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Seminar sessions will be held at Pokrovskiy bulvar, 11, Build. 6, room T510

3acepaHua byayt npoxoanTb no agpecy NMokpoBckui bynbeap, A. 11, cTp. 6, aya.

T510;

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

M. KypckKas:

Ecnn Ha «KypcKoii» OpueHTMPOBaTLCA CAOXKHO, BblIbMpanTe «HKanoBCKyO»:
BbIXOZ, C KO/IbLLEBOM M C CaNIaTOBOM BETKM NOA 0A4HMM HOMepoM. MNocne Bbixoaa m3
MEeTpPO nepexoanTe Ha APYryto CTOPOHY: NO NOA3EeMHOMY nepexoay Ha yiuuy
BopoHuoBo Mone, gBurantecb No NpaBon CTOpoHe. Bam Heobxoanmo nogHATLCA
B rOpPKY, a 3aTem UaTn BAONb yanubl. [1o npaByto pyKy OT Bac noasuTtca Kopnyc T,
BXOJ, CO CTOPOHbI [lypacoBCKOro nepeynka.

nnm

M. Knutam lNopoa;:

BbIxog, N28, nocne noa3eMHOro nepexoaa NOBEPHUTE HAMPaABO: HYXHO AOWTU A0
ConaHKM, 3aTem CHOBA NOBEPHYTb HAaNpaBgo. [MpoaonkanTe NyTb BAO/Ib A4OPOTW.
MNepepn uepkoBblo Porxkaectsa MpecATor boropoamubl Ha Kynuiikax cBepHuTe B
MoAKONOKONbHbBIN NepeynoK u aBuramtech K yamue BopoHuoso Mone. Kopnyc

6y4eT No eBytO CTOPOHY OT BAac, BXOA, CO CTOPOHbI JypacoBCKOro nepeysika.

KoHTtaKTbl, Contacts:
XonuHa EkatepuHa AnekcaHgposHa, Ekaterina Kholina,

+7(495) 772-95-99 ext. 28289

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

LLleeenes Makcum bopucosuud, Maxim Shevelev,
+7(495) 772-95-99 ext. 27498



“Applied econometrics”

The program of the conference



Friday, April 26

14.30 — 15.00 Registration
15.00 — 16.35 Regional studies and Spatial econometrics (in English)

Zvereva V. (HSE University, Moscow) The Impact of Regional
Heterogeneity of Households on the Transmission Mechanism of the Bank
of Russia's Monetary Policy: Spatial Aspect and External Shocks

Ivanov M., Vasilyeva R. (Ural Federal University, Institute of Economics, UB
RAS) Investigating equilibrium aspects of regional unemployment
heterogeneity in Russia.

Rostislav K., Evdokimov D. (RANEPA) The Budgetary and Financial
Mechanisms Supporting Migration Processes in Russia

16.35 — 16.55 Coffee-break

16.55 — 18.30 Microeconometric and regional studies (in English)

Vakulenko E., Gorskiy D., Kondrateva V., Trofimenko I. (HSE University,
Moscow) Nerves like Wires: Econometric Analysis of Fertility Intentions in
Russia during the Period of Shocks in 2022-2023

Khmelnytsky B., Vasilyeva R. (Ural Federal University) Estimating the
Effects of Government Maternity Support Programs on the Abortions in
Russia: Regional Analysis

Voytenkov V., Urazbaeva A. (HSE University, Moscow) Do Childcare
Subsidies Promote Undesirable Consumption Behaviours? Evidence from
Russian Regional Data

Gusev A., Afanasiev M. (CEMI RAS) On the Possibility of Forecasting
Estimates of the Economic Complexity of a Region as a Factor of Well-
Being



Saturday, April 27

10.00 - 11.40 Microeconometric studies (in English)

Lukyanova A. (HSE University, Moscow) The Impact of Minimum Wage
Policy on the Russian Labor Market: Evidence from the 2018 Increase

Besstremyannaya G., Dasher R., Golovan S. (HSE University, Moscow)
Green technology and growth of Japanese innovative manufacturing firms

Deeva A. (HSE University, Moscow) Does Obesity Lead to Poverty:
Evidence from Russia

Urazbaeva A. (HSE University, Moscow) Entrepreneurship Response to
Severity of COVID-19 Restrictions

11.40 - 12.00 Coffee-break
12.00 - 13.40 Time series analysis and macroeconomic studies (in English)

Fantazzini, Dean (MSU, MSE) Detecting Pump-and-Dumps with Crypto-
Assets: Dealing with Imbalanced Datasets and Insiders’ Anticipated
Purchases

Pogorelova P. (HSE University, Moscow) Investigation of the Impact of
Uncertainty Indicators on Bitcoin Volatility using ARDL Model

Sinitsyn P. (MSU) Econometric Modeling of Financial Assets Price
Dynamics Based on Markov-Switching Cointegration Regression.

13.40 - 14.40 Lunch

14.40 - 15.55 Methodological issues of modern econometric tools (in English)

Safonov A. (HSE University, Moscow), Skrobotov A. (Gaidar Institute for
Economic Policy, RANEPA, St. Petersburg State University) Testing for
Market Efficiency under Heavy-tailed Data: Generalization of the Ljung-
Box Test

Skougarevskiy D. (European University at St. Petersburg) Russian
Household Income Surveys: Ensuring Data Quality

Kasianova K. (RANEPA) Hierarchical Modeling of the Russian Rail Freight
Volume Dynamics under the Data Availability Limitations

15.55 — 16.10 Coffee-break



16.10 — 17.25 Applied macroeconomics (in English)

Shchankina A., Demidova O. (HSE University, Moscow) Interest Rate
Channel of Monetary Transmission to Mortgage Rates In Russian Regions

Bannikova V. (MSU) On the Assessing Impact of the Press-releases of the
Bank of Russia on Interest Rates: the Heterogeneity of Events Matters

Smirnov A. (European University at Saint Petersburg) Trade Liberalization
and Human Capital Accumulation

17.25 - 17.40 Coffee-break

17.40 — 18.55 Econometric studies and Economic policy (in English) Applied

macroeconomics

Salov A., Semerikova E. (HSE University, Moscow) Agglomeration Effects,
Transport and Productivity in Saint Petersburg Metropolitan Area

Stavniychuk A., Markova O. (MSU) In a Tight Grip: Effect of Changes in
Antitrust Regulation

Yuzhakov D., Larin A. (HSE University, Nizhny Novgorod) Impact of
Antitrust Authorities on Mergers and Acquisitions

18.55 Closing

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

Information on META-2023 Conference in Nizhnii Novgorod.

Informal communication. Buffet reception
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