Ofce SciencesPo
DEPARTMENT OF ECONOMICS

Workshop Empirical Monetary Economics 2024

Conference venue: December 9, 2024
OFCE
10 place de Catalogne Registration:
75014 Paris, France eme.workshop@sciencespo.fr
Program
Monday 9 December
8h30-9h Welcome Coffee
9h—-10h30 Session 1
Eric Monnet (Paris School of Economics), with Guillaume Bazot, Matthias Morys
Central banks and the absorption of international shocks (1890-2020)
Belinda Tracey (Bank of England), with Angus Foulis, Jonathan Hazell, Atif Mian
Monetary Policy, Household Debt and Consumption: Evidence from Natural Experiments
10h30-11h Coffee break
11h-12h30 Session 2

12h30-14h30

14h30-16h

16h-16h30

16h30-17h15

17h15-17h30

17h30-18h30

Organizers

Christophe Blot
(Sciences Po - OFCE & Université Paris-Nanterre)

Paul Hubert

(Banque de France & Sciences Po - OFCE)

Sylvérie Herbert (Banque de France), with Paul Hubert, Mathias Lé
The Life-Cycle of Policy Expectations

Marek Jarocinski (European Central Bank), with Peter Karadi
Disentangling Central Bank Information, Fed Response to News, and Monetary Policy Shocks

Lunch (on invitation only)

Session 3

Andrea De Polis (University of Strathclyde), with Leonardo Melosi, lvan Petrella
The Taming of the Skew: Asymmetric Inflation Risk and Monetary Policy

Francois Gourio (Federal Reserve Bank of Chicago), with Phuong Ngo
Downward Nominal Rigidities and Bond Premia

Coffee break

Session 4

Tatevik Sekhposyan (Texas A&M University), with Yeon Jik Lee
The Relevance of Temporal Aggregation for the Propagation of Macroeconomic Shocks

Coffee break

Keynote speaker: Jonathan Wright (Johns Hopkins University)
Event day Treasury options

Scientific Committee

Refet Gurkaynak (Bilkent University & CEPR)
Fabien Labondance (Université de Franche-Comté)
Céline Poilly (Université d’Aix-Marseille & CEPR)
Giovanni Ricco (Polytechnique & CEPR)

Anna Rogantini Picco (European Central Bank)



