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1st  Nordic Econometric Meeting, Sandbjerg Manor, Denmark

May 25 – 27, 2001

Programme

Thursday, May 24

15.00 -

Possible arrival

18.30 -

Dinner 

Friday, May 25

08.00 – 09.00
Breakfast

09.00 – 10.30
Economics of Schooling – Main Auditorium


Chairman: Martin Browning
Arild Aakvik, ‘Measuring the Effect of a School Reform on Edu​ca​tio​nal Attainment and Earnings’.

Brian Krogh Graversen, ‘The effect of school resources on educational at​tainment: Evidence from Denmark’.

Eskil Heinesen, ‘Economic, Social and Demographic Determinants of School Expenditure: A Dynamic Panel Data Model’.

10.30 – 11.00
Coffee break

11.00 – 12.00
Lecture I – James J. Heckman and Karsten Hansen, University of Chi​​cago, ‘Dynamic Treatment Effects: Formulation, Identification and Estimation’. – Main Auditorium.


Chairman: Henning Bunzel
12.00 –14.00
Lunch

14.00 – 15.30
Applied Econometrics – Main Auditorium



Chairman: Peter Jensen
Øivind Nilsen, ‘Employment Adjustment, the Structure of Adjustment Costs, and Firms’ Size’.

Torberg Falch, ‘Estimating the labour supply elasticity utilizing a na​tu​ral experiment in Norwegian schools’.

Tomi Kyyrä, ‘Estimating Equilibrium Search Models from Finnish Data’.

Time Series Modelling – Annex Auditorium (by the Mill Pond)



Chairman: Eilev S. Jansen
Klaus Eberl, ‘Price Level Forecasts from Seasonal Cointegration Mo​dels of Money Demand’.

Konstantin A. Kholodilin, ‘Stylized Facts Test for the Signal-Extraction Tech​niques’.

Panagiotis Mantalos, ECM-Cointegration test with GARCH(1,1) Er​rors’.


Niels Arne Dam, ‘Modelling private consumption in ADAM’.

15.30 – 16.00
Coffee break 

16.00 – 17.30
Applied Labour – Main Auditorium



Chairman: Niels Henning Bjørn
Lars Gårn Hansen, ‘Nitrogen Fertilizer Demand from Danish Crop Farms. Regulatory Implications of Farm Heterogeneity’.

Ott Toomet, ‘The Immediate Returns to Internal Migration. The Esto​ni​an Case’.

Andres Võrk, ‘Disability benefits in Estonia – for the disable or the un​em​​ployed ?’

Aspects of Labour Market – Annex Auditorium (by the Mill Pond)



Chairman: Dan Knudsen
Olav Bjerkholt, ‘Tracing Haavelmo’s steps from Confluence Analysis to the Probability Approach’.

Eilev S. Jansen, ‘Statistical issues in macroeconomic modelling’.

Niels Kærgård, ‘The balance between theory and data in applied eco​no​mic models: A historical survey’.

19.00 -

Dinner

20.30 – 21.30
Organizational discussion for the members of the Nordic network.

22.00

Snacks

Saturday, May 26    

08.00  -09.00
Breakfast

09.00 – 10.30
Applied Time Series – Main Auditorium



Chairman: Niels Kærgård
Rosa Badillo Amador, ‘Nonlinear Cotrending between the Interest Rate and the Inflation Rate’.

Niels Haldrup, ‘Measurement Errors and Outliers in Seasonal Unit Root Testing’.

Carolina Sierimo, ‘Modeling Nonlinearity in the Stock Price – Trading Vo​​lume Relationship’.

10.30 – 11.00
Coffee break

11.00 – 12.00
Lecture II – James J. Heckman and Karsten Hansen, University of Chi​cago, ‘Dynamic Treatment Effects: Computation and Em​pi​ri​cal Results’. – Main Auditorium


Chairman: Anders Klevmarken
12.00 – 14.00
Lunch

14.00 – 16.10
Time Series Theory – Annex Auditorium (by the Mill Pond)

Chairman: Hans C. Kongsted - 

Peter Reinhard Hansen, ‘An Unbiased and Consistent Test for Superior Pre​dictive Ability’.

Hahn S. Lee, ‘Periodicity and Spurious Regressions’.

Xavier de Luna, ‘Characterizing the degree of stability of non-linear dy​namic models’.

Michael Jansson, ‘Stationarity Testing with Covariates’


Analysis of Labour Market – Main Auditorium



Chairman: Olav Bjerkholt


Johan Fellman, ‘The redistributive power of tax policies’.

Per Johansson, ‘Employment, Mobility, and Active Labor Market Pro​grams’.

Kenneth Carling, ‘The Relative Efficiency of Labor Market Pro​grams: Swedish Experience from the 1990’s’.

Michael Rosholm, ‘Left-Censoring in Duration Data: Theory and Ap​pli​cation of Some Empirical Solutions to Schooling and Un​em​ployment Durations of French Young People'.

16.10 – 16.40
Coffee break

16.40 – 18.10
Applied Microeconometrics – Annex Auditorium (by the Mill Pond)



Chairman: David Edgerton
Torbjørn Hægeland, ‘Does the School System Make Us All Equal ? Co​​hort Effects and Economic Returns to Education’.

Peter Jensen, ‘A Comparison of Different Estimators for Panel Data Sample Selection Models’.

Jarle Møen, ‘How destructive is creative destruction?’

19.00 

Conference Dinner

Dinner speaker: Olav Bjerkholt

Sunday, May 27

08.00 – 09.00
Breakfast

09.00 – 10.30
Microeconometric Theory – Main Auditorium



Chairman: Kjell Salvanes

Josep Lluis Carrion i Silvestre, ‘Level shifts in a panel data based unit root test. An application to the rate of unemployment.’

Elena Casquel, An Efficient Monte Carlo Study of Fea​sible Generalized Least Squares Estimators for Panel Data Models’.

Hild-Marte Bjørnsen, ‘Labour Decisions of Norwegian Farm House​holds’.

10.30 – 11.00
Coffee break

11.00 – 12.00
ECM/Unit Roots – Main Auditorium



Chairman: Niels Haldrup
Niklas Ahlgren, ‘Bootstrapping the Error Correction Model Co​in​te​gra​tion Test’.

Josep Lluis Carrion i Silvestre, ‘Joint hypothesis specification for unit root tests with a structural break’.  

12.00 – 13.00
Lunch

13.00 – 14.30
Simulation-based Methods – Annex Auditorium (by the Mill Pond)



Chairman: Gunnar Rosenqvist
Martin Browning, ‘Modelling income processes with lots of he​te​ro​ge​nei​ty’.

Otto Toivanen, ‘Market Structure and Entry: Where’s the Beef?’.

Ragnar Tveterås, ‘Stochastic Production and Heterogeneous Risk Pre​fe​rences: Gear Choice by Commercial Fishers’.

 
 
Labour Market – Main Auditorium



Chairman: Tiiu Paas
Pål Børing, Modelling unemployment duration using a bivariate gam​ma distribution’.

Kjersti-Gro Lindquist, ‘Explaining the Change in Skill Structure of La​bour Demand in Norwegian Manufacturing’.

Michael Svarer, ‘Is Your Love in Vain ? The Economics of Divorce’.

15.00 -

Coffee and departure
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