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Forschungsseminar "Quantitative Wirtschaftsforschung" 

Wintersemester 2014/15 

 

Ort/Zeit: Das Seminar findet jeweils dienstags von 12.15 - 13.45 Uhr  
in Raum 0029 (Von-Melle-Park 5) statt.  
Die Vortragssprache ist Englisch. 

Terminplan: 

14.10. Kein Seminar  

21.10. Christian Proaño 
(The New School of Social Research, 

New York) 

“Detecting and Predicting Economic Accelerations, Reces-
sions, and Normal Growth Periods in Real-Time” 

28.10. Michael McMahon 
(Warwick University)  

“Transparency and Deliberation within the FOMC: A Compu-

tational Linguistics Approach” 

04.11. Konstantin A. Kholodilin 
(DIW) 

“Do Media Data help to Predict German Industrial Produc-
tion?” 

11.11. Geoff Kenny 
(EZB) 

"Can macroeconomists forecast risk? Event-based evidence 

from the Euro Area SPF"“ 

18.11. Malte Knüppel 
(Deutsche Bundesbank) 

“Forecast-Error-Based Estimation of Forecast Uncertainty 

When the Horizon Is Increased” 

25.11. Sandra Eickmeier 
(Deutsche Bundesbank) 

“The Interest Rate Pass-Through in the Euro Area Before and 
During the Sovereign Dept Crisis” 

02.12. Nicolas Vincent 
(HEC Montréal) 

“On the Importance of Sales for Aggregate Price Flexibility” 

09.12. Stefan Ankirchner 
(Univ. Jena) 

“Risk-optimal Liquidation of Portfolios” 

16.12. Jiri Slacalek 
(EZB) 

“"The Distribution of Wealth and the Marginal Propensity to 

Consume” 
(joint with Christopher Carroll and Kiichi Tokuoka) 

06.01. Thomas Lux 
(CAU. Kiel) 

“Contagion Risk in the Interbank Market: A Probabilistic Ap-

proach to cope with Incomplete Structural Information” 

13.01. Michael Reiter 
(Inst. for Advanced Studies, Wien) 

“The surplus from having a job” 

20.01. Christian Pigorsch 
(Univ. Jena) 

“Approximate Bayesian Computation with Indirect Summary 
Statistics” 

27.01. Kein Seminar  
 


