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Seminar sessions will be held at Pokrovskiy bulvar, 11, Build. 6, room T510
3acepaHua 6yayT npoxoanTb no aapecy NokpoBckuit bynbeap, 4. 11, cTp. 6, aya.
T510;

Mpoe3a: MNokposcKkuit bynbeap, 4. 11, ctp.6 (kopnyc T)

M. Kypckas:

Ecnn Ha «KypcKoi» OpneHTUPOoBaTbCA C0OXKHO, BbiOMpanTe «HKaNnoBCKYHO»:
BbIXOZ, C KOJIbLLEBOM M C CaNaTOBOM BETKM NO4, 0A4HNUM HOMepOoM. locne Bbixoaa 13
MeTpO nepexoauTe Ha APYryto CTOPOHY: MO NoA3eMHOMY nepexoay Ha yauuy
BopoHuoBo Mone, gBuraiiTecb No NpaBon CTOPoOHe. Bam Heobxoanmo noaHATLCA
B FOPKY, a 3aTem UATU BAONb yauubl. [10 npaByto pyKy OT Bac noasutca kopnyc T,
BXOJ, CO CTOPOHbI [lypaCcOBCKOro nepeyJska.

nnu

M. Kutan lopoga;:

Bbixo4 Ne8, nocne NnoA3eMHOro nepexoga NOBEPHUTE HAMPaBO: HYXKHO AOUTU A0
ConsHKK, 3aTem CHOBA NOBEPHYTb Hanpaso. MNpoaonrKante NyTb BAOAb LOPOTN.
Mepen uepkoBbto Poxaectea MNMpecsAaTon boropoamubl Ha Kynuiikax cBepHuTe B
MoAKONOKONbHbIN NEPEY/IOK U ABUranTechb K yamue BopoHuoso Mone. Kopnyc

6yaeT No eByto CTOPOHY OT Bac, BXO/, CO CTOPOHbI [lypacoBCKOro nepey/ka.

KoHTakTbl, Contacts:

XonuHa EkaTtepuHa AnekcaHgposHa, Ekaterina Kholina,
+7(495) 772-95-99 ext. 28289

PomaHoBa MapuHa BuktoposHa, Marina Romanova,
+7(495) 772-95-99 ext. 27503

LLleBenes Makcmum bopucosuy, Maxim Shevelev,

+7(495) 772-95-99 ext. 27498



“Applied econometrics”

The program of the conference



Friday, April 25

13.30 - 14.00 Registration
14.00 - 14.50 Plenary session (in English)

Prokhorov Artem (Sidney University) Change-Point Detection in Time
Series Using Mixed Integer Programming

14.50 - 15.05 Coffee-break
15.05 - 16.40 Time series analysis (in English)

Fantazzini Dean (Lomonosov MSU, MSE), Magomedov Said (HSE)
Modeling and Forecasting the Probability of Crypto-Exchanges' Closure: a
Forecast Combination Approach

Patlasov Dmitry (HSE), Extension of the HAR-RV Model: Prediction of
Realized Volatility Taking into Account Factors from the Recovery Theorem
and Copula Functions

lvanov Mikhail (Lomonosov MSU), Roshchina Yanina (Lomonosov MSU)
Forecasting financial volatility using a recurrent neural network based on
the mixture GARCH model

Zyamalov Vadim (RANEPA), Turuntseva Marina (RANEPA), Astafyeva
Ekaterina (RANEPA) Non-linear and Dynamic Factor models Forecasts vs.
Naive Forecast

16.40 — 17.00 Coffee-break

17.00 — 18.35 Macroeconomic studies (in English)
Bannikova Viktoriia (Lomonosov MSU) The Role of the Bank of Russia's
Key Rate Decisions in Managing Short-Term Expectations in 2023-2024

Kolesnik Sofya (Lomonosov MSU), Bannikova Viktoriia (Lomonosov MSU)
Assessing the Predictability of Market Interest Rate Changes on Central
Bank of Russia Press Release Days

Pasmurtsev Dmitrii (UrFU), Pushkarev Andrey (UrFU) Estimating the
Impact of Monetary Policy on Inflation Under Conditions of Supply or
Demand-driven Dominance in Russia

Perevyshin Yury (RANEPA), Kolyadenko Pavel (RANEPA) Contribution of
Fiscal Policy to Inflation in the Russian Economy
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Saturday, April 26

10.00 - 11.35 Methodological issues of modern econometric tools (in English)

Besstremyannaya Galina (HSE), Golovan Sergei (NES) Heterogeneous
Effect of Endogenous Regulations

Kotyrlo Elena (HSE) Policy Evaluation with a Treatment of Different
Intensity

Ratnikova Tatyana (HSE) Application of the partial adjustment model to
assess the potential of Russia's foreign trade

Voytenkov Valentin (HSE) Endogeneity in Engel Curves: Causes,
Identification, Solutions

11.35 - 11.55 Coffee-break

11.55 - 13.30 Econometric studies and Economic policy

Koroleva Valentina (Lomonosov MSU) The Effects of Changes in Antitrust
Regulation of Mergers and Acquisitions

Khmelnytsky Bogdan (UrFU), Vasilyeva Rogneda (UrFU) Estimating the
Effects of Government Maternity Support Programs on the Abortions in
Russia: Regional Analysis

Urazbaeva Alina (HSE) Analyzing the Time Lag Between State Support for
Business and MSME Growth: Evidence from Russian Regions

Gusev Aleksei (CEMI RAS), Afanasiev Mikhail (CEMI RAS) Integral Index of
Complexity of Employment Structures of the Regions of the Russian
Federation

13.30 - 14.30 Lunch

14.30 - 16.05 Microeconometrics

Sek Aleksei (HSE), Vakulenko Elena (HSE) The Relationship Between
Educational and Financial Disparities Between Spouses and the Duration
of Marital Relations

Evgrafova Rufina (HSE), Vakulenko Elena (HSE), Trofimenko Ilya (HSE)
Mortgage and fertility: relationship between loan liability and
reproductive behaviour in Russia



Kuznetsova Polina (RANEPA), Kalabikhina Irina (Lomonosov MSU),
Zhuravleva Sofiia (Lomonosov MSU) Meta-analysis of important open-
ended questions in fertility studies

Deeva Anastasiia (HSE) Gender Role in Determining Weight Wage
Discrimination in Russia

16.05 — 16.25 Coffee-break

16.25 - 18.00 Microeconometrics

Nezhurina Ekaterina (HSE), Demidova Olga (HSE) Expectations and Reality:
Exploring Household Predictions About Future Financial Situations

Gergenreter Anastasia (HSE), Kossova Elena (HSE), Potanin Bogdan (HSE)
An Estimation of Treatment Effects of Stress and Socioeconomic Factors
on the Consumption of Addictive Goods Using Hierarchical Systems of
Ordered Choice Equations

Sorokin Danil (HSE), Potanin Bogdan (HSE) Caste and Gender Differences
in Returns to Education in India

Byvaltseva-Stankevich Anastasia (HSE), Panova Anna (HSE) Relationship
Between Faculty Age Structure and University Publishing Activity

18.00 Closing

Aistov A.V. (NRU HSE, NN), Maksimov A.G. (NRU HSE, NN) Final Notes.

Information on META-2025 Conference in Nizhnii Novgorod.

Informal communication. Buffet reception




Contacts and Affiliations of Seminar
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Aistov HSE University, .
Andrey Nizhnii Novgorod aaistov@hse.ru
Astafyeva RANEPA,
Ekatering Moscow eastafyeva@ranepa.ru
Afanasiev CEMI RAS, .
Mikhail Moscow mi.afan@yandex.ru
Bannikova Lomonosov MSU, an.nika.dex@yandex. ru
Viktoriia Moscow yan. ' Y '
Besstremyannaya  HSE University,
Galina Moscow gbesstremyannaya@hse.ru
Byvaltseva- : .
Stankevich HSE University, abyvaltseva@hse.ru

. Moscow

Anastasia
Deeva HSE University,
Anastasiia Moscow asgolubtsova@hse.ru
Demidova HSE University, .
Olea Moscow demidova@hse.ru
Evgrafova HSE University, :
Rufina Moscow rufina.evgrafova@gmail.com
Fantazzini Lomonosov MSU, . .
Dean Moscow dean.fantazzini@gmail.com
Gergenreter HSE University,
Anastasia Moscow agergenreter@hse.ru
Golovan New Economic School, sgolovan@nes. ru
Sergei Moscow & '
Gusev CEMI RAS, usevalexeyal(@yandex.ru
Aleksei Moscow & yarey '
Ivanov Lomonosov MSU, ivanovmal@my.msu.ru
Mikhail Moscow Y MSU.
Kalabikhina Lomonosov MSU, : g
Irina Moscow ikalabikhina@yandex.ru
Khmelnytsky Ural Federal University, .
Bogdan Ekaterinburg Bogdan.Khmelnitsky@urfu.me
Kolesnik Lomonosov MSU, . . :
Sofya Moscow kolesnik.sophie(@gmail.com
Kolyadenko RANEPA,
Pavel Moscow kolyadenko-pb@ranepa.ru
Koroleva Lomonosov MSU, :
Valentin Moscow korolevavs20@gmail.com




Kossova HSE University,
Elena Moscow ekossova@hse.ru
Kotyrlo HSE University,
Elena Moscow ekotyrlo@hse.ru
Kuznetsova RANEPA, : .
Poling Moscow polina.kuznetsova 9@gmail.com
Magomedov HSE University, : .
Suid Moscow said.mago05@gmail.com
Maksimov HSE University, :
Andrey Nizhnii Novgorod amaksimov@hse.ru
Nezhurina HSE University,
Ekatering Moscow katya.n-2016(@yandex.ru
Panova HSE University,
Anna Moscow apanova@hse.ru
Pasmurtsev Ural Federal University, :
Dmitrii Ekaterinburg dimpas>@yandex.ru
Patlasov Perm State University, oy .
Dmitry Perm dmitriypatlasov@gmail.com
Perevyshin RANEPA, erevyshinyury@yandex.ru
Yury Moscow perevysamyury &y )
Potanin HSE University, .
Bogdan Moscow bpotanin@hse.ru
j:felcn};orov Sidney University artem.prokhorov@sydney.edu.au
Pushkarev Ural Federal University,
Andrey Ekaterinburg a.a.pushkarev@urfu.ru
Ratnikova HSE University, :
Tatyana Moscow taratnikova@yandex.ru
Roshchina Lomonosov MSU, :

: roschina(@econ.msu.ru
Yanina Moscow
Sorokin HSE University, :
Danil Moscow dasorokin_4@edu.hse.ru
Sek HSE University,
Aleksei Moscow amsek@hse.ru
Trofimenko HSE University, :
Iiva Moscow itrofimenko@hse.ru
Turuntseva RANEPA, turuntseva@ranepa.ru
Marina Moscow pa
Urazbaeva HSE University, aurazbaeva@hse.ru
Alina Moscow
Vakulenko HSE University,
Elena Moscow evakulenko@hse.ru




Vasilyeva Ural Federal University, vasilyeva. ri@uiec.ru
Rogneda Ekaterinburg yevd '
Voytenkov HSE University,

Valentin Moscow vvoytenkov(@hse.ru
Zhuravleva Lomonosov MSU,

Sofiia Moscow sofi-ra@bk.ru
Zyamalov RANEPA, zyamalov@ranepa.ru
Vadim Moscow Y P
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