62" European M eeting of the Econometric Society
Invited Talksand Invited Sessions

Presidental Address 28 August, Tuesday, 17:30 — 19:30, I nter Continental
Lars Peter Hansen (University of Chicago, President, Econometrics Society)

“Risk over long Horizons. an Econometric Perspective’
Chair: Richard Blundell (University College London)

INVITED TALKS: ESEM/Econometrics

Laffont Lecture 31, August, Friday 11:30-13:30, Inter Continental
Eric Renault

University of North Carolina at Chapel Hill, USA

“Why Do Heterogeneous Beliefs and Preferences Matter for Asset Pricing?”

Chair: Tim Bollerslev (Duke University)

INVITED SESSIONS: ESEM/Econometrics

Invited Sessions 1. 28 August, Tuesday, 9:00—-11:00

Econometric Theory Aranytiz, B-4
Chair: Nour Meddahl (Imperial College London)

e " Underidentification ?”
Enrique Sentana (CEMFI, Spain) with Manuel Arellano and Lars Peter Hansen

e “Instrumental Variable Estimation in a Data Rich Environment”
Serena Ng (University of Michigan)

Invited Sessions 2. 29 August, Wednesday, 9:00—-11:00

Financial Econometrics Aranytiz, B-13
Chair: Neil Shephard (Nuffield College, Oxford)

e “Realized Volatility: Current Themes and New Directions”
Tim Bollerslev (Duke University)

e “DECO: Dynamic Equicorrelation Models for Large Correlation Matrices’
Robert F. Engle (New Y ork University) with Bryan Kelly



I nvited Sessions 3. 31 August, Friday 9:00 —11:00

Microeconometrics Aranytiz, B-4
Chair: Andrew Chesher (University College London)

e “A New Approach to Latent Variable Models’
Susanne M. Schennach (University of Chicago)

e “Monotonicity Conditions, Separability Conditions, and Instrumental Variables’
Edward Vytlacil (Columbia University)

INVITED TALKS: ESEM/Theory and Applied Economics

Fisher-Schultz Lecture: 27 August, Monday, 17:30 —19:30, I nter Continental

Matthew O. Jackson

Stanford University, USA

“ Segregation and Diversity in Social Structure: the Impact on Economic Welfare”
Chair: Janos Kornai (Collegium Budapest and Cedntral European University)

INVITED SESSIONS: ESEM/Theory and Applied Economics

I nvited Sessions 1. 28 August, Tuesday, 9:00—-11:00

Advancesin Economic Theory Aranytiz, B-13
Chair: Martin Hellwig (Max Planck Institute for Research on Collective Goods)

e “Mindless Economics’
Wolfgang Pesendorfer (Princeton University)

e “Design of Matching Markets: Kidney Exchange’
Utku Unver (University of Pittsourgh)

I nvited Sessions 2. 29 August, Wednesday, 9:00—-11:00

Political Economy Aranytiz, B-4
Chair: Salvador Barbera (Universitat Autonoma de Barcelona)

e “Information Aggregation and Communication in Committees’
David Austen-Smith (Northwestern Univesity)

e “Listeningto Voters. the Welfare Effects of PArticipatory Democracy”



Enriqueta Aragones (Institut d’ Analisi Economica, CSIC)

Invited Sessions 3. 31 August, Friday 9:00-11:00

Social Networks Aranytiz, B-13
Chair: Eliana La Ferrara (Bocconi University and IGIER)

e “Matching in Marriage Markets: Theory and History”
Maristella Botticini (Collegio Carlo Alberto, University of Torino and Boston
University)

e “Who is Connected to Whom and How Does it Matter: an Empirical Study of
Social Networks”
Goyal, Sanjeev (University of Cambridge)
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