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PROGRAMME

Friday 10" June

13.00: Registration and Refreshments
13.25: Welcome

13.30 - 15.50: Session |
Chair: Richard Baillie, Queen Mary, University of London

13.30: Keynote speech - M. Hashem Pesaran (University of Southern California, and Trinity
College, Cambridge)
“Econometric Analysis of Production Networks”

14.30: Ron Smith (Birkbeck, University of London), and Elisa Cavartorta (King’s College
London)

“Factor Models in Panels with Cross-section Dependence: an Application to the Extended
SIPRI Military Expenditure Data”

15.10: Maria Kyriacou (Southampton University), Peter C. B. Phillips (Yale University), and
Francesca Rossi (Southampton University)
“Continuously Updated Indirect Inference in SAR Models with Unobserved Heterogeneity”

15.50 - 16.10: Break

16.10 - 18.10: Session Il
Chair: Liudas Giraitis, Queen Mary, University of London

16.10: Peter M. Robinson (LSE)
“Inference on Trending Panel Data”



https://dornsife.usc.edu/cf/faculty-and-staff/faculty.cfm?pid=1003600
http://www.bbk.ac.uk/ems/faculty/smith/
http://www.kcl.ac.uk/sspp/departments/politicaleconomy/people/academic/cavatorta.aspx
http://www.southampton.ac.uk/socsci/about/staff/mk1n09.page
http://korora.econ.yale.edu/phillips/
http://www.southampton.ac.uk/economics/about/staff/fr2m10.page
http://www.lse.ac.uk/economics/people/facultyPages/PeterRobinson.aspx

16.50: Sean Holly (University of Cambridge), and Natalia Bailey (Queen Mary, University of
London)
“House Prices and Space: Size, Distance and Endogeneity”

17.30: Federico Martellosio (University of Surrey)
“Adjusted QMLE for the Spatial Autoregressive Parameter”

18.10: End of Workshop
19.00: Dinner (by invitation)

Location

The Econometrics Workshop will take place in David Sizer Lecture Theatre in the Bancroft building
(#31 on the campus map). Registration and refreshments will take place in the foyer on the ground
floor.

Transportation

Nearby Underground stations are Mile End (Central, District, and Hammersmith & City lines; walking
directions to East Gate) and Stepney Green (District and Hammersmith & City lines; walking
directions to East Gate).

Organisers: Natalia Bailey and Liudas Giraitis

Sponsored by: School of Economics and Finance, Queen Mary, University of London

Registration

Please register to book a place for this event following the link below. Places are limited so
early booking is recommended.

Register now


http://www.econ.cam.ac.uk/people/crsid.html?crsid=sh247&group=faculty
http://econ.qmul.ac.uk/staff/nataliabailey.html
http://www.surrey.ac.uk/economics/people/federico_martellosio/
http://www.qmul.ac.uk/docs/about/26065.pdf
http://www.tfl.gov.uk/
http://maps.google.co.uk/maps?f=d&source=s_d&saddr=Mile+End+Rd%2FA11&daddr=51.52509,-0.03477+to:51.5243,-0.03692+to:W+Field+Way&geocode=Fa02EgMdDn3__w%3BFeI1EgMdLnj__ym3114EMB12SDGBg5qqLa4OEw%3BFcwyEgMdyG___ynX-aaVLx12SDEhfWwuxoUREw%3BFcwyEgMdBW3__w&hl=en&mra=dme&mrsp=3&sz=17&via=1,2&dirflg=w&sll=51.524846,-0.035877&sspn=0.004793,0.009645&ie=UTF8&ll=51.525033,-0.035824&spn=0.004793,0.009645&z=17
http://maps.google.co.uk/maps?f=d&source=s_d&saddr=Mile+End+Rd%2FA11&daddr=51.52509,-0.03477+to:51.5243,-0.03692+to:W+Field+Way&geocode=Fa02EgMdDn3__w%3BFeI1EgMdLnj__ym3114EMB12SDGBg5qqLa4OEw%3BFcwyEgMdyG___ynX-aaVLx12SDEhfWwuxoUREw%3BFcwyEgMdBW3__w&hl=en&mra=dme&mrsp=3&sz=17&via=1,2&dirflg=w&sll=51.524846,-0.035877&sspn=0.004793,0.009645&ie=UTF8&ll=51.525033,-0.035824&spn=0.004793,0.009645&z=17
http://maps.google.co.uk/maps?f=d&source=s_d&saddr=Mile+End+Rd%2FA11&daddr=51.5230656,-0.0397666+to:W+Field+Way&geocode=FS8pEgMdz0r__w%3BFfktEgMdqmT__ykZ32YPLx12SDHQ62suxoUREw%3BFfIyEgMd1Gz__w&hl=en&mra=dme&mrsp=0&sz=17&via=1&dirflg=w&sll=51.522336,-0.044128&sspn=0.004793,0.009645&ie=UTF8&ll=51.523244,-0.041392&spn=0.009586,0.01929&z=16
http://maps.google.co.uk/maps?f=d&source=s_d&saddr=Mile+End+Rd%2FA11&daddr=51.5230656,-0.0397666+to:W+Field+Way&geocode=FS8pEgMdz0r__w%3BFfktEgMdqmT__ykZ32YPLx12SDHQ62suxoUREw%3BFfIyEgMd1Gz__w&hl=en&mra=dme&mrsp=0&sz=17&via=1&dirflg=w&sll=51.522336,-0.044128&sspn=0.004793,0.009645&ie=UTF8&ll=51.523244,-0.041392&spn=0.009586,0.01929&z=16
http://econ.qmul.ac.uk/staff/nataliabailey.html
http://econ.qmul.ac.uk/staff/liudasgiraitis.html
https://www.eventbrite.co.uk/e/2016-econometric-workshop-tickets-25342716748

