Forschungsseminar Wintersemester 2023/24 am Institut fur
Okonometrie und Statistik

Datum Vortragender Vortragsthema Ort
17.10.2023, | Jonas Meier (Schweizerische Multivariate Distribution Horsaal Xlb,
16 Uhr Nationalbank) Regression Hauptgebaude
, .| Least squares estimation in .
24.10.2023, | Alexander Mayer (Ca’ Foscari i . Horsaal Xlb,
: o . nonlinear cohort panels with .
16 Uhr Universitat Venedig) . . Hauptgebaude
learning from experience
21.11.2023, Julian Thimme (Karlsruher | A Skeptical Appraisal of Robust Horsaal Xlb,
16 Uhr Institut fir Technologie) Asset Pricing Tests Hauptgebaude
Factor-augmented functional
05.12.2023, Luis Winter (Universitat zu | regression with an application Horsaal Xlb,
16 Uhr Koln) to electricity price curve Hauptgebdude
forecasting
Common structural changes:
19.12.2023, Marina Telezhkina the case of university Hérsaal Xlb,
16 Uhr (Universitat Mannheim) enrollment rates Hauptgebdaude
09.01.2024, . . Regularized Synthetic Control Horsaal Xlb,
Lennart Bolwin (IW K&In) gutarized 5y ¢ .
16 Uhr Methods Hauptgebaude
Multiple change point
23.01.2024, | Rupsa Basu (Ruhr-Universitdt | detection in functional data Horsaal Xlb,
16 Uhr Bochum) with applications to Hauptgebaude
biomechanical fatigue data
Vector autoregressions with
30.01.2024, Julia Schaumburg (Vrije dynamic factor coefficients Horsaal Xlb,
16 Uhr Universiteit Amsterdam) and conditionally Hauptgebdude

heteroskedastic errors




