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Welcome breakfeast 9.00-9.30

Session 1. International Macroeconomics I 9.30-10.50
Chair : Hamza Bennani, EconomiX, Université Paris Nanterre (France)

Jonathan Schiller, Universitdt Bayreuth (Germany)

Core vs. Periphery - Private Deleveraging & TARGET?2

Daria Onori, LEO, Université d’Orléans (France)

Zouhair Ait Benhamou, EconomiX, Université Paris Nanterre (France)
Cian Allen, Trinity College Dublin (France)

Revisiting External Imbalances : Insights from Sectoral Accounts
Florian Morvillier, EconomiX, Université Paris Nanterre (France)
Jamel Saadaoui, BETA, Université de Strasbourg (France)

Session 2. Financial Econometrics I 10.50-12.10
Chair : Sophie Béreau, CeReFiM and CORE, Université de Namur (Belgium)

Elysee Aristide Houndetoungan, Laval University (Canada)

Selective linear segmentation for detecting relevant parameter changes

Joey Soudant, CeReFiM, Université de Namur (Belgium)

Gilles de Truchis, EconomiX, Université Paris Nanterre (France)

Joey Soudant, Université de Namur (Belgium)

ECB Monetary Policy and Cross-Market Financial Spillovers : Evidence from large
TVP-VAR

Eli Agba, CeReFiM, Université de Namur (Belgium)

Lunch 12.10-13.30

Session 3. Financial Econometrics II 13.30-14.50
Chair : Jean-Yves Gnabo, CeReFiM, Université de Namur (Belgium)

Nabil Bouamara, KU Leuven (Belgium)

Multi-period and higher-order moment downside risk-attribution of observation-
driven investment strategies

Henri Vanhomwegen, CeReFiM, Université de Namur (Belgium)

Adrien Becam, Université Paris Dauphine (France)

Ophélie Couperier, CREST, ENSAE (France)

Backtesting Expected Shortfall via Multi-Quantile Regression

Jean-Charles Garibal, LEO, Université d’Orléans (France)

Christophe Boucher, EconomiX, Université Paris Nanterre (France)

Session 4. International Macroeconomics II 14.50-16.10
Chair : Cécile Couharde, EconomiX, Université Paris Nanterre (France)

Fabio Canetg, University of Bern (Switzerland)

Monetary Effects of Central Bank Debt

Jean-Yves Gnabo, CeReFiM, Université de Namur (Belgium)
Baptiste Bridonneau, EconomiX, Université Paris Nanterre (France)
Fatemeh Salimi Namin, Université Aix-Marseille (France)
Shadowing the Dollar or Basket Pegging in China ?

Ludovic Gauvin, Banque de France (France)

Carl Grekou, CEPII (France)



