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NMporpamma cemunHapa

«MpuknagHaa SKOHOMETPUKA»



NatHuua, 15 anpens

9.30-10.00 OTKpbiTHE.
10.00 — 10.50 NneHapHoe 3acegaHue (Ha aHITIMACKOM)

Magnus, Jan (Frie Universitat, AmcTtepaam, Hnaepnanabi) Andrey L.
Vasnev (University of Sydney, New South Wales, Australia) “On the

uncertainty of a combined forecast: The critical role of correlation”.
(moknapg cHAaT)

10.50-11.10 Kode-6peitk

11.10 - 12.40 lNpocTpaHcTBEHHaA SKOHOMETPUKA U pernoHanbHble

uccnepoBaHua (Ha aHrAMUCKOM)

Aemuposa O.A, 3t03uH A.B. (HUY BLLS, MockBa) «Azi1oMmepayuoHHble
aghgpekmol ompacnesoli KOHYeHmpauuu 8 Poccuu: mexcompacnesoli
aHanu3 ycmoivyusocmu (2011-2018 22)

Bop3bix K.A. (PAHX1I'C, MockBa) «llpocmpaHcmeeHHbIl aHanu3
g8eposaMHocmu mpydosoli Muepayuu 8biryCKHUKOB: 8/1USHUE Kayecmead
8y308»

NembaHeHKko A.B. (HWY BLLS, MockBa) «PeauoHasnbHble 3¢pcheKkmebi
(PUCKAbHOU NOAUMUKU: QHAAU3 C MOMOWbH MPOCMPAHCMBEHHbIX
8EKMOPHbIX pe2peccUoHHbIX Mooesneli»

Kyp6aukuit A.H., lWaknenHa E.N. (MTY, M3LLU) «3koHomu4ecKuli pocm u
8bI6pPOCHI y2neKkucnoao 2a3a 8 CLLUA u Poccuu: cpasHUmMenobHbll
MpPOCMPAHCMBEHHO — 3KOHOMeMpPUYeCKUlU aHaAU3»

12.40 - 13.40 O6ep

13.40 - 15.10 MaKpO3KOHOMMUYECKME U MUKPO3IKOHOMMUYECKME UccnenoBaHusa

(Ha aHrnuniAckom)

Ribeiro E., Lima L. (Federal University of Rio de Janeiro) “Ex-post
evaluation of recent mergers in the passenger air travel sector in Brazil”

MoscecsH J1. (HWY BLU3) «AHanu3 u modenuposaHue 8/AUAHUSA BHEWHUX
haKmopos Ha 3IKOHOMUKY Poccuu»



Enuncees A.B. (baHK Poccumn, Bonro-Batckoe Y), Cunaes A.M. (HNY BLLDS,
HH) «lMpoeHo3uposaHue BBI 8 pexcume peasnbHO20 8peMeHU Yepes
npusmy DSGE modenu»

MonbuH A.B. (PAHXUI'C, MockBa) «OueHKa napamempos
MAKpO3KoOHoMu4Yeckol mooenu 014 P® Ha ocHose memoda MuHUMU3ayuu
PACCMOAHUA MeXOy meopemu4ecKumu U SMIUPUYECKUMU yHKUUAMU
UMMY/16CHO20 OMKAUKA»

15.10 - 15.30 Kode-6peitk
15.30 — 16.20 NneHapHoe 3acegaHue (Ha aHITMACKOM)

Arthur van Soest (Tilburg University, Tunbypr, Huaepnanabi) Johan
Bonekamp (Tilburg University, Tunbypr, HnaepnaHabi)

“Evidence of Behavioural Life-Cycle Features in Spending Patterns after
Retirement”

(moknapg cHAaT)

16.20 — 16.40 Kode-6peitk
16.40 — 18.10 UccnepoBaHMA pbiHKa Tpyaa U agemorpadumn (Ha aHIAMUCKOM)

BakyneHko E.C. (HWNY BLL3, MockBa) «MccnedosaHue cea3u
poxcdaemocmu 8 Poccuu ¢ 3KOHOMUYECKUMU YUKAaMU »

lfopckuin A. (HNY BLU3, Mocksa) «Poxcdaemocms 8 Poccuu 8 nepuoosl
peuyeccuti»

MectoBa A.A., KawkKapos A.P., MamoHos M.E. (MTMMO) «¥Yx00 u
npucmomp 3a 0emobmu, OOUWKOIbHOe 06pa308aHUE U NpedsiorceHuUe
mpyoa ¥eHWUH ¢ demomu 8 Poccuu: 0aHHble ob6cnedosaHuli 0OMAWHUX
xo3aticme»

3amHuyc A.B., NMonbun A.B. (PAHXUI'C, MocKBea) «OyeHKa anacmuvyHocmu
npeonoxceHus mpyoa no 3apabomroli naame 014 3aMyHHUX HEHUWUH 8
Poccuu»



Cy660Ta, 16 anpens

9:30 - 11.10 MNneHapHoe 3acepgaHue (Ha aHINUICKOM)

Mpoxopos. A. (University of Sydney, Asctpanus) "Dependence Modeling in
Stochastic Frontier Analysis"

XKutnyxun M. (MatemaTuueckunit MHCTUTYT meHun B. A. CTeknosa
Poccuiickon akagemnn Hayk, Mocksa) "Optimal growth equilibrium in a
mean-field market"

11.10 - 11.30 Koge-6penk
11.30 — 12.20 NneHapHoe 3acegaHue (Ha aHIIMACKOM)

Makaposa C. (UCL School of Slavonic and East European Studies,
Benukobputanua) "Testing for policy effects in nonlinear time series
model."

(moknapg cHAaT)
12.20 - 12.40 Koge-6penk

12.40 - 14.10 TeopeTuyeckasa IKOHOMETPUKA (Ha aHINICKOM)

becctpemaHHan I'. (HUY BLUS, Mocksa), lonosaHb C. (P3LU, Mockga)
«HeoO0HopoOHbIl 3ghghekm eauaHUA pedhopmbl PUHAHCUPOBAHUSA HA
npou3eo0uUMenbHOCMb ANOHCKUX 60AbHUY: KBAHMU/bHAA pe2peccus ¢
9HO002eHHOCMbHO»

Kyposymu E. (Hitotsubashi University, Japan), CkpoboTtos A. (PAHXul'C,
MockKBa) «On the asymptotic behavior of bubble date estimators»

MNoTtaHuH B.C., Conomonos C. (HNY BLU3, Mocksa),
«Monynapamempuyeckaa moouguxkayus KHB memooda»

MwHacsaH B.B., Mup3osaH [1.C., CaxHoB A.M. (X5 Group) «OueHKka
cpedHez20 ahghekma 8030elicmeuss HO OCMAMKAX: 861800 CMEUW,eHUA»

14.10 - 15.10 Obep


https://drive.google.com/open?id=1RwgsktQYQnhmvA7V25K4TT80rhObnaE8
https://drive.google.com/open?id=1RwgsktQYQnhmvA7V25K4TT80rhObnaE8

15.10 - 16.20 AHanus BpeMeHHbIX pAA0B U MAaKPOIKOHOMMUYECKUEe

uccnepoBaHuA (Ha aHIIMUCKOM)

Mantornn B.U. (Benopyccknin rocyaapcTBeHHbIN yHUBEpPCUTeT) «Modenu
nepeKaYeHuUa cocmoaHuUl ¢ onepexarouumu UHOUKamMopamMmu Ha OCHO8e
MUKPOOQHHbIX U UX MPUMEHeHUEe 0711 AHA/1U3a U MPO2HO3UPOBAHUSA
9KOHOMUYECKOU KMUBHOCMU 8 YC/108UAX WOKO8»

3amanos B.E. (PAHXuI'C) «[TpumeHeHuUe MHo20pexcumMHbIx moodenell K
MO0OenuUPo8aHUK OUHAMUKU POCCUliCKo20 (hOHO0B020 PbIHKAY»

Cyramnnos A.P. (PAHXuIC) «ModenuposaHue 8aUssHUS HOBOCMHbIX WOKO8
yca08uUli Mop208sU HA POCCULICKYIO IKOHOMUKY »

16.20 - 16.40 Kode-6peitk

16.40 — 18.10 MuKkposKoHOMeTpUKa

AdaHacbeB M., Kyapos A. (LLDMW PAH, MocKksa) «»

Kpamkos B.A. (baHK Poccumn, Bonro-Batckoe IY) Makcumos A., (HNY BLU3,
Hu»kHuin Hosropopa) «3asucumocmes 8onnamunsHocmu Pocculickoz2o
(hUHAHC0B020 PbIHKA OM 2/100a16HbIX hAyKMyayuli»

Auctos A.B. (HWY BLU3, HuxkHuit HoBropopa), AnekcaHaposa E.A.,
3a3apasHbix E.A. (HUY BLUS, CaHkT-MeTepbypr) «3nacmuvyHocme
pacxo0os Ha noddepxcaHue 300po8sbsA rno 0oxody 8 Poccuu»

Kocopykosa M.A., Koccosa E.B. (HWY BLU3, Mocksa) «OyeHusaHue
agppekma so30elicmsus obpa3zoeaHuUs Ha 300po8be UHOUBUOQA C
MOMOUWbIO M3MYUH2a »

18.10 3akpbiTHE ceMUHapa



“Applied econometrics”

The program of the seminar
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Friday, April 15

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

Magnus, Jan (Frie Universitat, Amsterdam, Nethelands) Andrey L. Vasnev
(University of Sydney, New South Wales, Australia) “On the uncertainty of
a combined forecast: The critical role of correlation”

(presentation is withdrawn)

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

Demidova 0., Zyuzin A. (NRU HSE, Moscow) «An agglomeration effect of
the industry concentration in Russia: cross-industry study of stability over
time (from 2011 to 2018)»

Borzykh K. (RANEPA) «Spatial Analysis of Graduates Propensity to
Migrate: The Role of University Quality»

Demyanenko A. (NRU HSE, Moscow) «Regional Effects of Fiscal Policy:
Analysis with Spatial Vector Autoregressive Models»

Kurbatsky A, Shakleina E. (MSU, Moscow School of Economics) «Economic
growth and environmental pollution in the United States of America and
Russia: comparative spatial econometric analysis»

12.40 — 13.40 Lunch

13.40 — 15.10 Macro and Micro econometrics (in English)

Ribeiro E., Lima L. (Federal University of Rio de Janeiro) «Ex-post
evaluation of recent mergers in the passenger air travel sector in Brazil»

Movsesyan L. (NRU HSE, Moscow) «Modelling the Impact of External
Factors on the Russian Economy: a Bayesian Vector Autoregressive
Approach»

Eliseev A. (CB, Nizhniy Novgorod), Silaev A. (NRU HSE, Nizhniy Novgorod)
«Real-Time GDP Forecast through the lens of the DSGE Model»

Polbin A. (RANEPA) «Impulse response function matching estimation of
the Russian macroeconomic model»
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15.10 — 15.30 Coffee-break
15.30 — 16.20 Plenary session (in English)

Arthur van Soest (Tilburg University, Tunbypr, Huaepnanabi) Johan
Bonekamp (Tilburg University, Tunbypr, HnaepnaHabi)

«Evidence of Behavioural Life-Cycle Features in Spending Patterns after
Retirement»

(presentation is withdrawn)

16.20 — 16.40 Coffee-break
16.40 — 18.10 Labor market and demographic research (in English)

Vakulenko E. (NRU HSE, Moscow) «Study of the relationship between
fertility in Russia and economic cycles»

Gorsky D. (NRU HSE, Moscow) «Fertility in Russia During Recessions»

Pestova A., Kashkarov D., Mamonov M. (MGIMO University) «Childcare
Provision and Female Labor Supply in Russia: Evidence from the Household
Survey Data»

Zamnius A., Polbin A. (RANEPA, Gaidar Institute) «Estimating labor supply
elasticity for married women in Russia»
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Saturday, April 16

9.30 — 11.10 Plenary session (in English)

Prohorov A. (University of Sydney, Australia) «Dependence Modeling in
Stochastic Frontier Analysis»

Zhitlukhin M. (Steklov Mathematical Institute of Russian Academy of
Sciences, Moscow) «Optimal growth equilibrium in a mean-field market»

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

Makarova S. (UCL School of Slavonic and East European Studies, UK)
«Testing for policy effects in nonlinear time series model»

(presentation is withdrawn)

12.20 — 12.40 Coffee-break

12.40 - 14.10 Theoretical econometrics (in English)

Besstremyannaya G. (NRU HSE), Golovan C. (NES) «Heterogeneous effect
of Japanese financing reform on productivity: a quantile regression
approach with endogeneity»

Kurozumi E. (Hitotsubashi University, Japan), Skrobotov A. (RANEPA) «On
the asymptotic behavior of bubble date estimators»

Potanin B., Solomonov S. (NRU HSE), «Semiparametric modification of
KHB method»

Minasyan V., Mirzoyan D., Sakhnov A. (X5 Group) «Estimation of Average
Treatment Effect on Residuals: Bias Derivation»

14.10 — 15.10 Lunch
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https://drive.google.com/open?id=1RwgsktQYQnhmvA7V25K4TT80rhObnaE8
https://drive.google.com/open?id=1RwgsktQYQnhmvA7V25K4TT80rhObnaE8

15.10 - 16.20 Time series analysis and macroeconomic studies (in English)

Malugin V. (Belarusian State University, Minsk, Belarus) «Markov-
Switching models with Leading Indicators based on microdata and their
application to analyze and forecast economic activity under shocks»

Zyamalov V. (RANEPA) «Modeling of the Russian stock market dynamics
using multi-regime models»

Sugaipov D. (RANEPA) «Modeling the impact of terms of trade news
shocks on the Russian economy»

16.20 — 16.40 Coffee-break

16.40 — 18.10 Microeconometrics

Afanasyev M., Kudrov A. (Central Economic Mathematical Institute of the
Russian Academy of Sciences, Moscow) «»

Kramkov V.A. (Bank of Russia, Vyatka Main Branch of Bank of Russia)
Maksimov A. (NRU HSE, Nizhniy Novgorod) «Measuring Russian financial
market vulnerability to global fluctuations»

Aistov A., Zazdravnykh E., Aleksandrova E. (NRU HSE, Nizhniy Novgorod)
«The income elasticity of health care spending in Russia»

Kosorukova M.., Kossova E. (NRU HSE, Moscow) «Estimating treatment
effect of education on health with matching»

18.10 18.20 Closing
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