiro, Bpa3naus)
“Selecting between product demand models using non-nested tests”

. Bop3bix, A. Asbikos (HNY BLLU3, Mocksa) “Hosslili criocob obHapy»ceHus
e0UHUYHO20 cmpyKmypHo2o cosuea 8 GARCH(1,1)-modenu, ocHOBAHHbI
Ha cmamucmuke Konmozoposa—CmupHosa"

A. Mapkos, B. lanwwuH (HNY BLU3, MockBsa) “ZlosepumernsHoe
oyeHUBaHUe Mampuuybl nepexooHbix seposmHocmeli 8 ycnosusx
02paHuU4YeHHocmu OaHHbIX”

J1. CnyukuH (MHCTUTYT SKOHOMUKKM PoccmitcKkoi akagemmnn Hayk, MockBa)
“MHozomepHoe 0b60buweHUe memooa 21a8HbIX KOMIOHEHM”



Cpepa, 10 anpena

10.00 — 11.30 MneHapHoe 3acegaHue (Ha aHINIACKOM)

M. Xntnyxun (MatemaTmyeckmm MHCTUTYT uMeHu B. A. CTeknosa
Poccuinckon akagemum HayK, MockBa) “Beixcusarowjue cmpameauu 8
HeKkomopbix OUHamu4yeckKux uzpax”

P. M6parnmos (Imperial College Business School, BeankobputaHus)
“Robust Inference Under Heavy-Tailedness and Dependence in Economics
and Finance: Market (Non-) Efficiency, Volatility Clustering, Stock Return
Predictability and Beyond”

11.30-12.00 Koge-bpeiik

12.00 - 13.30 MuKpOIKOHOMETPUKA U aHA/NIU3 BPEMEHHbIX PAA0B

(Ha aHrauickom)

E. Cnpoposa, C. ABgawesa, C. lonosaHosa (HNY BLU3, Mocksa) “Kak
usmepume Ka4ecmeo cyodebHbix peweHuUli? IKoHoMmempu4eckuli aHaNU3
npasa”

E. beccoHoBa (LeHTpanbHbIh 6aHK Poccuitckoit Pepepaumnm, Mockea)
“Widening productivity gap in the Russian Economy: Firm-level analysis”

A. AraHunH (HWY BLUS, Mocksa) “BosnamusnbHocms RTSI: aHanu3 8auaHUA
80/aMUbHOCMU Heghmu u caHKyuu”

M. Epmonosa, I'. MeHnkac (HUY BLUS, MockBa) “Research on the origin of
the minimum PD grades number requirement for Basel Il models”

A. lNoinamaH, A. Makcumos (HUY BLU3, HuxkHMit Hosropoa) “Cemessie
aghbeKmeol U Ux 8aUAHUE HA YEeHOo8bIe UCX00bl 20Cy0apCmMeeHHbIX 3aKYMNoK
Hegpmenpodykmos”

13.30-15.00 Obep



15.00 — 16.30 YcnoBusa XuU3HU U murpauma. KonnuecrseHHbI aHanus

(Ha pycckom)

M. AdaHacbes (LLeHTpanbHbIA SKOHOMUKO-MAaTEMATUUYECKUIM UHCTUTYT
Poccuinckon akagemum HayK, MockBa) “MHmezpanbHbili UHOUKamop
Kayecmaa yca08ull #U3HU 8 MPOCMpaHcmeae Xxapakmepucmuk
peauoHanbHol ougpgepeHyuayuu”

E. bepeHaeesa, T. PaTHukosa (HUY BLUS, MockBa) “TpaHcghopmayus
npodyKmoeo2o pbiHKa 8 Poccuu: oyeHKa nomeps 651020COCMOAHUA
nompebumenei”

E. BakyneHko, H. MkptusaH (HUY BLU3, MockBa) “@akmopei
Mexpe2uoHanbHol Muespayuu 8 Poccuu Ha pasHbix CMaouAaX HU3HeHH020
nymu”

H. MBaHbLwMHa, J1. AHTOCKK ([anbHEBOCTOUHbIN deaepanbHbIii
YHUBepcuTeT, BnaansocToK; Bonrorpaackuii rocyaapCcTBEHHbIN
YHUBepcuTeT, Bonrorpag) “ModenuposaHue npocmpaHcmeeHHoU
308UCUMOCMU MU2PAYUOHHbIX MOMOKO8 8blMYCKHUKOB8 8y308 P®”

16.30-17.00 Kode-6peik

17.00 - 18.30 CoBpemeHHble Npob1embl 3KOHOMUKU U IKOHOMETPUKHU

(Ha pycckom)

K. KpuHunuaHckuii, A. ®aTbKmH (PUHAHCOBbLIA YHUBEPCUTET NPU
npasutenbcTee Poccumnckon Pepepaumm, Mocksa; KOXKHO-YpanbCcKkmi
rocyapcTBeHHbIN YHUBEPCUTET, YenabuHcK) “AHaaAU3 MPAaHCMUCCUOHHbIX
KaHQA108 8/UAHUA (hUHAHCOB8020 PA38UMUA HQ IKOHOMUYECKUU pocm 8
Poccuu”

T. PaTHuKOBa, A. Mhaapiwesa (HNY BLLU3, Mocksa) “Umnopmo3zamewieHue
CbIpbA U nonygabpukamos 8 KOMNaHuAx nuwesoli ompacnu”

A. Cunaes, B. Cunaesa, M. Cunaesa (HUY BLU3, HuKHWi1 Hosropoa)
“OyeHusaHue napamempos 8 MoOesAX 8peMeHHbIX pA008 Co
CKAYKoobpa3HbIMU UdmeHeHUAMU”

A. lLisegos (HNY BLU3, MocKkBa) “3adavyu HeyemKol onmumu3ayuu:
6atliecoscKuli N00xo00 8 meopuu cmamucmuYecKux peweHul”

18.30 3akpbiTUe ceMmMnHapa



Tuesday, April 9

9.30-10.00 Registration

10.00 — 11.30 Plenary session
(in English)

D. Fantazzini, S. Zimin (Lomonosov Moscow State University, Moscow) “A
multivariate approach for the joint modelling of market risk and credit risk
for cryptocurrencies”

S. Makarova (UCL School of Slavonic and East European Studies (SSEES),
UK) “Probabilistic approach to assessing macroeconomic uncertainties”

11.30-12.00 Coffee-break

12.00 - 13.30 Spatial Econometrics and Regional Studies
(in English)

O. Demidova (NRU Higher School of Economics, Moscow) “Convergence
of Russian regions: different patterns for poor, middle and rich”

A. Nartikoev, A. Peresetsky (NRU Higher School of Economics, Moscow)
“Structure of the households income distribution in Russia”

K. Grasmik (Ca’Foscari University, Italy) “Analysis of the spatial component
of the impact of FDI on regional innovation activity”

J. Egorova, A. Kataeva, A. Kupera (Ufa State Aviation Technical University,
Ufa; Far Eastern Federal University, Vladivostok; NRU Higher School of
Economics, Saint Petersburg) “Spatial analysis of air pollution and human
health in the region: evidence from Primorsky territory”

13.30 - 15.00 Lunch

15.00 - 16.30 Well-being, Economic Growth, and Labor market
(in English)

D. Rudenko (Tyumen State University, Tyumen) “Examining
environmental Kuznets curve for Russia’s regions: A spatial panel analysis”

C. Muller, F. Dubois (Aix-Marseille University, France) “Decomposing Well-
Being Racial Gaps in South Africa: The Contribution of Residential
Segregation”

A. Aistov, T. Nikolaeva (NRU Higher School of Economics, Nizhniy
Novgorod) "Tourism as a factor of economic growth"

9



E. Batalova, K. Furmanov (NRU Higher School of Economics, Moscow) “Job
search intensity among non-employed in Russia”

16.30 - 17.00 Coffee-break

17.00 — 18.30 Theoretical Econometrics
(in English)

P.G. Conte, E.P. Ribeiro (Federal University of Rio de Janeiro, Brazil)
“Selecting between product demand models using non-nested tests”

D. Borzykh, A. Yazikov (NRU Higher School of Economics, Moscow) “A new
method of structural break detection in GARCH(1,1) models based on
Kolmogorov-Smirnov statistics”

A. Markov, V. Lapshin (NRU Higher School of Economics, Moscow)
“Confidence Estimation of Transition Matrices Given Limited Data Sample”

L. Slutskin (Institute of Economics, Russian Academy of Sciences, Moscow)
“Multilinear extension of principal component analysis”

Wednesday, April 10

10.00 - 11.30 Plenary session
(in English)

M. Zhitlukhin (Steklov Mathematical Institute of Russian Academy of
Sciences, Moscow) “Survival strategies in some dynamic games”

R. Ibragimov (Imperial College Business School, UK) “Robust Inference
Under Heavy-Tailedness and Dependence in Economics and Finance:
Market (Non-) Efficiency, Volatility Clustering, Stock Return Predictability
and Beyond”

11.30-12.00 Coffee-break

12.00 - 13.30 Microeconometrics and Time-series Analysis
(in English)

E. Sidorova, S. Avdasheva, S. Golovanova (NRU Higher School of
Economics, Moscow) “How to Measure the Quality of Court Decisions?
Economic Analysis of Law”

E. Bessonova (The Central Bank of the Russian Federation, Moscow)
“Widening productivity gap in the Russian Economy: Firm-level analysis”

10



A. Aganin (NRU Higher School of Economics, Moscow) “RTSI volatility:
Analysis of the impact of oil volatility and sanctions”

M. Ermolova, H. Penikas (NRU Higher School of Economics, Moscow)
“Research on the origin of the minimum PD grades number requirement
for Basel Il models”

A. Goyzman, A. Maksimov (NRU Higher School of Economics, Nizhniy
Novgorod) “Network Effects and Their Influence on Contract Prices on Oil-
Product Market”

13.30 - 15.00 Lunch

15.00 - 16.30 Living Conditions and Migration. Quantitative Analysis

(in Russian)

M. Afanasiev (Central Economic Mathematical Institute of the Russian
Academy of Sciences, Moscow) “Quality of living conditions integral
indicator in the basis of characteristics of regional differentiation”

E. Berendeeva, T. Ratnikova (NRU Higher School of Economics, Moscow)
“Transformation of the food market in Russia: assessment of consumer
welfare losses”

E. Vakulenko, N. Mkrtchyan (NRU Higher School of Economics, Moscow)
“Factors of interregional migration in Russia at different stages of the life
cycle”

N. Ivashina, L. Antosik (Far Eastern Federal University, Vladivostok;
Volgograd State University, Volgograd) “Modelling of spatial dependence
in migration flows of graduates of the higher education institutions of the
Russian Federation”

16.30 - 17.00 Coffee-break

17.00 - 18.30 Contemporary Issues in Economics and Econometrics
(in Russian)

K. Krinichansky, A. Fatkin (Financial University under the Government of
the Russian Federation, Moscow; South Ural State University,
Chelyabinsk) “An empirical study of the transmission channels from
financial development to economic growth in Russia”

T. Ratnikova, A. Gladysheva (NRU Higher School of Economics, Moscow)
“Import substitution of raw materials and semi-finished products: Are
there any signs?”

11



A. Silaev, V. Silaeva, M. Silaeva (NRU Higher School of Economics, Nizhniy
Novgorod) “Parameter estimation in time series models with jump-like
changes”

A. Shvedov (NRU Higher School of Economics, Moscow) “Fuzzy
optimization problems: Bayesian analysis in statistical decision theory”

18.30 Closing

12



KoHTaKTbl n adduamauma yuactTHMKOB

Conte Federal University
Patricia of Rio de Janeiro,
Gonzalez Bpasnnauns
Dubois Aix-Marseille University, florent.dubois@univ-
Florent ®dpaHuma lemans.fr
Fantazzini MoOCKOBCKaA WKona dean.fantazzini@gmail.com
Dean 3KOHOMUKKN MTY um. M.B.

JlomoHocoBa, MocKBa
Muller Aix-Marseille University, Christophe.MULLER@univ-
Christophe ®paHuma amu.fr
Ribeiro Federal University eribeiro@ie.ufrj.br
Eduardo of Rio de Janeiro,
Pontual Bpa3suaua
Aedawesa HWY BLL3, Mocksa avdash@hse.ru
CeemnaHa
bopucosHa
A2aHUH HY BLUD, MockBa artyomaganin@gmail.com
Apmem
Jasudosuy
Aucmoes HWY BLL?3, aaistov@hse.ru
AHOpeli Hwu»xHn HoBropogz,
BanenmuHosuy4
AHMocuk Bonrorpaackuia antosik_Iv@mail.ru
Jlto606b rocyAapCTBEHHbIN
BanepbesHa yHuBepcuteT, Boarorpag
AdaHacbes LleHTpanbHbIN 3KOHOMMKO- miafan@cemi.rssi.ru
Muxaun MATEMATUYECKUM UHCTUTYT
HOpobesuy PoccMMCKOM akagemnm Hayk,

MockBa
bamanosa HWY BLU3, MockBa ekaterina-batalova@mail.ru
EkamepuHa
BaadumuposHa
bepeHOeesa HWY BLU3, MockBa berendkatya@gmail.com
EkamepuHa
BanepoesHa
beccoHosa LleHTpanbHbIN 6aHK bessonovaev@chbr.ru
Ee2eHusn Poccuickon ®epepauymu,
BaadumuposHa Mocksa

13



Bbop3bix HWY BLU3, MockBa borzykh.dmitriy@gmail.com
Amumpuii
AnekcaHOposuy
BakyneHKo HWY BLLUS, MockBa evakulenko@hse.ru
EneHa
CepzeesHa
Madeiwesa HWY BLLUS, MockBa gladysheva.ann@gmail.com
AHHa
AneKceesHa
foliamax HWUY BLU3, aeremina@hse.ru
AHacmacusa Hwu»kHnM HoBropog
BumaneesHa
lfonosaHosa HWY BLLUS, MockBa svgolovanova@hse.ru
CeemaaHa
BukmoposHa
Fpacmuk Ca’Foscari University, simpfor@rambler.ru
KoHcmaHmuH Utanuna
UeaHosUY
Ademudosa HY BLU3, MockBa demidova@hse.ru
Onvbea
AHamonbesHa
Ezopoea YPMMCKMI rocyaapcTBEHHbIM  jvegorova@mail.ru
KOnusa aBMALMOHHbIN TEXHUYECKUIN
BadumosHa yHuBepcuTeT, Yda
Epmonoea HWY BLLUS, MockBa mermolova@hse.ru
Mapusa
AmumpuesHa
HumnayxuH MaTeMaTUYeCKUM UHCTUTYT zhitlukhin@gmail.com
Muxaun nmeHu B. A. Cteknosa
BaneHmuHosuy4 POCCUINCKOM aKaaeMumn Hayk,

Mocksa
3umuH MocKoOBCKas WKona smzimin@edu.hse.ru
CmenaH 9KOHOMUKKN MTY nm. M.B.
Muxaltinosuy JlomoHocoBa, MockBa
U6bpazumos Imperial College irustam@imperial.ac.uk
Pycmam Business School,
Mapamoesuy BennkobputaHus
UeawuHa [ anbHEeBOCTOYHbIN ivashina_n@mail.ru
Hamanes denepanbHbIf YHUBEPCUTET,
BukmoposeHa BnaansocTok
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Kamaeesa LLIKONa 93KOHOMUKU 1 kataeva.an@mail.ru
AHHa MeHeaXXMeHTa
HukonaesHa JanbHEeBOCTOYHOro

denepanbHoOro

yHUMBepcuTeTa, BnaansocTtoK
KpuHuyaHckuii ®PurHaHCOBbIN YyHUBEpCUTET kkrin@yandex.ru
KoHcmaHmuH npu NPaBUTENbCTBE
Baadumuposuy Poccuinckon ®epepauymu,

Mocksa
Kynepa HWY BLU3, CaHkT-MeTepbypr avkupera@gmail.com
AnekcaHopa
BanepbesHa
JlanwuH HY BLU3, MockBa vlapshin@hse.ru
Bukmop
AnekcaHoposuy
Makaposa UCL School of Slavonic and s.makarova@ucl.ac.uk
CeemaaHa East European Studies,
bopucosHa BennkobputaHua
Makcumos HWY BLU3, amaksimov@hse.ru
AHOpeli HuxHKUI1 HoBropog,
FeHHadbesuy
Mapkoe HWY BLL3, Mocksa markov.anton.a@gmail.com
AHMOH
AneKkceesuy
MKpmuysaH HWY BLU3, MockBa nmkrtchyan@hse.ru
Hukuma
Baadumuposuy
Hapmukoes HWY BLLUS, MockBa alan.nartikoev@gmail.com
AnaH
Pesa3sosuy
Hukonaesa HNY BLL3, tnikolaeva@hse.ru
TambeaHa Hu»kHnM HoBropog
lNaenosHa
leHuKac HNY BLU3, MockBa Penikas@hse.ru
FeHpux
Uo3osu4y
Mepeceykuli HWY BLU3, MockBa aperesetsky@hse.ru
AHamonuli
Abpamosuy
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PamHuKosa HWY BLU3, MocKsa taratnikova@yandex.ru
TambaHa

AHamonbesHa

PyodeHKo TIOMEHCKNI drudenko@inbox.ru
Amumpudi rocy4apCTBeHHbIM

KOpovesuy yHUBepcuTeT, THOMEHb

Cudopoea HWY BLLU3, MockBa esidorova@hse.ru
EneHa

EeeceHbesHa

Cunaes HWY BLL?3, asilaev@hse.ru
AHOpeii Hu»kHWM Hosropog,

Muxatinosuy

Cunaesa HWY BLL?3, vasilaeva@hse.ru
Bepa Hu»xHni1 Hosropop,

BaadumuposHa

Cunaesa HWY BLL3, msilaeva@hse.ru
MapuHa Hu»kHMM HoBropog,

BnaducnaeosHa

CnyyKuH NHCTUTYT 3KOHOMUKM levslutskin@yandex.ru
Jles Poccuickom akagemum

Haymoeu4 HayK, MockBa

damobKuH FOXKHO-YpanbCcKkum andfatkin@yandex.ru
AHOpeli rocyaapCTBEHHbIN

Baadumuposuy yHUBepcuTeT, YenabuHck

®dypmaHos HWY BLLUS, MockBa kfurmanov@hse.ru
Kupunn

KoHcmaHmuHosuy4

Llleedos HWY BLL3, MockBa ashvedov@hse.ru
AnekKceli

Cepzeesuy

A3bikos HWY BLU3, MocKsa yazikov87@gmail.com
Apmem

AHamonbesuy
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Contacts and Affiliations of Seminar

Afanasiev Michail

Aganin Artem
Aistov Andrey
Antosik Lubov
Avdasheva
Svetlana
Batalova
Ekaterina
Berendeeva
Ekaterina
Bessonova
Evguenia
Borzykh Dmitriy
Conte Patricia
Gonzalez
Demidova Olga
Dubois Florent
Egorova Julia
Ermolova Maria
Fantazzini Dean

Fatkin Andrey

Furmanov Kirill

Participants

Central Economic Mathematical
Institute of the Russian Academy
of Sciences, Moscow

NRU Higher School of Economics,
Moscow

NRU Higher School of Economics,
Nizhniy Novgorod

Volgograd State University,
Volgograd

NRU Higher School of Economics,
Moscow

NRU Higher School of Economics,
Moscow

NRU Higher School of Economics,
Moscow

The Central Bank of the Russian
Federation, Moscow

NRU Higher School of Economics,
Moscow

Federal University of Rio de
Janeiro, Brazil

NRU Higher School of Economics,
Moscow

Aix-Marseille University, France

Ufa State Aviation Technical
University, Ufa

NRU Higher School of Economics,
Moscow

Lomonosov Moscow State
University, Moscow

South Ural State University,
Chelyabinsk

NRU Higher School of Economics,
Moscow
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Gladysheva Anna
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Golovanova
Svetlana
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Konstantin
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Konstantin
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