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BropHuUK, 13 anpens

9.30-10.00 Perucrpaums
10.00 — 10.50 NneHapHoe 3acegaHue (Ha aHITMIACKOM)

Giuseppe De Luca (University of Palermo, Italy), Jan Magnus (Frie
Universitat, Amctepaam, HnaepnaHabl)

“Weak versus strong dominance of shrinkage estimators”

10.50-11.10 Kode-6peitk

11.10 - 12.40 NMpocTpaHCTBEHHAA SKOHOMETPUKA U pernoHasibHble UccieaoBaHunA

(Ha aHrnuniickom)

Haptukoes A., NMepeceuknin A. (HNY BLU3, MockBa) «3H002eHHas
Knaccugukayus 0omoxo3altcme 8 pe2uoHax Poccuu»

BakyneHko E., Kapauaposckuin B. (HWNY BLL3, Mocksa) «lpumeHeHue
peapeccull ¢ nepeknaoveHuem (switching regression models) dna usmepeHus
meHesbIX YeH KaHasn08 mobusabHocmu no 3apabomHoli nnamex»

Demuposa O., Kamanosa 3. (HNY BLU3, MockBa) «BausHue ka4yecmea
PE2UOHAMNbHbLIX UHCMUMYymMOo8 HA Crussan08ep-3ghgeKkms! Ha rnpumepe
Poccuu»

Bapnamosa 0., JlTapuoHoBa H. (KasaHckuii deaepanbHbiii YyHUBEPCUTET,
KasaHb) «Bknad VKT 8 mexcpe2uoHanbHy MOMOOEHHYIO MU2Payuro»

12.40 - 14.00 Obep,

14.00 - 15.10 MukKpo3aKoHOMeTpUKa (Ha aHITIMACKOM)

BepeHaeesa E., PatHukosa T. (HWNY BLU3, Mocksa) « TpaHcgpopmayus
MPOOYKMO8020 pbiHKA 8 Poccuu: sghcpeKmbl 00X00a U 3aMeu,eHUA»

fonosaHoBga C., Cugoposa E. (HNY BLU3, HuKHMiM HoBropoa,)
«OcnapusaHue peweHul aOMUHUCMPAMUBHbIX 0P2AHO8 8 POCCULICKUX
apbumpaxcHbix cyoax: Ymo esusem Ha Ka4yecmeo peweHul cyoeli? Ha
npumepe 0en 06 ocnapusaHuu peweHul PAC, ®PHC u dTC»

Kosanb M. (MHcTUTYT Maiigapa, Mockea) « OyeHKka 803pacmHobix npoguneli
nompebneHua 0omoxo3alicme»

15.10 - 15.30 Koge-bpeiik



15.30 - 16.20 MneHapHoe 3aceaaHue (Ha aHIUMIACKOM)

Julien Bergeot and Arthur van Soest (Tilburg University, Tunbypr,
Huaepnanpapl) “Care for Elderly Parents, Siblings' Interactions and Gender”

16.20 — 16.40 Koge-bpeiik

16.40 — 18.10 MUKpPO3KOHOMETPUKA U UCCNeA0BaHUA PbiHKa TpyAa (Ha

AHIIMUCKOM)

Ribeiro E., Teixeira R. (Federal University of Rio de Janeiro, Brazil) «The firm
size wage effect for formal and informal workers»

KonbiTok WU., PaTtHnkoBa T. (HUY BLLUS, MockBa) «BausHue 8enuyuHsl
nocobus no 6eapabomuuye Ha NPodoaHUMenbHOCMob beapabomuybl»

Makcumos A., TenexkkmHa M. (HUY BLUS, HuxHuin Hosropop) «BausHue
ysenuuyeHuUsa pa3bpoca 3apabomHeix naam Ha Crpoc Ha ebicuiee
obpazosaHue»

OscaHHUuKOB T. (HNY BLU3, MockBa) «OyeHKa aghgpekmos paccrnedosaHuli
MOHOMOsbHO 8bicOKUX UeH PAC Poccuu memodom difference-in-difference»



Cpepa, 14 anpens

9.30-11.10 NneHapHoe 3acepgaHune (Ha aHINUICKOM)

Georgia Petraia (Industrial and Systems Engineering University of Florida,
USA), Artem Prokhorov (University of Sydney, Asctpanusa), and Stan Uryasev
(Stony Brook University, USA) «A new approach to credit rating»

Mikhail Zhitlukhin (MaTemaTtuyeckmnin UHCTUTYT UmeHun B. A. CTeknosa
Poccuinckon akagemum HayK, Mocksa) «Capital growth and survival
strategies in a market with endogenous prices»

11.10 - 11.30 Koge-6penk

11.30-12.20 NneHapHoe 3acegaHue (Ha aHITIMACKOM)

Wojciech Charemza (Vistula University, Monblwa), Zhaozhi Fan (Memorial
University of Newfoundland, KaHaga), and Svetlana Makarova (UCL School
of Slavonic and East European Studies, Bennkobputanus);, «Simulated
minimum distance estimators in macroeconomics»

12.20 - 12.40 Kode-6peitk

12.40 - 14.10 TeopeTuyecKasa IKOHOMeTPUKaA (Ha aHrAnICKOM)

BecctpemsaHHasa . (HNY BLLS, Mocksa), lonosaHb C. (P3LU, MocKsa)
«M3mepeHue eemepo2eHHOCMU C MOMOWbIO MAHENbHbIX KBAHMU/bHbIX
pezpecculi ¢ huKCUPOBAHHLIMU 3¢hghekmamu»

Koccosa E., Cnabonuukuin U., NotanuH b. (HNY BLLU3, Mocksa)
«OueHusaHuUe u aHaAU3 udeHmuguyupyemocmu rnapamempos
uepapxu4yeckux cucmem GUHAPHbLIX ypasHeHU U »

3103uH A. (AO «Ab POCCUA») «OueHKa senu4vuHbl UCKaXeHUSs npou38o0HbIX
UHOEKCOo8, 8bI386AHHAA HAAUYUEM MpOonyuweHHbIX 3Ha4YeHUlU 8 OGHHbIX.
lMpobaemsl, BapuaHmMeol peweHul u 00rnosHUMeNbHbIE B03MOXHOCMU»

MorocsaH K. (LB, ApmeHusa), MorocaH P. (ETY, Apmenuna) «O npumeHumocmu
OuHaMu4YecKux pakmopHbix mooesel 0718 NPO2HO3UPO8AHUA MeMIa pocma
peanbHo20 BBl 8 ApmeHuu»

14.10 - 15.10 Obep,



15.10 - 16.40 AHanu3 BpeMeHHbIX pAA0B (Ha aHINUUCKOM)

Ribeiro E., Castor K. (Federal University of Rio de Janeiro, Bpasunnus)
«JUHAMUKQ POoYEeHMHbIX CMABOK»

Mepeceukuii A., Moropenosa M. (HNY BLU3) «BbideneHue 2106an6H020
CMoxacmu4ecKko2o mpeHoa U3 HeECUHXPOHHbIX HabooeHul
80/10MULHOCMU (hUHAHCOBbIX UHOEKCOB»

Bop3bix [., A3bikoB A. (HWY BLU3, MockBa) « O6HapyxeHue cmpyKmypHbix
cosuz208 8 GARCH (1, 1) modensax 6 cnyyae t-pacrpedenéHHbix cay4aliHbix
owubokK (npodonxceHue)»

MNoTtaHuH B., Tpndonos K. (HUY BLLS, MockBa) «BnnsHue oxmnaaHui
MHBECTOPOB M NPEMMU 33 PUCK HA LEeHY HedhTU»

16.40-17.00 Kode-6peitk

17.00 - 18.30 MoaenupoBaHue POCCUINCKOIA IKOHOMUKM (Ha pycCKom)

AdaHacbeB M., Kyapos A. (UMW PAH, MockBa) «Cmpykmypbl ceKmopos
pPE2UOHAMbHbIX 3KOHOMUK: IKOHOMUYECKAA C/IOMHOCMb U 8/10HEHHOCMb»

Bynarakos U., Kotbipno E. (HNY BLU3, Mocksa) «Omyoscmeo, 6pak u
mpyoosbie MoKa3amesu MyMYuHbI»

NomoHocos 1., MonbuH A., ®okuH H. (PAHX1I'C, Mocksa) «Komnnekc
mooesel 014 YyC08HO20 MPO2HO3UPOBAHUA OCHOBHbIX POCCULICKUX
MOKPO3KOHOMUYECKUX nokazameseii»

3amHuyc A., MonbuH A. (MU3MN lNangapa, Mockea) «OyeHKa anacmuyHocmu
npeodnoxceHUs mpyoa no 3apabomHoli naame 8 Poccuu»

KacbaHosa K. (PAHXUIC, MockBa) « ModenuposaHue criomogsix YeH Ha
3/1eKMpPO3HEepP2U0 Ha 0rMo8om pbiHKe 8 Poccuu»

18.30 3akpbiTMe cemuHapa



Tuesday, April 13

9.30-10.00 Registration
10.00 — 10.50 Plenary session (in English)

Giuseppe De Luca (University of Palermo, Italy), Jan Magnus (Frie
Universitat, Amsterdam)

«Weak versus strong dominance of shrinkage estimators»

10.50 - 11.10 Coffee-break
11.10 - 12.40 Regional Studies and Spatial Econometrics (in English)

Nartikoev A., Peresetsky A. (NRU Higher School of Economics, Moscow)
«Model-based household classification: Russian regions»

Demidova O., Kamalova M. (NRU Higher School of Economics, Moscow)
«Influence of the quality of regional institutions on spillover effects: the case
of Russia»

Karacharovsky V., Vakulenko E. (NRU Higher School of Economics, Moscow)
«Applying switching regression models to measure shadow prices of wage
mobility channels»

Larionova N., Varlamova J. (Kazan Federal University, Kazan) « Internal
Student Migration. Does Digitalization matter?»

12.40 - 14.00 Lunch

14.00 - 15.10 Microeconometrics (in English)

Berendeeva E., Ratnikova T. (NRU Higher School of Economics, Moscow)
«Russian Food Market Transformation: Income and Substitution Effects»

Golovanova S., Sidorova E. (NRU Higher School of Economics, Nizhny
Novgorod) « What influences the performance of judges in
commercial courts? A case of the Russian administrative adjudication
system»

Koval P. (The Gaidar Institute, Moscow) «Estimation of life-cycle
consumption profiles»

15.10 — 15.30 Coffee-break



15.30 - 16.20 Plenary session (in English)

Julien Bergeot and Arthur van Soest (Tilburg University, Tilburg,
Netherlands) “Care for Elderly Parents, Siblings' Interactions and Gender”

16.20 — 16.30 Coffee-break
16.30 — 18.10 Microeconometrics and labor market research (in English)

Ribeiro E., Teixeira R. (Federal University of Rio de Janeiro, Brazil) «The firm
size wage effect for formal and informal workers»

Kopytok I., Ratnikova T. (NRU Higher School of Economics, Moscow) «The
Effect of Unemployment Insurance on the Duration of Unemployment in
Russia»

Maksimov A., Telezhkina M (NRU Higher School of Economics, Nizhny
Novgorod) «Influence of increasing wage gap on higher education
enrollment»

Ovsyannikov T. (NRU HSE, Moscow) «Evaluation of the investigation’s
effects of monopolistically high prices by the FAS of Russia using the
difference-in-difference method»
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Wednesday, April 14

9.30 - 11.10 Plenary session (in English)

Georgia Petraia (Industrial and Systems Engineering University of Florida,
USA), Artem Prokhorov (University of Sydney, Australia), and Stan Uryasev
(Stony Brook University, USA) «A new approach to credit rating»

Mikhail Zhitlukhin (Steklov Mathematical Institute of Russian Academy of
Sciences, Moscow) «Capital growth and survival strategies in a market with
endogenous prices»

11.10-11.30 Coffee-break
11.30-12.20 Plenary session (in English)

Wojciech Charemza (Vistula University, Poland), Zhaozhi Fan (Memorial
University of Newfoundland, Canada), and Svetlana Makarova (UCL School
of Slavonic and East European Studies, UK) «Simulated minimum distance
estimators in macroeconomics»

12.20 - 12.40 Coffee-break
12.40 - 14.10 Theoretical econometrics (in English)

Besstremyannaya G. (NRU HSE), Golovan S. (NES) «Measuring heterogeneity
through panel data quantile regression models with fixed effects»

Kossova E., Slabolitskiy I., Potanin B. (NRU HSE, Moscow) «Estimation and
Identification Analysis in Hierarchical Systems of Binary Equations»

Zyuzin A. (AB Russia, Moscow) «Estimation of distortions in compiled
variables (indices) that arise from missing values in the dataset. Challenges,
possible solutions and additional options»

Poghosyan K. (CB, Armenia), Poghosyan R. (YSU, Armenia) «On the
applicability of dynamic factor models for forecasting real GDP growth in
Armenia»

14.10 - 15.10 Lunch
15.10 - 16.40 Time-series Analysis (in English)

Ribeiro E., Castor K. (Federal University of Rio de Janeiro, bpasunua) «Bank
interest rate margins dynamics»

11



Peresetsky A., Pogorelova P. (NRU HSE, Moscow) «Extracting the global
stochastic trend from non-synchronous data on the volatility of financial
indices»

Borzykh D., Yazykov A. (NRU HSE, Moscow) «Structural break detection in
GARCH(1, 1) models in case of t-distributed random errors (continued)»

Potanin B., Trifonov Y. (NRU HSE, Moscow) «Influence of Investors’
Expectations on Qil Price Fluctuations»

16.40 — 17.00 Coffee-break
17.00 - 18.30 Modelling of the Russian Economy (in Russian)

Afanasyev M., Kudrov A. (Central Economic Mathematical Institute of the
Russian Academy of Sciences, Moscow) «The structure of sectors of the
regional economies: economic complexity and embedding»

Bulgakov I., Kotyrlo E. (NRU Higher School of Economics, Moscow)
«Fatherhood, Marriage and Labour Market Outcomes»

Fokin N., Lomonosov D., Polbin A. (RANEPA) «A set of models for conditional
forecasting of the main Russian macroeconomic indicators»

Polbin A., Zamnius A. (The Gaidar Institute, Moscow) «Estimating labor
supply elasticity in Russia»

Kasianova K. (RANEPA) «Modeling of the electricity price on the day-ahead
electricity market in Russia»

18.30 Closing

12
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Castor Federal University of Rio  eribeiro@ie.ufrj.br
Kamaiaji de Janeiro, bpazwmus
Charemza Vistula University, w.charemza@vistula.edu.pl
Wojciech [Tonpia
De Luca Department of Economics, giuseppe.deluca@unipa.it
Giuseppe Business and Statistics,

University of Palermo,

Palermo, Urtanus
Fan Memorial University of zhaozhi@mun.ca
Zhaozhi Newfoundland, Kanazga
Magnus Frie Universitat, jan@janmagnus.nl
Jan Amsterdam,

Hunepnanabi
Ribeiro Federal University eribeiro@ie.ufrj.br
Eduardo of Rio de Janeiro,
Pontual bpazumus
Teixeira Federal University
Roberta of Rio de Janeiro,

bpaszunus
van Soest Tilburg University, A.H.O.vanSoest@uvt.nl
Arthur Tilburg, Hunepmans
Aeoawesa HIY BIID, avdash@hse.ru
Ceemnana MockBa
bopucoena
Aucmos HIY BIID, aaistov@hse.ru
Anopeii Hwxuauit HoBropon
Banenmunosuu
Agpanacwes [IOMU PAH, miafan@cemi.rssi.ru
Muxaun MockBa
HOpuvesuu
Bepenoeesa HNY BIID, berendkatya@gmail.com
Examepuna MockBa
Becempemannas  HUY BIID, gbesstremyannaya@hse.ru
TIanuna MockBa
Eezenvesna
Bop3vix HUY BIID, borzykh.dmitriy@gmail.com
JImumpuii Mocksa
Anekcanoposuy
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bynzaxoe HINY BIIID,

Hnova Mocksa

Anopeesuu

Baxynenxo HUY BIID, evakulenko@hse.ru
Enena Mocksa

Cepzeeena

Bapnamosa Kazanckuii ®enepanpubiii  Julia.Varlamova@kpfu.ru
Hnusa YHHUBEpPCUTET

T'onosanosa HWY BIID, svgolovanova@hse.ru
Ceéemnana Hwxnuii HoBropon

Buxmopoena

Tonoeans Cepzenr  PDIIII, Mocksa sgolovan@nes.ru
Bumanveeuu

Jlemuooea HIY BIID, demidova@hse.ru
Onvea Mocksa

Anamonveena

Kumnyxun MaremaTtnueckuit zhitlukhin@gmail.com
Muxaun WHCTUTYT UMEHU B. A.

Banenmunosuu CrexnoBa PAH, Mocksa

3amnuyc Anexcen WOII Naiinapa, Zamnius@iep.ru
Bacunvesuu MockBa

3103un AO «ABb POCCH», mr.a.zyuzin@gmail.com
Anekcanop HIMY BIIID, Mocksa

Baaoumuposuu

Kamanoea HIY BIID, elisakamalova@gmail.com
dnuzam Mocksa

Kapauaposckun ~ HUY BIID, vvk@hse.ru

Baaoumup Mockga

Baaoumuposuu

Kacvanosa PAHXul'C, xeniakasianova@gmail.com
Kcenusa MockBa

Kosans NOII Tatigapa, pashakoval102007@gmail.com
Ilagen Mocksa

Konwvimok HWY BIID, ikopytok@gmail.com
Hzopo MockBa

Koccosa HIY BIID, ekossova@hse.ru
Enena MockBa

Bnaoumuposna

Komuipno HIY BIID, ekotyrlo@hse.ru

Enena MockBa

Cmanucnasoena
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Kyopoe [[OMU PAH, kovlal@inbox.ru
Anekcanop Mocksa
Baaoumuposuu
Jlapuonoea Kazanckuii dpenepansubiii  Nataliya.Larionova@ksu.ru
Hamanus YHUBEPCUTET
Heanosna
Jlomonocoe PAHXul'C, lomonosov-da@ranepa.ru
Hanuun MockBa
Anamonveguy
Makaposa UCL School of Slavonic ~ s.makarova@ucl.ac.uk
Ceemnana and East European
bopucosna Studies, Bennkobpuranus
Maxcumos HIY BIID, amaksimov@hse.ru
AHnopeit Hwxuuit HoBropog
I'ennaovesuu
Hapmuxkoes HIY BIID, alan.nartikoev@gmail.com
Anan Mocksa
O6caHHUKOB HWY BIID, tovsyannikov@hse.ru
Tumyp MockBa
Anamonvesuy
Ilepeceuxuii HWY BIID, aperesetsky@hse.ru
Anamonuii MockBa
Abpamosuu
Iozopenoesa HINY BIIID, pvpogorelova@gmail.com
Honuna Mocksa
Bauecnasosna
Hozocan b, Apmenust karen.poghosyan@chba.am
Kapen
Pobepmosuu
Hozocan EpeBanckmii poghosyan26@gmail.com
Pyoen I'ocynapcTBeHHBIN
Kapenosuu Yuusepcurtet (EI'Y),

ApMeHust
Honoun PAHXul'C, apolbin@gmail.com
Amnopeit Mocksa
Bhaaoumuposuu
Ilomanun HWY BIID, bogdanpotanin@gmail.com
bozoan MockBa
Cmanucnagosuu
Ilposooun Alfa-bank, dvprovodin@edu.hse.ru
Hanun MockBa
Bumanvesuu
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Ilpoxopoes University of Sydney, artem.prokhorov@sydney.edu.au
Apmém ABcTpanus

bopucosuu

Pamnuxkosa HWY BIIID, taratnikova@yandex.ru
Tamovana Mocksa

Anamonvesna

Cuooposa HIY BIID, esidorova@hse.ru
Enena Mocksa

Eegzenvesna

Cnabonuukuu HWY BIID, isslabolitskiy@edu.hse.ru
Hnva Mocksa

Cepzeeeuu

Tenexckuna HIY BIID, mkonovalova@hse.ru
Mapuna Hwxuauii Hosropon

Cepzeesna

Tpugponos HWY BIIID, jutrif98@gmail.com
HOpui Mocksa

Cepzeesuu

Dokun PAHXwul'C, fokinikita@gmail.com
Huxuma Mocksa

/enucoeuu

A3zvixos HIWY BIID, yazikov87@gmail.com
Apmem Mocksa

Anamonvesuu
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Contacts and Affiliations of Seminar Participants

Afanasiev Central Economic miafan@cemi.rssi.ru
Mikhail Mathematical Institute of

the Russian Academy of

Sciences, Moscow
Aistov NRU HSE, aaistov@hse.ru
Andrey Nizhny Novgorod
Avdasheva NRU HSE, Moscow avdash@hse.ru
Svetlana
Berendeeva NRU HSE, Moscow berendkatya@gmail.com
Ekaterina
Besstremyannaya NRU HSE, Moscow gbesstremyannaya@hse.ru
Galina
Borzykh NRU HSE, Moscow borzykh.dmitriy@gmail.com
Dmitriy
Cabrera NRU HSE, Moscow fcabrera@hse.ru
Francisco
Hernandez
Castor Federal University of Rio eribeiro@ie.ufrj.br
Kamaiaji de Janeiro, Brazil
Charemza Vistula University, Poland  w.charemza@vistula.edu.pl
Wojciech
Demidova NRU HSE, Moscow demidova@hse.ru
Olga
De Luca Department of Economics,  giuseppe.deluca@unipa.it
Giuseppe Business and Statistics,

University of Palermo,

Palermo, Italy
Fan Memorial University of zhaozhi@mun.ca
Zhaozhi Newfoundland, Canada
Fokin RANEPA, Moscow fokinikita@gmail.com
Nikita
Golovanova NRU HSE, svgolovanova@hse.ru
Svetlana Nizhny Novgorod
Golovan NES, Moscow sgolovan@nes.ru
Sergei
Kamalova NRU HSE, Moscow elisakamalova@gmail.com
Elizat
Karacharovsky NRU HSE, Moscow vvk@hse.ru
Viladimir
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Kasianova RANEPA, Moscow xeniakasianova@gmail.com
Ksenya
Koval Gaidar Institute, Moscow pashakoval102007@gmail.com
Pavel
Kopytok NRU HSE, Moscow ikopytok@gmail.com
Igor
Kossova NRU HSE, Moscow ekossova@hse.ru
Elena
Kotyrlo NRU Higher School of ekotyrlo@hse.ru
Elena Economics, Moscow
Kudrov Central Economic
Alexander Mathematical Institute of
the Russian Academy of
Sciences, Moscow
Larionova Kazan Federal University, natasha-lari@mail.ru
Natalia Kazan
Lomonosov RANEPA, Moscow
Daniil
Magnus Frie Universitat, jan@janmagnus.nl
Jan Amsterdam,
Netherlands
Makarova UCL School of Slavonic s.makarova@ucl.ac.uk
Svetlana and East European Studies,
UK
Maksimov NRU HSE, amaksimov@hse.ru
Andrey Nizhny Novgorod
Nartikoev NRU HSE, Moscow alan.nartikoev@gmail.com
Alan

Ovsyannikov
Timur

NRU HSE, Moscow

tovsyannikov@hse.ru

Peresetsky NRU HSE, Moscow aperesetsky@hse.ru
Anatoly

Pogorelova NRU HSE, Moscow pvpogorelova@gmail.com
Polina

Trifonov NRU HSE, Moscow jutrif98@gmail.com
Yuriy

Pogosyan CB, Armenia karen.poghosyan@chba.am
Karen

Poghosyan YSU, Armenia poghosyan26@gmail.com
Ruben

Polbin RANEPA, Moscow apolbin@gmail.com
Andrey
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Potanin NRU HSE, Moscow bogdanpotanin@gmail.com
Bogdan
Prokhorov University of Sydney, artem.prokhorov@sydney.edu.a
Artem Australia u
Ratnikova NRU HSE, Moscow taratnikova@yandex.ru
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Ribeiro Federal University eribeiro@ie.ufrj.br
Eduardo of Rio de Janeiro,
Pontual Brazil
Sidorova NRU HSE, Moscow esidorova@hse.ru
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Slabolitskiy NRU HSE, Moscow isslabolitskiy@edu.hse.ru
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Teixeira Federal University eribeiro@ie.ufrj.br
Roberta of Rio de Janeiro,
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Telezhkina NRU HSE, mkonovalova@hse.ru
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van Soest Tilburg University, A.H.O.vanSoest@uvt.nl
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