- JOURNEE
D'ECONOMETRIE
APPLIQUEE

2 Juin 2023 - Montpellier- France
Programme de la Journeée

8h30 — 9h30: Accueil enregistrement café

Throwing green in the mix : how the EU-ETS impacted the energy mix of French
manufacturing firms (2000-2016)
Rayan Chebbi- Giovanetti

(online)

State intervention or individual responsibility? Determinants of environmental actions
according to welfare regimes and political ideologies

Sebastian Irigoyen

(online)
A missperfection test for nonlinearity in conditional covariances
Thomas Chuffart , Bilel Sanhaji

Régression linéaire simple sur un espace vectoriel non-linéaire @, et application pour une
estimation robuste de la droite de marché en présence de outliers
Alfred Mbairadjm, Stéphane Mussard, Walter Briec

Energy supply, public debt, and economic growth: Causality analysis for a panel of OECD
European countries
Mohamed Awada, Moustapha Badran, Imtynan Khalifeh, Jules Sadefo Kamdem

Which factors drive the choice of the Quebec population toward a COVID-19 vaccination
program: a discrete choice experiment
Gabin Morillon, Thomas Poder

The Nexus Between the Volatility of Bitcoin, Gold, and American Stock Markets during the
COVID-19 Pandemic: Evidence from VAR-DCC-EGARCH and ANN Models
Virginie Terraza, Ash Boru ipek ,Mohammad Mahdi Rounaghi




14h - 15h Key note Speaker: Guy Mélard

Time-dependent time series models: a review
Guy Meélard

15h -16h: Session Econométrie Appliquée a la Macroéconomie Monétaire et a la Finance

La mondialisation d’internet et le role du taux de change dans les regles de politique monétaire
de type Taylor : Le cas des marchés émergents ciblant I’inflation.
Joana Darwiche

The behavioural shift in crowdfunding during Covid-19 crisis. The case of USA
Samia EI Hammioui, Boumediene Souiki

16h — 16h 30 : Pause-café

16h30 — 17h30 : Suite Session

(online)
Board gender diversity and bank risk-taking: The empirical evidence
Hicham Sbai and Slimane Ed-Dafali

(online)

The COVID-19 Pandemic and the Term Structures of Interest
Rates: The Case of Emerging Markets

Rubens Moura, Bertrand Candelon

17h 30-18h30 : Session Econométrie Appliguée aux problématiques environnementales

(online)

Impact du changement climatique sur la production agricole au Maroc : Evidences empiriques
basées sur I'économétrie spatiale

Hassan Amouzay, Ahmed EI Ghini

Wind Intermittency Reduction: An Evidence from Time-Series Granger Causality
Kheirreddine Sari

18h30 Cléture
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