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36th CIRET Conference

Wed September 14 - Sat September 17, 2022 - Istanbul, Turkey
Hosted by the Marmara University, Faculty of Economics

Tuesday, 13. September

Start End . .
B - Session name Location
time time
10:00 17:00 UN/Marmara University / KOF / CIRET Workshop Room 5201 - Hybrid (Online & In-Person)
17:00 18:00 JBCY Editorial Board Meeting CEVAHIR ASIA HOTEL
Wednesday, 14. September
Paper  Start End Session name Location Topic Authors Paper Title
ID time time
8:15 9:30 Registration Reception
10:00 11:00 Formal Opening BLUE
11:00 11:30 Coffee Break
472 11:30 13:00 Syl_vyestgr Bialowas, Jacek JankleW|cz, Robert Pandemic's impact on households' propensity to consume and save in Poland
Skikiewicz, Zuzanna Urbanowicz
458 11:30 13:00 session | Room 5201 Consumer Hursit Gunes, Zeliha Sayar The influence of political instability on consumer confidence
Tendency Surveys
. . P . Did COVID-19 affect households differently? Understanding heterogeneity in
471 11:30 13:00 Sourajyoti Sardar, Anirban Sanyal, Tushar BDas . < imer Confidence
13:00 14:30 Lunch
464 14:30 16:00 Plenary | BLUE Kajal Lahiri Getting the ROC into Sync
16:00 16:30 Coffee Break
. . - vz L L. A sectoral perspective on the persistence of economic sentiment: mere
443 16:30 18:00 Marija Logarusi¢, lvana Loli¢, Petar Sori¢ transitory effect or a long memory pracess?
. . . . Forecasting Inflation Using Commodity-Based GOOGLE Search Volume Index
491 16:30 18:00 gegsion Il Room 5201 New Methodsand  Akhmad Ginulur Pangersa, Fadhil Muhammad (27050
Forecasting
477 16:30 18:00 Michael Qraﬁ’ Klaus Abberger, Oliver Milller, Imputing monthly values for quarterly time series
Boriss Siliverstovs
18:00 1g:00 C'RET Council BLUE

Meeting



https://ciret.org/media/ciret_papers/istanbul-2022/0472_jankiewicz-urbanowicz-bialowas-skikiewicz_v1.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0458_cci-polfin.docx
https://ciret.org/media/ciret_papers/istanbul-2022/0471_das_tushar_baran_update_sept_06.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0471_das_tushar_baran_update_sept_06.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0464_getting-the-roc-in-sync.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0443_manuscript.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0443_manuscript.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0491_forecasting-inflation-using-commodity-based-google-search-volume-index-variables-a-case-study-in-indonesia.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0491_forecasting-inflation-using-commodity-based-google-search-volume-index-variables-a-case-study-in-indonesia.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0477_ciret-2022-graff-et-al.pdf
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Thursday, 15. September

Paper Start End

. - Session name Location Topic Authors Paper Title
1D time time
488 9:30 11:00 Ataman Ozyildirim, Janet Hao, Bart van Ark Signposts of Innovation
. . . Business Tendenc s Dynamics of survey expectations and assessments before and during the
475  9:30  11:00 parallel Session .1 Room 5201 Surveys Y Emilia Tomezyk pandemic
. . .. . The COVID-19 crisis through the lens of special business surveys: Liquidity
483 9:30 11:00 Werner Holzl, Brigit Meyer perceptions and state aid in Austria
. . : . : Payoff of the central bank's credibility in periods of high uncertainty: case of
481 9:30  11:00 Parallel Session Ill2 Room 5202  Uncertainty Lisette Santana, Juan Quinonez, Cesar Diaz study for Latin American countries based on text mining and neural networks
474 9:30 11:00 Pascal Seiler Surprises in Prices
11:00 11:30 Coffee Break
479 11:30 13:00 Christian Gayer, Andreas Reuter The European Commission’s new Economic Uncertainty Indicators
Parallel Session IV.1 Room 5201 Uncertainty : ;
478 11:30 13:00 Ell?;g;e':rneAsn(?jT’gg:shllggigtearlrlleerr Hoelzl, Agnes Entrepreneurial uncertainty and policy risk during COVID 19
485 11:30 13:00 Stanislaw Kluza Business Confidence Index for the Financial Sector in Poland
484 11:30 13:00 Parallel Session IV.2 Room 5202 23?\;2528 Tendency '\UAI?irrl,‘%zz Gorajski, Mirostaw Btazej, Magdalena Micro-Founded Output Gaps Estimations with Business Tendency Survey Data
494 11:30 13:00 Carsten Zornig, Paul Lubson, Simon B. Halifax Business indicators during COVID-19
13:00 14:30 Lunch
487 14:30 16:00 Plenary Il BLUE Ataman Ozyildirim Introduction to the Global Supplier Index (GSI)
16:00 16:30 Coffee Break
482 16:30 18:00 Rahmad Hadi Nuaroho Measuring Mobility Restriction Policy And Economic Recovery Using Covid-19
' ' : Composite and 9 Daily Data
Parallel Session V.1 Room 5201 Leading Indicators Monitoring supply chain pressures through the construction of a composite
510 16:30 18:00 Adri Wolhuter supply chain pressure index
440 16:30 18:00 Nuno Lourengo Business cycle clocks: Time to get circular
. . Effect of information and communication technology development on Youth
461  16:30 18:00 Pparallel Session V.2 Room 5202 Real Economy Zouheir Abida Unemployment in North African countries o P
. . ; : . FDI inflows and economic growth in North African countries: The financial
495 16:30 18:00 Zouheir Abida, Imen Mohamed Sghaier development channel
19:00 22:00 GALA DINNER CEVAHIR ASIA HOTEL



https://ciret.org/media/ciret_papers/istanbul-2022/0488_hao_van_ark_ozyildirim_2022.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0475_ciret_submission_tomczyk.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0475_ciret_submission_tomczyk.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0483_abstract_ciret_wh.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0483_abstract_ciret_wh.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0481_payoff-of-the-central-bank_ciret_sept_08.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0481_payoff-of-the-central-bank_ciret_sept_08.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0474_kof-price-setting.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0479_ciret-paper_consolidated_draft_final_gayer.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0478_ciret_uncertainty.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0485_tum_2022.docx
https://ciret.org/media/ciret_papers/istanbul-2022/0484_manuscript-ciret2022_v03.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0494_abstract-business-indicators-during-covid-19.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0487_hao_lundh_ozyildirim_2021.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0482_rahmad_hadi_nugroho-measuring_policy_recovery_using_daily_data.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0482_rahmad_hadi_nugroho-measuring_policy_recovery_using_daily_data.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0510_supplychainpressureindex_a-wolhuter_ciret2022.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0510_supplychainpressureindex_a-wolhuter_ciret2022.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0440_paper_ciret.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0461_abstract-zouheir-abida.docx
https://ciret.org/media/ciret_papers/istanbul-2022/0461_abstract-zouheir-abida.docx
https://ciret.org/media/ciret_papers/istanbul-2022/0495_abida-and-sghaier-paper.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0495_abida-and-sghaier-paper.pdf
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Friday, 16. September

Paper  Start I_End Session name Location Topic Authors Paper Title
1D time time
462 9:30 11:00 Roberto Astolfi, Evangelos loannidis Business-cycle extraction after COVID crisis
499 9:30 1100 parallel Session V.1 Room 5201  Business Cycles Sergey Smirnov, Stephen Smirnov Monitoring the Russian business cycle with daily indicators
500 9:30 11:00 Baoline Ch.en‘ Kyle Hood, Tucker McElroy, and Business Cycle Fluctuations in the U.S. Real GDP and NIPA Aggregates
Thomas Trimbur
Nowcasting of the economic dynamic in the Dominican Republic under the
480 9:30 11:00 Lisette Santana, Juan Quinonez Covid-19 crisis: An approach based in Big Data and machine learning
techniques
508 9:30 11:00 Parallel Session V1.2 Room 5202 New Methods Geert Langenus, Amno De Block, Kris Boudt, A media news-based economic clock for improved nowcasting of GDP growth
Peter Reusens
498 9:30 11:00 Richard Curtin Measuring Economic Expectations by Machine Learning
. . Coffee Break (IKA
LY a0 Committee Meeting) e
465 11:30 13:00 MI.Cha* Be_rnardelll, Mariusz Prochniak, Bartosz Automatic Identification of Turning Points with HMM-Based Indicator
Witkowski
492 11:30 13:00 Session VI Room 5201 Real Time Monitoring Geoffrey Minne E_owcasting private consumption in Belgium: do unconventional data lead to
igher accuracy?
501 11:30 13:00 Ataman Ozyildirim, Cansu Isler Euro Area Leading Economic Index Redux
13:00 14:30 Lunch BLUE
. . CIRET General
13:30 14:30 Assembly BLUE
14:30 16:00 IK Award BLUE
. . KEYNOTE
14:30 16:00 ADDRESS BLUE F. X. DIEBOLD
14:30 16:00 Closing BLUE

Note 1: Conference will be held in Marmara University Dragos Campus, Financial Sciences Faculty.

Note 2: The chair is the last Presenter in each session. In each session, Presenter 2 discusses Presenter 1, Presenter 3 discusses Presenter 2, and Presenter 1 discusses Presenter 3.



https://ciret.org/media/ciret_papers/istanbul-2022/0462_astolfi-ioannidis-2022-business-cycle-extraction-after-covid-crisis.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0499_ss_ciret36-final.docx
https://ciret.org/media/ciret_papers/istanbul-2022/0500_bc-flutuation-in-gdp-and-nipa-aggregates_ciret_2022.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0507_nowcasting-economic-dynamic_31_05_22.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0507_nowcasting-economic-dynamic_31_05_22.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0507_nowcasting-economic-dynamic_31_05_22.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0508_a_media_news-based_economic_clock_for_improved_nowcasting_of_gdp_growth_.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0498_ciret_2022r2_richard_curtin.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0465_bernardelli_prochniak_witkowski_article.docx
https://ciret.org/media/ciret_papers/istanbul-2022/0492_nowcasting_belgianconsumption.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0492_nowcasting_belgianconsumption.pdf
https://ciret.org/media/ciret_papers/istanbul-2022/0501_euro-area-leading-economic-index-redux-may-2022.pdf

