Prof. U. Fritsche - Prof. M. Funke — Prof. M. Krause -
Prof. A. Meyer-Gohde - Prof. O. Posch - Prof. A. Szimayer - Prof. M. Wang

Forschungsseminar "Quantitative Wirtschaftsforschung"

Wintersemester 2017

Ort/Zeit:

Terminplan:

24.10.

o7.11.

14.11.

21.11.

28.11.

12.12.

19.12.

09.01.

Das Seminar findet jeweils dienstags von 12.15 - 13.45 Uhr
in Raum 0029 (Von-Melle-Park 5) statt.
Die Vortragssprache ist Englisch.
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Sebastian Gryglewicz
(Erasmus Univ. Rotterdam)

“Nonlinear Intermediary Asset Pricing in the Oil Futures
Market”

“200 Years of Sovereign Haircuts and Bond Returns”

»The Interest Rate Exposure of Euro Area Households“

“Monetary Policy and Household (De-)Leveraging”

»Information Acquisition, Sponsor Support and (Shadow)
Bank Runs“

»Roots of Autocracy“

,On the Economic Determinants of Optimal Stock-Bond
Portfolios: International Evidence®

"A Simple Model for Long Memory: The Case of U.S.
Inflation”

Michael Bauer
(FRB San Francisco)

“Interest Rates Under Falling Stars”

"Growth Options, Incentives, and Pay-for-Performance:
Theory and Evidence"




