®
SIdE Italian Econometric Association

SOCIETA ITALIANA
DI ECONOMETRIA

8t SIAE-IEA Workshop for PhD students in Econometrics
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Thursday 3 September

8.45 Welcome

9:00 A. Marsi (University of Bologna) Unconventional monetary policy in the Euro Area: a tale of three shocks (Bertinoro)
discussant - E. Castelnuovo (Univ. of Melbourne and Univ. of Padua)

10:00 K. Pallara (University of Lausanne) Fiscal Space and the Size of Fiscal Multiplier (virtual)

discussant - L. Fanelli (University of Bologna)

11:00 Coffee break

N. Laurinaityte (Goethe University
11:15 Frankfurt) Understanding Differences in Stock Market Participation: Networks Matter (virtual)
discussant — M. Caporin (Univ. of Padua)

12:15 L. Agarwal (University of Padua) The Pathways to College (Bertinoro)
discussant - D. Cavapozzi (University of Venice)

13:15 Lunch

14:15 J. Diwambuena (University of Bozen) Identification of Labor Market Shocks (virtual)
discussant — M. Pisani (Bank of Italy)

15:15 L. Ferreira (Queen Mary - London) Forward Guidance Matters: Disentangling Monetary Policy Shocks (virtual)
discussant — M. Bernardini (Bank of Italy)

16:15 Coffee break

World shocks and commodity price fluctuations: evidence from resource-rich economies
16:30 F. Arigoni (Bank of Slovenia) (virtual)
discussant — M. Pisani (Bank of Italy)

G. Bagattini (Frankfurt School of
17:30 Finance and Management) Liquidity support and distress resilience in bank-affiliated mutual funds (Bertinoro)
discussant — M. Bernardini (Bank of Italy)
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Friday 4 September

9:00

10:00

11:00

11:15

12:15

13:15

14:15

15:15

16:15

16:30

A. Nazarova (University of Bologna)

Wang Yiru (University Pompeu Fabra)

Coffee break

Lin Min (University of York)

F. Tassinari (University of Barcelona and

Institut d’Economia de Barcelona)

Lunch

L. Hoesch (University Pompeu Fabra)

J. Llorens (University Pompeu Fabra)

Coffee break

A. Souza (University Pompeu Fabra)

Ethnic Roots of Risk Attitudes: The Impact of Ancestral Lifestyles on Risk Taking
Behaviour (virtual)
discussant - A. Bucciol (University of Verona)

Local Projections in Unstable Environments (virtual)
discussant - L. Fanelli (University of Bologna)

The Effect of the Minimum Wage on the Gender Wage Gap: A Spatial Panel Approach
(virtual)
discussant - A. Bucciol (University of Verona)

Path dependence and the growth of cities: evidence from the Bourbons radial network in
Spain (Bertinoro)
discussant - D. Cavapozzi (University of Venice)

Predictability tests robust to multiple instabilities (virtual)
discussant — F. Ravazzolo (University of Bozen)

Projected Dynamic Conditional Correlations (virtual)
discussant - E. Rossi (University of Pavia)

Composite Absolute Value and Sign Forecasts (Bertinoro)
discussant — F. Ravazzolo (University of Bozen)



