
 

                   
  

Doktorandenseminar 
“Topics in Time Series Econometrics” 

 
vom 13. – 14.7.2011 im Haus Tornow am See, Oberbarnim  

 
Organisatoren: Prof. Dr. Jörg Breitung, Rheinische Friedrich-Wilhelms-Universität Bonn 

Prof. Dr. Dieter Nautz, Freie Universität Berlin 
Prof. Dr. Christian Offermanns, Freie Universität Berlin 

 
  
Mittwoch, 13.7.2011 

13:00 Mittagessen 
14:30 Katharina Pijnenburg (DIW Berlin): Do Regions with Entrepreneurial Neighbors Perform 

Better? A Spatial Econometric Approach  for German Regions 
15:10 Till Strohsal und Lars Winkelmann (FU Berlin): The Anchoring of Inflation Expectations 
16:00 Kaffeepause 
16:30 Gunda-Alexandra Detmers (FU Berlin): The time-varying information content of the RBNZ's 

interest rate projections 
17:10 Dr. Sven Schreiber (IMK Düsseldorf): The estimation uncertainty of permanent-transitory 

decompositions in cointegrated systems 
19:00 Abendessen 
 

Donnerstag, 14.7.2011: 

09:30 Paul Viefers (DIW Berlin): Analyzing the impact of financial conditions on the business cycle – 
a fresh look after the crisis 

10:10 Christoph Roling (Uni Bonn): Non-parametric estimation in MIDAS regression models 
10:50 Kaffeepause 
11:20 Wenjuan Chen (FU Berlin): Is the Great Moderation Over? Evidence from G7 Countries in the 

Aftermath of the Financial Crisis 
12:00 Thomas Theobald (IMK Düsseldorf): Realtime Markov Switching and Leading Indicators during 

Financial Crisis in Germany 
13:00 Mittagessen 
14:00 Prof. Dr. Christian Offermanns (FU Berlin): Globalization and Business Cycle Spillovers: A 

GVAR Approach 
 

Das Institut für Statistik und Ökonometrie dankt der Deutschen Bundesbank, Hauptverwaltung Berlin 
recht herzlich für die Unterstützung des Seminars. 


