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Seminar Empirical Macroeconomics
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Title

Macroeconomic Effects of Financial Uncertainty

Inflation Targets and the Zero Lower Bound
Unconventional monetary policy and households' financialportfolio choices

Detecting periods of excessive credit in the EU: A structural counterfactual approach
Robust Shrinkage for Set-ldentified SVAR

Bayesian Structural VAR models: a new approach for prior beliefs on impulse responses
Real exchange rate dynamics and labour mobility

Optimal Simple Monetary Policy Rules and the Financial Accelerator in a NK-DSGE Model
Combining Factor Models and External Instruments to Identify Uncertainty Shocks

Employment and wage growth: the role of credit supply
Analyzing the asymmetric effects of monetary policy in the Euro Area

Agent-level learning in general equilibrium

Asymmetries in the Interest Rate Dynamics
On the macroeconomic and financial effects of exchange rate movements

Extended Periods at the Zero Lower Bound
Bootstrapping Predictive Densities

Welfare-Based Optimal Macroprudential Policy with Shadow Banks
High Discounts and High Unemployment. Revisited

The Real-Time Properties of the HP-Filter: Insights from a Spectral Analysis
Risk and state-dependent financial frictions in the New Keynesian model

Assesing Credibility of the Fed’s (implicit) Inflation Target
Machines vs. the Romers - A new Instrument to identify the Effets of Monetary Policy on Output and Inflation

The Implications of Household Heterogeneity for the Propagation of Aggregate Shocks in a Small Open Economy
Joint Identification of Uncertainty and Financial Shocks using Time-Varying Volatility

The Signalling Channel of Negative Interest Rates
The Anchoring of Inflation Expectations of Consumers in Europe
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