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Following the success of the last two Annual Conferences of the
International Association for Applied Econometrics, our Third Annual
Conference will be held at the University of Milan-Bicocca in Milan
(Italy), on June 22-25, 2016.

The main aims of IAAE are to advance the education of the public in
the subject of econometrics and its applications to a variety of fields in
economics, in particular, but not exclusively, by advancing and
supporting research in that field, and disseminating the results of such
useful research to the public.

The IAAE conference brings together leading researchers in the field
and is a major forum where all aspects of econometrics (theory and
practice) are discussed and debated.

TAAE Lecturer
Peter Phillips, Yale University



Keynote Speakers
Francesca Molinari, Cornell University

Andrew Patton, Duke University
Aureo de Paula, University College London
Giorgio Primiceri, Northwestern University

Edward Vytlacil, Yale University

Organizers

Fabio Canova, Pierre Werner Chair in Monetary Economics at the
Schuman Center, Professor at BI Norwegian Business School, and
Director of IAAE

Marcelle Chauvet, Professor, University of California Riverside, and
Director of IAAE

Thierry Magnac, Professor, Toulouse School of Economics,

and Director of IAAE

Hashem Pesaran, John Elliot Distinguished Chair of Economics, and
Director of USC Dornsife Institute of New Economic Thinking,
University of Southern California, and Director of IAAE

Barbara Rossi, Professor, ICREA-Universitat Pompeu Fabra,
Barcelona GSE, CREI, and Director of IAAE

Mark Watson, Howard Harrison and Gabrielle Snyder Beck Professor
of Economics and Public Affairs, Princeton University,
and Director of IAAE

Jonathan Wright, Professor, Johns Hopkins University, and Director

of IAAE

Local Organizers
Claudio Morana, University of Milan-Bicocca
Andrea Beltratti, Bocconi University

Emilio Colombo, University of Milano-Bicocca
Carlo Favero, Bocconi University



Matteo Manera, University of Milan-Bicocca
Matteo Pelagatti, University of Milan-Bicocca
Patrizio Tirelli, University of Milan-Bicocca

Program Chairs
Thierry Magnac, Toulouse School of Economics
Mark Watson, Princeton University

Program Committee

Jason Abrevaya, University of Texas

Peter Arcidiacono, Duke University

Tim Conley, University of Western Ontario

Tom Crossley, University of Essex

Marco Del Negro, Federal Reserve Bank of New York
Raffaella Giacomini, University College London
Domenico Giannone, Federal Reserve Bank of New York
Refet Gurkaynak, Bilkent University

Peter Hansen, European University Institute

Bruce Hansen, University of Wisconsin

Christian Hansen, University of Chicago

Gary Koop, University of Strathclyde

Francesca Molinari, Cornell University

Serena Ng, Columbia University

Andres Santos, University of California San Diego
Philipp Schmidt Dengler, University of Vienna

Allan Timmermann, University of California San Diego
Viktor Todorov, Northwestern University

Arthur Van Soest, Tilburg University

Scientific Committee

Rob Alessie, University of Groningen
Elena Andreou, University of Cyprus
Badi Baltagi, Syracuse University



Christian Belzil, Ecole Polytechnique

Francesco Bianchi, Cornell University

Stephane Bonhomme, University of Chicago

Christian Bontemps, Toulouse School of Economics

Olympia Bover, Bank of Spain

Yann Bramoulle, Aix-Marseille University

Mike Brewer, University of Essex

Christian Brownlees, Universitat Pompeu Fabra

Ivan Canay, Northwestern University

Fabio Canova, BI Norwegian Business School and ICREA-Universitat
Pompeu Fabra

Marcelle Chauvet, University of California Riverside

Xu Cheng, University of Pennsylvania

Todd Clark, Federal Reserve Bank of Cleveland

Jane Cooley Fruehwirth, University of North Carolina

Drew Creal, University of Chicago

Herman van Dijk, Eramus University Rotterdam

Alon Eizenberg, Hebrew University

Ivan Fernandez-Val, Boston University

Ana Galvao, Warwick Business School

John Gathergood, University of Nottingham

Eric Gautier, Toulouse School of Economics

Marc Giannoni, Federal Reserve Bank of New York

Silvia Goncalves, University of Western Ontario

Jesus Gonzalo, University Carlos III de Madrid

Michael Haliassos, Goethe University

Matthew Harding, Duke University

Kate Ho, Columbia University

Atsushi Inoue, Vanderbilt University

Ethan Ilzetski, London School of Economics

Marek Jarocinski, European Central Bank

Koen Jochmans, Sciences Po - Paris

Alejandro Justiniano, Federal Reserve Bank of Chicago

Jakub Kastl, Princeton University



Lutz Kilian, University of Michigan

Dimitris Korobilis, University of Glasgow

Dennis Kristensen, University College London
Michael Lechner, University of St. Gallen

Michele Lenza, European Central Bank

Edwin Leuven, University of Oslo

Tong Li, Vanderbilt University

Hamish Low, University of Cambridge

James Mackinnon, Queen’s University

Gael Martin, Monash University

Arnaud Maurel, Duke University

Eric Maurin, Paris School of Economics

Michael McCracken, Federal Reserve Bank of St. Louis
Angelo Mele, Johns Hopkins University

Leonardo Melosi, Federal Reserve Bank of Chicago
Anna Mikusheva, Massachusetts Institute of Technology
Daniel Millimet, Southern Methodist University
Gernot Mueller, University of Tiibingen

Lars Nesheim, University College London

Harry Paarsch, University of Central Florida
Mario Padula, Universita della Svizzera Italiana
Andrew Patton, Duke University

Hashem Pesaran, University of Southern California
Davide Pettenuzzo, Brandeis University

Giorgio Primiceri, Northwestern University
Zhongjun Qu, Boston University

Francesco Ravazzolo, Bolzano University

Adam Rosen, University College London

Barbara Rossi, ICREA-Universitat Pompeu Fabra
Christoph Rothe, Columbia University

Larry Schmidt, University of Chicago

Peter Schmidt, Michigan State University

Chiara Scotti, Federal Reserve Board

Tatevik Sekhposyan, Texas A&M University



Xiaoxia Shi, University of Wisconsin
Kyungchul Song, University of British Columbia
Paolo Surico, London Business School

Ross Valkanov, University of California San Diego
Edward Vytlacil, Yale University

Bas van der Klaauw, VU University Amsterdam
Michael Weber, University of Chicago

Martin Weidner, University College London
Frank Windmeijer, University of Bristol
Joachim Winter, University of Munich

Jonathan Wright, Johns Hopkins University
Cynthia Wu, University of Chicago

Logistics

The conference will be hosted by the University of Milan-Bicocca in
Milan (Italy), on June 22-25, 2016, and it will take place at the
University campus.

For further logistic information, please contact Claudio Morana at
[AAE2016@unimib.it, or visit the local organizers' website at
www.iaae2016.info.

Full Paper Submission Procedure

Authors are invited to submit theoretical and empirical papers on the
suggested topics (submission of abstracts or synopses will not be
accepted). Papers will be evaluated and selected by the committee
members in their specific area.

Papers should be submitted electronically (pdf only) no later than
February 1, 2016 to:

https://editorialexpress.com/cgi-
bin/conference/conference.cgi?action=login&db name=IAAE2016




Student Submission

Graduate students should indicate so when they submit their papers
to the IAAE Conference, on the Conference Maker site, as this will
make them eligible to receive travel sponsorship on a competitive
basis, and to participate in the Student Prize contest.

Student Prize

The IAAE will award a 500 USD prize for the best paper presented by
a graduate student in a regular or poster session. To be eligible,
candidates' paper submissions should be followed up by a letter from
a professor certifying that the submitter is a graduate student in good
standing. Papers co-authored with senior economists will not be
considered. The paper should be submitted at the conference website.
The letter should be submitted electronically to
marcelle.chauvet@ucr.edu. The winner will be announced during the
conference.

Registration
Conference details will be posted on the IAAE’s website:

http:/ /appliedeconometrics.org/

and at the conference website: www.iaae2016.info

The registration fee to attend the conference before April 18t is:

Non-member of IAAE: 300 US dollars

Regular member of IAAE: 150 US dollars (registration to IAAE: 100
US dollars)

Student member of IAAE: 100 US dollars (registration to IAAE: 40 US
dollars)

Member of Scientific Committee: 150 US dollars (and 1 year free
registration to IAAE)

On April 19t the fees will increase substantially, so we encourage
you to register by April 18t. Your place in the program will be



confirmed only after we have received your registration, and your
paper will be withdrawn if we have not received your payment by
April 30, 2016. Registration can be done online and fees are payable
in dollars, through Conference Maker at:

https://editorialexpress.com/cgi-
bin/conference/conference.cgi?action=login&db name=IAAE2016




