Prof. M. Bauer — Prof. U. Fritsche —
Prof. J. Krenz — Prof. O. Posch — Prof. A. Szimayer — Prof. O Wilms

Research Seminar "Quantitative Economics"
Winter Term 2022/23

Time/ Place:

Schedule:
Date

25.10.22

01.11.22

08.11.22

15.11.22

22.11.22

29.11.22

06.12.22

13.12.22

20.12.22

10.01.23

17.01.23

24.01.23

The seminar takes place every Tuesday, 12:15—13:30pm.
To register please follow the link.
Lectures will be held in English.

Guest

Benjamin Born
(Frankfurt School of Finance)

Alexander Meyer-Gohde
(Goethe Universitat Frankfurt)

Leopold Zessner-Spitzenberg
(Humboldt-Universitat zu Berlin)

Wenting Song
(Bank of Canada)

Simon Scheideeger
(HEC Lausanne)

Lena Drager
(Universitat Hannover)

Katja Mann

(Copenhagen Business School)
Antje Berndt

(Australian National University)

Bernd Schwaab
(European Central Bank)

Stelios Tsiaras
(EPFL)

Tom Zimmermann
(Universitat Koln)

Maik Wolters
(Universitat Wiirzburg)

Topic
A Temporary VAT Cut as Unconventional Fiscal Policy

(paper)

Backward Error and Condition Number Analysis of Linear
DSGE Solutions (paper)

Fear of Hiking? Monetary Policy and Sovereign Risk
(paper)

Narrative-Driven Fluctuations in Sentiment: Evidence
Linking Traditional and Social Media (paper)

Deep Uncertainty Quantification for Climate Change
Mitigation

How to Limit the Spillover from the 2021 Inflation Surge
to Inflation Expectations? (paper)

Consumption Inequality in the Digital Age (paper)

More Debt More Risk? (paper)

Euro area sovereign bond risk premia before and during
the Covid-19 pandemic (paper)

Active and Passive (Un)conventional Monetary and Fiscal
Policies for Debt Stability (joint paper)

The Debt-Inflation Channel of the German
Hyperinflation (paper)

An Estimated Model with Endogenous Transitions
between Target Inflation and Persistent Low Inflation
Equilibria



https://uni-hamburg.zoom.us/meeting/register/tJYvc-itqzgpHNVhBUWXWPX6bv3WwEHioDq5
https://www.benjaminborn.de/files/BBGKLW_Unconventional_Fiscal_Policy_Aug2022.pdf
https://www.wiso.uni-hamburg.de/fachbereich-vwl/professuren/bauer/dokumente/backward-error-conditioning-linear-dsge.pdf
https://drive.google.com/file/d/1IOflj_FpLirvv_jv-b-YgiUNS-rY78np/view
https://wentingsong.com/files/macaulay_song_2022.pdf
https://www.dropbox.com/s/tqd29o2tolm6tv7/HHBuBa_RCT_v03.pdf?dl=0
https://www.wiso.uni-hamburg.de/fachbereich-vwl/professuren/bauer/dokumente/20221206-consumption-inequality-mann.pdf
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4249180
https://www.berndschwaab.eu/papers/CS_BondRiskPremia.pdf
https://www2.aueb.gr/conferences/Crete2022/Papers/Tsiaras.pdf
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4303537

