ESAM 08 Program Matrix

(numbers in paretheses are paper IDs)

Day Time liott Theatre Lion Harbourview A Lion Harbourview B Civic Suite 1 Civic Suite 2 Civic Suite 3 Square Affair 1 Square Affair 2 Green Room Cornlsl;:l::)e (West RFT;L:'
Registration
Tues 8th 14.00-18.00 (Fletcher Ghallenge Foyer)
18.00 LSE Alumni Reception
. Reserve Bank of New Zealand
Official Opening: Hon Dr Michael Cullen Deputy Prime Minister and Minister of Finance, New Zealand
08.30-09.00 Chair: Professor Frank Scrimgeour
(Town Hall Auditorium)
Opening Address - AWH Phillips Lecture: Professor Robert Gordon
09.00-10.00 Chair: Professor Frank Scrimgeour
(Town Hall Auditorium)
10.00-10.30 Tea/Coffee Break (Renouf Foyer)
(KN2) Thematic Lecture 1 - The Phillips Curve 50 Years On: Professor Sir Clive Granger
10.30-11.25 Chair: Dr John McDermott
(Town Hall Auditorium)
11.25-11.30 Transfer between session halls
Environmental )
Time Series: Economics: Emissions RIS
New Keynesian Models EDN: Game Theory 1 et s Econometric Issues and and Resources RN i Flilie Econor_mcs_: Stabilisation: Fiscal and
- . . Networks ET: Distribution Theory e P Gender Theory and Applications .
and the Phillips Curve Chair: Rohan Pitchford A P a the Phillips Curve Chair: Ross Cullen fn q P Monetary Policy
L " o Chair: Arthur Robson Chair: Chris Skeels . . Chair: John Gibson | Chair: Norman Gemmell -
11.30-13.00 Chair: Martin Fukac (2.1) Pimienta, Carlos . Chair: John McDermott | (7.1) Brown-Santirso, ¥ . . Chair: Glenn Otto
. (8.1) Meriluoto, Laura (4.1) Thomson, Peter ; . (8.1) Maitra, Pushkar | (9.1) Racionero, Maria
(1.1) Llaudes, Ricardo (2.2) Feldmann, Sven . o PP A (6.1) Smith, Vanessa Martin o 5 5 (10.1) Fry, Renee
q " (3.2) Mizuno, Keizo (4.2) Forchini, Giovanni q (8.2) Robitaille, Marie- | (9.2) Kutinova, Andrea H
(1.2) Garegnani, Maria (2.3) Hogan, Seamus ; (6.2) Lye, Jenny (7.2) Kerr, Suzi . (10.2) Claus, Iris
(3.8)Yuan, Kuo-chih Claire (9.3) Kenkel, Don
Lorena (7.3) Townsend, Ralph
(8.3) Islam, Asadul
13.00-14.00 Lunch (Renouf Foyer)
Environmental
. 9 q Economics: B B
Wed 9th Time Series: Forecasting, 5 . . " Public Economics:
Data Construction and EDN: Game Theory 2 e T EZ&:K;’:;ZT:;;E‘:;:Q e The Phillips Curve in the Cors:;\::;t?gnand Development: China Social Security and Stabilisation: Optimal
Breaks Chair: Andrew McLennan o y y . " N . Long Run L . Chair: Warwick Welfare Participation Monetary Policy
- Chair: John Yeabsley Chair: Maxwell King International Finance - Chair: Suzi Kerr o - L
Chair: Shaun Vahey (12.0) Zheng, Charles . . L Chair: John McDermott McKibbin Chair: John Creedy Chair: Renee Fry
14.00-15.30 o N AT (18.1) Eldridge, Damien (14.1) Goh, Chuan Chair: John Carran e (17.1) Knowles, o o
(11.1) Tian, Jing (12.2) Mui, Vai-Lam e (16.1) Hendry, David (18.1) Peng, Xiujian (19.1) Ito, Ryoko (20.1) Lees, Kirdan
(13.2) Robson, Arthur (14.2) Akram, (15.1) Fukuda, Shin-ichi Stephen i g n
(11.2) Becker, Ralf (12.3) McLennan, Andrew . (18.2) Olivia, Susan (19.2) Hong, Minki (20.2) Morozov, Sergei
(13.3) Zimper, Alexander Muhammad (15.2) Coleman, Andrew (17.2) Cullen, Ross e
(11.3) Anderson, Heather (18.3) Hu, Baiding (19.3) Poot, Jacques (20.3) Otto, Glenn
(14.3) Lu, Zeng-Hua (17.3) Engelbrecht,
(11.4) Zheng, Guan Yu (19.4) Kalb, Guyonne
Hans-Juergen
(17.4) Lee, Chun-Hung
15.30 -15.40 Transfer between session halls
(KN3) Thematic Lecture 2 - Stabilisation Policy and Policy Modelling: Castor Professor Stephen Turnovsky
15.40-16.35 Pl n
Chair: Professor Viv Hall
(Town Hall Auditorium)
16.35-17.00 Tea/Coffee Break (Renouf Foyer)
(KN4) Thematic Lecture 3 - China: Implications for the World: Professor Wing Thy Woo
17.00-18.00 Chair: Professor Warwick McKibbin
(Town Hall Auditorium)
(KN5) Econometric Society Presidential Address: Professor Torsten Persson
18.00-19.00 Chair: Professor Trevor Breusch
(Town Hall Auditorium)
19.00-20.00 Welcome Reception

08.30-10.00

Time Series: Testing for
Autoregressions
Chair: John Créquer
(21.1) Gao, Jiti
(21.2) Nankervis, John
(21.3) Kuo, Biing-Shen

EDN: International Trade
Chair: Alan Woodland
(22.1) Woodland, Alan

(22.2) Bond, Eric
(22.3) Saggi, Karmal

Experimental Economics
Chair: Veronica Jacobsen
(23.1) Bayer, Ralph
(23.2) Servatka, Maros
(23.3) Dulleck, Uwe

Finance: Theoretical
Asset Pricing and
Financial System Risk
Chair: Glenn Boyle
(24.1) Thorp, Susan
(24.2) Pinto, Alberto
(24.3) Chin, Wencheong

(Renouf Foyer and Promenades)

Macroeconomics: Macro-
Finance
Chair: Andrew Coleman
(5.1) Claus, Edda
(5.2) Gai, Prasanna
(5.3) Krippner, Leo

ET: GMM Estimation
Chair: Giovanni Forchini
(26.1) Sarafidis, Vasilis
(26.2) Skeels,
Christopher
(26.3) Prokhorov, Artem

Innovation: Firm
Performance
Chair: Phil McCann
(27.1) Stevens, Philip
(27.2) Fabling, Richard
(27.3) Sanderson, Lyndaj

Development
Economics
Chair: Pushkar Maitra
(28.1) Saha, Shrabani
(28.2) Imai, Katsushi
(28.3) Chotikapanich,
Duangkamon

Public Economics: Tax
Chair: Jacques Poot
(29.1) Jeon, Sung-Hee
(29.2) Onji, Kazuki
(29.3) Torgler, Benno

Stabilisation: Monetary
and Financial System
Stability
Chair: Iris Claus
(30.1) Raghavan, Mala
(30.2) Guender, Alfred
(30.3) Ng, Tim

10.00-10.30

Tea/Coffee Break (Renouf Foyer)

10.30-11.30

(KN®) Colin Clark Lecture: Professor Stephen Morris
Chair: Professor Rohan Pitchford
(Town Hall Auditorium)

Transfer between session halls

11.40-13.10

Time Series: Nowcasting
and Monetary Policy
Chair: Christian Kascha
(31.1) Vahey, Shaun
(31.2) Bloor, Chris
(31.4) Gerard, Hugo

EDN: Experimental
Economics
Chair: Pablo Guillen
(32.1) Guillen, Pablo
(32.2) Fatas, Enrique
(32.3) Gaechter, Simon

Finance: Asset Pricing
and Empirical Finance
Chair: Glenn Boyle
(34.1) McKenzie, Colin
(34.2) Gold, Martin
(34.3) Igbal, Javed

ET: Estimation in Finance
Chair: Renee Fry
(36.1) Ranasinghe, Kula
(36.2) Silvapulle, Param
(36.3) Ghosh, Aurobindo

Microeconometrics:
Methods
Chair: Bill Griffiths
(37.1) Hirschberg, Joe
(37.2) Lee, Wang-
Sheng
(37.4) O'Donnell, Chris

Education: Incentives
and Spillovers
Chair: Sholeh Maani
(38.1) Foster, Gigi
(38.2) Steinhauser,
Ralph
(38.3) Tressler, John

Public Economics: Tax
Policy
Chair: Matt Benge
(39.1) Creedy, John
(39.2) Gemmell, Norman
(39.3) Brewer, Mike

Special Invited Lecture
Computation and
Economics: Opportunities
and Experiments Chair:
Grant Scobie
(SI1) lan Foster
(11.40-12.40)

13.10-14.10

Lunch (Renouf Foyer)




Thurs 10th

ESAM 08 Program Matrix

(numbers in paretheses are paper IDs)

Time

liott Theatre

Lion Harbourview A

Lion Harbourview B

Civic Suite 1

Civic Suite 2

Civic Suite 3

Square Affair 1

Square Affair 2

Green Room

Cornish Suite (West
Plaza)

Renouf
Foyer

14.10-15.40

Time Series: Macro-level
Event Effects
Chair: Troy Matheson
(40.1) Créquer, John
(40.2) Nowak, Sylwia

EDN: Law and Economics
Chair: Rohan Pitchford
(41.1) de Fontenay,
Catherine
(41.2) Pitchford, Rohan
(41.3) Abrams, David

10: Market Organization
Chair: Jack Robles
(42.1) Burguet, Roberto
(42.2) Ghosh, Arghya
(42.3) Morfov, Stanimir

Finance: International
Finance
Chair: John Randal
(43.1) Khalid, Ahmed
(43.2) Miller, Stephen
(43.3) Carlin, Wendy

Macroeconomics: Money,
Frictions, Matching &
Migration
Chair: Graeme Wells
(44.1) Dutu, Richard
(44.2) Holmes, Mark
(44.3)) Engler, Philipp

15.40-15.50

Transfer between session halls

Phillips Curve in Europe
and USA
Chair: Tim Ng
(45.1) Stracca, Livio
(45.2) Campbell, Carl
(45.3) Siklos, Pierre

Microeconometrics:
Measurement Error
Chair: Bob Reed
(46.1) Kim, Bonggeun
(46.2) Barrett, Garry
(37.3) Reed, Bob

Education: Supply and
Demand for Skills
Chair:Sholeh Maani
(47.1) Blacklow, Paul
(47.2) Fiorini, Mario
(47.3) Coelli, Michael

Poster
Session 1

15.50-16.50

(KN7) Thematic Lecture 4 - Microeconometrics: Professor Martin Browning
Chair: Professor Bill Griffiths
(llott Theatre)

16.50-17.20

Tea/Coffee Break (Renouf Foyer)

17.20-18.20

(KN8) Thematic Lecture 5 - Public Economics: Professor Joel Slemrod
Chair: Dr Matthew Benge
(llott Theatre)

18.20-19.20

(KN9) Thematic Lecture 6 - Institutions and Economic Performance: Professor Avner Greif
Chair: Professor Gary Hawke
(llott Theatre)

19.30-22.30

Symposium Dinner: Bill Phillips: Man, Money and Machine: Dr Alan Bollard, Governor, Reserve Bank of New Zealand
Host: Professor Frank Scrimgeour
(Town Hall Auditorium)

Fri 11th

08.30-10.00

Time Series: Forecasting
Applications
Chair: Shaun Vahey
(50.1) Rambaldi, Alicia
(50.2) Chow, Hwee Kwan
(50.3) Kascha, Christian

EDN: Firm Behaviour
Chair: Rohan Pitchford
(51.1) Bel, Roland
(51.2) Walton, Nina
(12.1) Robles, Jack

Trade: Investment and
Innovation
Chair: Geoff Bertram
(52.1) Ragoussis,
Alexandros
(52.2) Stahler, Frank

Finance: Empirical
Finance
Chair: John Randal
(73.1) Kofman, Paul
(73.2) Jacobsen, Ben
(78.3) Christodoulou,
Demetris

Bayesian Econometrics
Chair: Peter Thomson
(54.1) Stavrunova, Olena
(54.2) Griffiths, William
(54.3)Jacobi, Liana

The Phillips Curve in a
Bounded-rationality
Environment
Chair: Martin Fukac
(65.1) Balta, Narcissa
(65.2) Nemec, Daniel
(65.3) Chevillon,
Guillaume

Innovation: R&D and
Government
Chair: Phil McCann
(56.1) Williams, Julian
(56.2) Adalet, Muge
(56.3) Fabling, Richard

Migration and Labour
Mobility
Chair: Dave Mare
(57.1) Iranzo, Susana
(57.2) Goodyear,
Rosemary
(57.3) Zimmer, Markus

Labour Economics:
Wages
Chair: Malathi Velamuri
(48.1) Hyslop, Dean
(48.2) Torgler, Benno
(48.3) Geng, Murat

Growth: Technology and
Growth
Chair: Stephen Turnovsky
(59.1) Mallick, Debdulal
(59.2) Swan, Anthony
(59.3) Fox, Kevin

10.00-10.30

Tea/Coffee Break (Renouf Foyer)

10.30-11.30

(KN10) EJ Hannan Lecture: Learning in Real Time: Theory & Empirical Evidence from the Term Structure of Survey Forecasts: Professor Allan Timmermann
Chair: Professor Heather Anderson
(Town Hall Auditorium)

Transfer between session halls

11.40-13.10

Time Series: Structural
Systems and Thresholds
Chair: John Nakervis
(60.2) Fukac, Martin
(70.3) Tica, Josip
(70.4) Parveen, Tahera

EDN: Microeconomics of
Financial Markets
Chair: Rabee Tourky
(61.1) Repullo, Rafael
(61.2) Takayama, Shino
(61.3) Cornet, Bernard

Trade
Chair: John Ballingall
(62.1) Rault, Christophe
(62.2) Graff, Michael
(62.3) Turunen-Red, Arja

Macroeconomics: Multi-
country Macroeconomics
Chair: Mark Holmes
(64.1) Mayr, Johannes
(64.2) Ravazzolo,
Francesco (64.3)
Filardo, Andrew

New Keynesian Phillips
Curve
Chair: Manu De Veirman
(55.1) Lansing, Kevin
(55.2) Robinson, Tim
(55.3) Scheufele, Rolf

Innovation: Co-
ordination
Chair: Bryan Chapple
(66.1) Poyago-Theotoky,
Joanna
(66.2) Schiff, Aaron
(66.3) Fabrizi, Simona

Migration: Assimilation
and Wealth
Chair: John Bryant
(67.1) Clarke, Andrew
(67.2) Sinning, Mathias
(67.3) Stillman, Steve

Labour Economics:
Employment &
Unemployment

Chair: Dean Hyslop

(58.1) Beugnot, Julie

(58.2) Ochsen, Carsten
(58.3) Decreuse, Bruno
(58.4)) Mavromaras,
Kostas

Growth: Sustained Growth
and Inequality: Transfers
and Financial
Chair: Stephen Turnovsky
(69.1) Ratna, Nazmun
(69.2) Ostry, Jonathan
(69.3) Hsu, Chih-Chiang

Poster
Session 2

13.10-14.10

Lunch (Renouf Foyer)

14.10-15.40

Time Series: Persistence
Chair: Heather Anderson
(70.1) Wang, Gaowen
(70.2) Rajaguru,
Gulasekaran

EDN: Organisational
Design
Chair: Kieron Meagher
(71.1) Meagher, Kieron
(71.2) Rantakari, Heikki
(71.3) Patacconi, Andrea

Trade: New Zealand
Applications
Chair: Frank Stahler
(72.1) Ballingall, John
(72.2) Lattimore, Ralph
(72.3) Winchester, Niven

Finance: Exchange Rate
Issues
Chair: Peter Bushnell
(53.1) Iwatsubo, Kentaro
(53.2) Grimes, Arthur
(53.3) Randal, John

Macroeconomics: Fiscal &
Cycles
Chair:Viv Hall
(74.1) Wells, Graeme
(74.2) Stemp, Peter

15.40-15.50

15.50-16.50

Transier belween session halls

Country Studies of the
Phillips Curve
Chair: Kirdan Lees
(75.1) Trecroci, Carmine
(75.2) Paloviita, Maritta

Innovation: Knowledge
Spillovers
Chair: Richard Fabling
(76.1) McCann, Philip
(76.2) Soriano, Franklin
(76.3) Valencia, Vicar

Migration: Wages and
Skills
Chair: Steven Stillman
(77.1) Bryant, John
(77.2) Maani, Sholeh
(77.3) Gibson, John

Labour Economics:
Health and Victimisation
Chair: Dean Hyslop
(78.1) Fiebig, Denzil
(78.2) Cheng, Terence
(78.3) Velamuri, Malathi

Growth
Chair: Brian Silverstone
(79.1) Soto, Marcelo
(79.2) Nakornthab, Don
(79.3) Zhang, Wei

(KN11) Thematic Lecture 7 - Innovation and Technology: Entrepreneurship: Professor David Audretsch
Chair: Professor Phillip McCann
(Town Hall Auditorium)

16.50-17.20

Tea/Coffee Break (Renouf Foyer)

17.20-18.20

(KN12) Thematic Lecture 8 - Migration, Diaspora and Human Capital: Professor George Borjas
Chair: Dr Suzi Kerr
(Town Hall Auditorium)




