
 
 

 

  

 

 

    Deutsche Forschungsgemeinschaft 

 

4
th

 Workshop on “New Developments in 

Econometrics and Time Series” 

Rome, September 11-12, 2014 

Workshop on “Dynamic Factor Models and 

Structural VAR Analysis” 

in honor of Marco Lippi, on the occasion of his 70
th

 birthday 

Rome, September 13, 2014 

The Einaudi Institute for Economics and Finance (EIEF), the Bank of Italy, the Collaborative 

Research Center “Statistical Modelling of Nonlinear Dynamic Processes” (SFB 823) and the 

Deutsche Forschungsgemeinschaft (DFG) announce two international workshops, to be held in Rome 

September 11-13, 2014, on EIEF’s premises. The first workshop (September 11-12) is on “New 

Developments in Econometrics and Time Series”; the second (September 13), on “Dynamic Factor 

Models and Structural VAR Analysis” is in celebration of Marco Lippi’s 70
th

 birthday.  

 

The aim is to bring together internationally renowned experts in these areas and SFB 823 researchers 

so as to review recent developments and promote scientific exchange.  

 

The first workshop is in part a continuation of the successful series of “Brussels-Waseda Seminars on 

Time Series and Financial Statistics”. 

 

The workshop on Dynamic Factor Models and Structural VAR Analysis is devoted to an area where 

Marco Lippi has made substantial contributions. Both theoretical and applied issues will be 

presented, with special emphasis on macroeconomic and policy applications. 

Marco Lippi is a Research Fellow at the Einaudi Institute of Economics and Finance (EIEF). Born in 

1943, he graduated in 1965 from the University of Rome “La Sapienza” with a BA 

in Mathematics. His main research interests focus on time series analysis and 

macroeconomic business cycles. He has made seminal contributions to the literature 

on structural VAR and aggregation theory and to the statistic analysis of large 

macroeconomic data sets. He highlighted the problem of ''non-fundamentalness'', which is now at the 

heart of the macroeconometric debate. Moreover, he proposed the Generalized Dynamic Factor 

Model, which is now a widely used statistical tool for forecasting, business cycle indicators and 

structural macroeconomic analysis. 

Program: Upcoming 

http://en.wikipedia.org/wiki/File:Deutsche_Forschungsgemeinschaft_Logo.svg


 

Venue: EIEF - Einaudi Institute for Economics and Finance  

Via Sallustiana, 62 - 00187 Rome (map of the area)  

Invited Speakers: 

 Jianqing Fan (Princeton University) 

 Piotr Fryzlewicz (London School of Economics)  

 Andreas Hagemann (University of Notre Dame) 

 Oliver Linton  (University of Cambridge) 

 Davy Paindaveine (Université Libre de Bruxelles)  
 Barbara Rossi (Universitat Pompeu Fabra) 

 Robert Serfling (The University of Texas at Dallas) 

 Masanobu Taniguchi (Waseda University) 

 Michael Vogt (University of Konstanz) 

 StanislavVolgushev (Ruhr-Universitaet Bochum) 

The event in honor of Marco Lippi will include: 

 

Keynote speakers: 

 

Manfred Deistler (Technical University Vienna) 

Mark Watson (Princeton University) 

 

and papers by the following (co-)authors:  

 

 Valentina Aprigliano (Banca d’Italia) 

 Matteo Barigozzi (London School of Economics) 

 Christine De Mol (ECARES, Université Libre de Bruxelles) 

 Mario Forni (Università degli Studi di Modena e Reggio Emilia) 

 Luca Gambetti (Universitat Autònoma de Barcelona) 

 Domenico Giannone (LUISS Guido Carli, EIEF) 

 Alessandro Giovannelli (Centro Europa Ricerche) 

 Marc Hallin (ECARES, Université Libre de Bruxelles) 

 Matteo Luciani (ECARES, Université Libre de Bruxelles) 

 Lucrezia Reichlin (London Business School) 

 Luca Sala (Università Bocconi) 

 Umberto Triacca (Università degli Studi dell'Aquila)  

 Giovanni FurioVeronese (Banca d’Italia) 

 Paolo Zaffaroni (Imperial College London, Sapienza-Università di Roma) 

 

Registration:  

Anybody interested is welcome! 

For the first workshop, please fill in the Registration Form, send it to Susana Palomar (fax or scan, 

contact details are indicated on the form), and proceed with the payment to the account indicated on 

the form. 

For the second workshop send an e-mail to Susana Palomar (susana.palomar@eief.it), before Friday, 

May 30, 2014 

http://www.eief.it/
http://www.eief.it/how-to-reach-us/
http://orfe.princeton.edu/~jqfan/
http://stats.lse.ac.uk/fryzlewicz/
http://economics.nd.edu/the-faculty/andreas-hagemann/
http://www.econ.cam.ac.uk/people/crsid.html?crsid=obl20
http://homepages.ulb.ac.be/~dpaindav/
http://www.econ.upf.edu/en/people/onefaculty.php?id=p5540
https://explorer.utdallas.edu/editprofile.php?pid=6012&onlyview=1
http://www.taniguchi.sci.waseda.ac.jp/taniguchi-doc.html
http://www.math.uni-konstanz.de/~vogt/
http://www.ruhr-uni-bochum.de/mathematik3/en/team/volgushev.html
http://eos.tuwien.ac.at/staff/deistler_manfred/EN/
http://www.princeton.edu/~mwatson/
http://stats.lse.ac.uk/barigozzi/
http://www.ecares.org/index.php?option=com_comprofiler&task=userProfile&user=99&Itemid=263
http://personale.unimore.it/rubrica/dettaglio/forni
http://pareto.uab.es/lgambetti/
http://homepages.ulb.ac.be/~dgiannon/
http://www.centroeuroparicerche.it/
http://www.ecares.org/index.php?option=com_comprofiler&task=userProfile&user=114&Itemid=263
http://www.ecares.org/index.php?option=com_comprofiler&task=userProfile&user=249&Itemid=265
http://www.london.edu/facultyandresearch/faculty/search.do?uid=lreichlin
http://didattica.unibocconi.eu/myigier/index.php?IdUte=49540
http://ideas.repec.org/e/ptr41.html
http://scholar.google.com/scholar?as_q=&as_epq=&as_oq=&as_eq=&as_occt=any&as_sauthors=Giovanni+Veronese&as_publication=&as_ylo=&as_yhi=&btnG=&hl=en&as_sdt=0%2C5
http://www.imperial.ac.uk/AP/faces/pages/read/Home.jsp?person=p.zaffaroni&_adf.ctrl-state=h9z7titg1_3&_afrRedirect=4493020283266000
http://www.eief.it/files/2014/02/registration-form-workshop-11-12092014.pdf
mailto:susana.palomar@eief.it


Scientific Board: 

Holger Dette (Ruhr-Universität Bochum), Marc Hallin (ECARES, Université libre de Bruxelles) and 

Marco Lippi (EIEF) (Marco did not know about the second workshop!) 

Local Organization:  

Marco Lippi (EIEF), Susana Palomar (EIEF) 

Mario Forni (Università degli Studi di Modena e Reggio Emilia), Domenico Giannone (LUISS 

Guido Carli, EIEF), Marc Hallin (ECARES, Université libre de Bruxelles), Franco Peracchi 

(Università di Roma “Tor Vergata”, EIEF), Stefano Siviero (Banca d’Italia) and Paolo Zaffaroni 

(Imperial College London, Sapienza-Università di Roma). 
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