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Comments 

The seminar takes place on July 10 and 11, 2020, in room 00.028. 

The list of papers/topics and detailed information on the registration procedure is available 
on the webpage of the Chair of Empirical Economics. 

Deadline for registration is April 22, 2020. 

The first meeting will take place on April 28, 2020, from 15.00 to 16.00 in room 01.030. 

A maximum of 15 students can participate in the seminar. 

 

Description 

Students will read and discuss recent research papers published in international journals and 
get familiar with new econometric methods and datasets. Students will replicate the empirical 
results of the original papers and check the validity of the results by carrying out their own 
estimations and robustness checks using the original data (or alternative data sources). 

 

Certificates 

Your grade will be based on the following: seminar paper (60%), seminar presentation (30%) 
and active participation (10%) in the seminar discussion. 

 

Language 

English 

 

Topics 

Macro-Finance 

1. Caldara, D., and M. Iacoviello (2019). Measuring Geopolitical Risk. Working Paper, Board 
of Governors of the Federal Reserve Board. 
https://www.matteoiacoviello.com/gpr.htm 

https://www.matteoiacoviello.com/gpr.htm


2. Blinder, A. S., and M. W. Watson (2016). Presidents and the US Economy: An 
Econometric Exploration. American Economic Review, 106 (4), 1015-45. 

3. Jordà, Ò., Schularick, M., Taylor, A. M., and F. Ward (2019). Global Financial Cycles and 
Risk Premiums. IMF Economic Review, vol 67(1), pages 109-150. 

4. Jordà, Ò., Knoll, K., Kuvshinov, D., Schularick, M.,  and A. M. Taylor (2019). The Rate of 
Return on Everything, 1870-2015. Quarterly Journal of Economics, 134, 1225-1298. 

 

Econometrics 

5. Beutel, J., List, S., and G. von Schweinitz (2019). Does Machine Learning help us Predict 
Banking Crises? Journal of Financial Stability, 45, 1572-3089. 
https://doi.org/10.1016/j.jfs.2019.100693 

6. Brownlees, C. T., and A. B.M. Souza (2019) Backtesting Global Growth-at-Risk. 
http://dx.doi.org/10.2139/ssrn.3461214 

7. Jordà, Ò. (2005). Estimation and Inference of Impulse Responses by Local Projections. 
American Economic Review, 95 (1), 161-182. 

Financial Econometrics 

8. Bollerslev, T., Hood, B., Huss, J., and L. H. Pedersen (2018). Risk Everywhere: Modeling 
and Managing Volatility. The Review of Financial Studies, 31 (7), 2729–2773. 

9. Bollerslev, T., Li, S. Z., and B. Zhao (2019). Good Volatility, Bad Volatilty and the Cross-
Section of Stock Returns. Journal of Financial and Quantitative Analysis, forthcoming. 

10. Scott R. Baker, Bloom, N., Davis, S., and M. Sammon (2019). What Triggers Stock Market 
Jumps? https://stockmarketjumps.com 

Expectations 

11. Armantier, O., Bruine de Bruin, W., Topa, G. , van der Klaauw, W., and B. Zafar (2015). 
Inflation Expectations and Behavior: Do Survey Respondents Act on Their Beliefs? 
International Economic Review, 56, 505-536. 

12. Bordalo, P., Gennaioli, N., Ma, Y., and A. Shleifer (2019). Overreaction in 
Macroeconomic Expectations. Working Paper. 

13. Bruine de Bruin, W., Manski, C. F., Topa, G., and W. van der Klaauw (2011). Measuring 
Consumer Uncertainty about Future Inflation, Journal of Applied Econometrics, 26, 454-
478. 

14. Cheng, I.-H. Raina, S., and W. Xiong (2014). Wall Street and the Housing Bubble. 
American Economic Review, 104 (9). 2797-2829. 

15. Malmendier, U. and S. Nagel (2016). Learning from Inflation Experiences, Quarterly 
Journal of Economics, 131, 53-87. 
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