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Program

Tuesday,
oth October 2018 Christian-Albrechts-Universitit zu Kiel

Mini-Course on Networks Models in Finance

08:45 Welcome & Coffee
Prof. Giulia Iori , City University of London
09:00 - .
10:30 Markets, networks and location advantages
' Lecture 1: empirical studies of networked markets
Coffee Break -
11:00 - Prof. Giulia Iori, City University of London -
Markets, networks and location advantages
12:30 . .
Lecture 2: computational studies of networked markets
Lunch
Prof. Giulia Iori, City University of London
14:00 - .
15:30 Markets, networks and location advantages
' Lecture 3: computational studies of networked markets
Coffee break
Prof. Giulia Iori, City University of London
16:00 - .
18:00 Markets, networks and location advantages
' Lecture 4: experimental studies of networked markets -




Program

Wednesday,
10t October 2018

09:00 -
11:00

Presentations (Session 1: Business Cycles)
Session chair: Thomas Lux

Reiner Franke, University of Bremen
Different Compositions of Aggregate Sentiment and Their Impact on
Macroeconomic Stability

Roberta Terranova, University of Bielefeld
Endogenous Beliefs

Naira Kotb, University of Bamberg
Animal Spirits in a NKM with Financial Intermediation and a Stock
Market

Jens Hertha, University of Bamberg
Business Cycles Heterogeneous Expectations and the Yield Curve

Coffee Break

11:30 -
12:30

Presentations (Session 2: Large-Scale Agent-Based Models)
Session chair: Duc Thi Luu

Tom Bauermann, Ruhr University Bochum
ACE Policy Experiments

Dirk Kohlweyer, University of Bielefeld
Integrating Forced Migrants in a Union of Diverging Regions: A
Policy Assessment

Lunch
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Wednesday,
10t October 2018

14:00 - Presentations (Session 3: Asset Pricing)
16:00 Session chair: Reiner Franke
Ivonne Blaurock, University of Bamberg
Modeling and estimating behavioral heterogeneity in financial
markets
Leonardo Bargigli, University of Florence, Italy
A Foreign Exchange Model of Dealership with Heterogeneous
Speculators
Ole Wilms, Tilburg University, Netherlands
Asset Pricing with Heterogeneous Agents and Long-Run Risk
Carolin Martin, University of Bamberg
Regulating speculative housing markets via public housing
construction programs
Coffee Break
16:30 - Presentations (Sessions 4: Social Opinion Dynamics)
17:30 Session chair: Ole Wilms
Mariam Nanumyan, University of Bielefeld
Effort Choice in a Stag-Hunt Game with Social Infuence Dynamics
Théo Konc, Universitat Autonoma de Barcelona, Spain
Diffusion with social reinforcement: The case of a scale free network
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Thursday,
11th October 2018

08:30 -
10:30

Presentations (Session 5: Innovation, Labor and Profit)
Session chair: Herbert Dawid

Ivan Savin, Karlsruhe Institute of Technology (KIT)
Dynamics of innovation in the robotic industry

Matthias Miiller, University of Hohenheim
An agent-based model of knowledge recombination and
technological evolution

Mariya Valeriy Mitkova, University of Bielefeld
Professional Careers, Promotions and Organizational Hierarchies in
a Frictional Labour Market

Christian Babirat, University of Bamberg
The Myth of Corporate Individualism: Common Profitability
Dynamics Around the World

Coffee Break

10:30 -
11:00

Poster (Session 6)

Souhir Masmoudi, Jean Monnet University, France
Networks and imitations in an agent based asset market

Pedro Romero, Universidad San Francisco de Quito, Ecuador
Ideas networks and development

Kerstin Hotte, University of Bielefeld
An agent-based macroeconomic approach on technology diffusion

Torsten Trimborn, RWTH Aachen
SABCEMM- A Simulator for Agent-Based Computational Economic
Market Models
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Thursday,
11t October 2018 Christian-Albrechts-Universitit zu Kiel

11:00 - Presentations (Session 7: Aggregate Fluctuations)
12:30 Session chair: Lutz Honvehlmann

Kristina Barauskaite, ISM University of Management and
Economics, Lithuania
Network-Based Channel of Aggregate TFP Shocks

Alexander Hempfing, University of Bamberg
An Industry Perspective on Aggregate Fluctuations in Europe

Phillipp Mundt, University of Bamberg
The formation of the Japanese production network

Lunch
13:30 - Presentations (Session 8: Interbank Networks)
14:30 Session chair: Boyan Yanovski

Pelin Sumer, Bilkent University, Turkey
Do Banking Groups Shape Network Structure Evidence from Turkish
Interbank Market

Lutz Honvehlmann, University of Kiel -
Statistical reconstruction of interbank networks
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Information

Christian-Albrechts-Universitat zu Kiel

The university can be easily reached by public transport.

From Hamburg Airport:

We recommend the Kielius (Shuttle Bus-Transport), which departs every hour from HH-
Airport to the Kiel Central Station. With Kombi-Ticket (available in the bus) the driver of
the Kielius will call a taxi which will then wait for you at the Kiel Central Station to bring
you to your wished destination.

Kielius timetable:
https://www.bahn.de/autokraft/view/mdb/autokraft/fahrplaene_2015/mdb_181663_4550_beide_planb.pdf

Unfortunately the timetable is available in German only, don’t hesitate to ask in case you
have any questions concerning the transport.

From the central station:

Bus 50 (direction: Botanischer Garten)

Bus 61 (direction: Suchsdorf, Rungholtplatz)

Bus 62 (direction: Projensdorf, Woltersweg)

Bus 81 (direction: Botanischer Garten)

Bus 91 (direction: Friedrichsort, Falckensteiner Str.)

=) closest stations: Leibnizstraf3e or Universitdtsbibliothek
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Tips and hints

for your stay Christian-Albrechts-Universitit zu Kiel
Hotel distance
Atlantic Hotel Kiel 3,2km
Basic Hotel City 2,1km
B&B Hotel Kiel- 1 km
Wissenschaftspark
Best Western Hotel Kiel 3,8km
Hotel Berliner Hof 3,1km -
Hotel Birke 5,0km -
Hotel Consul Kiel 2,7km
Hotel Kieler Yacht Club 2,7km
Hotel Wiking 2,4km
InterCityHotel Kiel 3,3km
MARITIM Hotel Bellevue Kiel | 2,3km [ ]
Nordic Hotel Astor 2,7km
Romanik Hotel Kieler 2,1km
Kaufmann
Steigenberger Conti Hansa 2,4 km -

For further information:
http://www.uni-kiel.de/vdstrl/de/unterkunft




Christian-Albrechts-Universitat zu Kiel

Venue of the conference:
Leibnizstrafde 1

Room 106, 1st floor
24118 Kiel

Dinner venue:

Tuesday, October 9% - 8 p.m.
Forstbaumschule
https://forstbaumschule.de/menue/speisekarte/

Wednesday, October 10%™ - 8 p.m.
Kieler Brauerei
https://kieler-brauerei.de/speisekarte-2/

Please give us feedback, if you would like to participate until
October 3rd.

Contact:

Lutz Honvehlmann
Ricarda Geilenkirchen

Adress: Wilhelm-Seelig-Platz 1, R.508
Email: hiwilux@economics.uni-kiel.de
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