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Doktorandenseminar

Topics in Time Series Econometrics

Mittwoch, 7.7.2010

14.00 Uhr | Gunda-Alexandra Detmers (Freie Universitat Berlin)
»The Reserve Bank of New Zealand and its forward guidance strategy”

14:40 Uhr | Lars Winkelmann (Freie Universitit Berlin)
,Evaluating the effect of key rate projections on bond returns in Norway - a locally
stationary wavelet approach”

15:20 Uhr | Benjamin Born (Rheinische Friedrich-Wilhelms-Universitit Bonn)
»How Uncertainty about Taxes Contributes to Macroeconomic Volatility”

16:30 Uhr | Sascha Becker (Freie Universitit Berlin)
»The Role of Mark Ups and Price Rigidities for the Relationship between Inflation and
Price Dispersion”

17:10 Uhr | Alexander Gleim (Rheinische Friedrich-Wilhelms-Universitit Bonn)
LApproximate Bayesian Computation with Indirect Moment Conditions”

17:50 Uhr | Ulrich Homm (Rheinische Friedrich-Wilhelms-Universitat Bonn)
»The Aumann-Serrano index of riskiness and normal inverse Gaussian distributed
gambles”

Donnerstag, 8.7.2010

9:00 Uhr Rolf Scheufele (Institut fiir Wirtschaftsforschung, Halle)
,Does the cost channel matter for inflation dynamics? An identification robust
structural analysis for the US and the Euro area”

9:40 Uhr Ulrike Rondorf (Commerzbank Frankfurt)
»Are bank loans important for output? A panel analysis of the euro area”

10:40 Uhr | J6rn Tenhofen (Rheinische Friedrich-Wilhelms-Universitit Bonn)
,Does anticipation of government spending matter? The role of (non) defense
spending”

11:20 Uhr | Uwe Hassler (Johann Wolfgang Goethe-Universitit Frankfurt)
»Temporal Aggregation in the Frequency Domain: with application to fractional
integration”

Das Doktorandenseminar wird unterstiitzt von der Deutschen Bundesbank, Hauptverwaltung
Berlin.
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