
1 

 

       
 
 

 
XIII International Conference 

Modern Econometric Tools 
and Applications - META2026 

 
Nizhny Novgorod, Kostina Ul., 2 

September 30-October 3, 2026 

 

Conference program 

 

 
  



2 

Conference committees 
 
 

Program Committee 

Anatoly Peresetsky (Head), HSE University, Moscow, Russia 

Andrey Aistov, HSE University, Nizhny Novgorod, Russia 

Irina Denisova, Moscow State University, New Economic School, CEMI RAS 

Dean Fantazzini, Moscow School of Economics, MSU, Russia 

Rustam Ibragimov, Imperial College Business School, London, UK 

Pavel Katyshev, HSE University, Moscow, Russia 

Andrey Maksimov, HSE University, Nizhny Novgorod, Russia 
Artem Prokhorov, University of Sydney, Sydney, Australia 
Marina Turuntseva, RANEPA, Moscow, Russia 
 
 
Organizing Committee 

HSE University, Nizhny Novgorod  

Andrey Maksimov (head) 

Anastasia Goyzman 

Ekaterina Krekhovets 

Svetlana Lapinova  

Liudmila Leonova 

Natalia Maksimova 

Maria Shtefan 

Andrey Silaev 

ElenaTarunina (deputy head) 

 

  



3 

Wednesday, September 30 
 

Special (PhD)student session 

15:30 – 17:10 Section A 

Vikharev P. (Bank of Russia; HSE University, Nizhny Novgorod) 
ESTIMATION OF NEUTRAL INTEREST RATES: APPROACH BASED ON NEOCLASSICAL 
GROWTH THEORY AND MULTIVARIATE FILTER 
 

Shaimardanova A. (HSE University, Nizhny Novgorod),  
Tarunina E. (HSE University, Nizhny Novgorod) 
THE RELATIONSHIP BETWEEN DIGITAL SKILLS AND EMPLOYMENT STATUS CHOICE 
 

Frolov M. (HSE University; Central University, Moscow) 
PANEL AND SPECTRAL EVIDENCE ON CRYPTOCURRENCY CALENDAR ANOMALIES 
 

Astrakhantsev M. (HSE University, Nizhny Novgorod),  
Leonova L. (HSE University, Nizhny Novgorod) 
ANALYSIS OF THE IMPACT OF REGIONAL DEMOGRAPHIC POLICY MEASURES ON 
FERTILITY (USING THE EXAMPLE OF REGIONAL MATERNITY CAPITAL IN THE NIZHNY 
NOVGOROD REGION) 

Lodiagin B. (HSE University, St. Petersburg; Vega Institute Foundation, Moscow),  
Vukovic D. (Vega Institute Foundation, Moscow; Graduate School of Management, 
Saint Petersburg State University),  
Poleshkin G. (Vega Institute Foundation, Moscow),  
Guschin S. (Vega Institute Foundation, Moscow) 
REGIME-CONDITIONAL FACTOR INVESTING IN AN INFLATION-PRONE EMERGING 
MARKET: FROM FORECAST ACCURACY TO PORTFOLIO PERFORMANCE 
 

17:20 – 19:00 Section B 
 

Bannikova V. (Lomonosov Moscow State University, Moscow),  
Ivanov M. (Lomonosov Moscow State University, Moscow) 
SEMANTIC NOVELTY OF THE BANK OF RUSSIA'S SUMMARY OF THE KEY RATE 
DISCUSSION AND ITS IMPACT ON STOCK PRICES 
 

Imran Ali I. (HSE University, Moscow) 
ENVIRONMENT TRILEMMA IN BRICS+ ECONOMIES. A MULTI-ESTIMATOR 
ECONOMETRIC INVESTIGATION WITH ENVIRONMENTAL KUZNETS CURVE, 
THRESHOLD, AND WAVELET EVIDENCE 
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Mironov R. (HSE University, Moscow) 
ASYMMETRIC TRANSMISSION OF CREDIT SPREADS TO EQUITY MARKETS IN BRAZIL, 
RUSSIA, INDIA, AND CHINA 
 

Mahbub N. (HSE University, Moscow) 
DYNAMIC STATE-SPACE CALIBRATION OF CRYPTOCURRENCY OPTION SURFACES 
 
Skurikhin D. (T-Bank, Moscow) 
THE PRICE OF FACTOR CONVEXITY IN THE RUSSIAN GOVERNMENT BOND MARKET: 
CROSS-SECTIONAL EVIDENCE AND SIGN-DEFINITE GAMMA PORTFOLIOS 
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Thursday, October 1 
 

8:30 – 9:30 Registration 

9:30 – 9:45 Opening 

9:45 – 10:45 Guest speakers 
Denisova I. (NES; Lomonosov Moscow State University, Moscow) 
The topic will be announced 
 

10:45 – 11:05 Coffee break 

11:05 – 12:45 Development in Econometric Modeling 

Astafyeva Ye. (RANEPA, Moscow),  
Turuntseva M. (RANEPA, Moscow),  
Zyamalov V. (RANEPA, Moscow) 
TESTING DIFFERENCES BETWEEN IN-SAMPLE AND PSEUDO-OUT-OF-SAMPLE 
FORECASTS: AN EMPIRICAL ANALYSIS OF STATISTICAL INFERENCES FROM TEST 
PROCEDURES 
 
Kramkov V. (Bank of Russia, Nizhny Novgorod) 
INTERPRETING SURVEY FORECASTS WITH FORECASTING MODELS: UNIFIED 
FRAMEWORK TO IDENTIFY TRENDS AND TARGETS 
 

Gluschenko K. (Institute of Economics and Industrial Engineering SB RAS; 
Novosibirsk State University, Novosibirsk) 
MODELING CONVERGENCE AS A NONLINEAR PROCESS 
 
Kolesnikov S. (CEMI RAS, Moscow) 
WHEN DOES THE SPLIT-POPULATION MODEL IDENTIFY A LATENT CLASS? A 
DIAGNOSTIC AND THREE APPLICATIONS ON RLMS-HSE PANEL DATA 
 
12:45 – 13:45 Lunch 

13:45 – 14:05  Poster Session (A) 

(The list of poster session presentations is provided at the end of this Program). 

14:05 – 15:20 Financial Time Series, Oil Prices, and Returns on Rarity 

Koloskov D. (RANEPA, Moscow),  
Turuntseva M. (RANEPA, Moscow),  
Zyamalov V. (RANEPA, Moscow) 
COMPARATIVE ANALYSIS OF ECONOMETRIC AND NEURAL NETWORK MODELS FOR 
FORECASTING BRENT CRUDE OIL PRICES 
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Chuykin N. (HSE University, Moscow) 
PREDICTABILITY OF STRUCTURAL BREAKS IN HIGH-FREQUENCY FINANCIAL TIME 
SERIES 
 

Panov V. (HSE University, Moscow),  
Khoranyan N. (HSE University, Moscow),  
Morozova E. (University of Duisburg-Essen, Essen, Germany),  
Terentev V. (HSE University, Moscow) 
MODELLING DEPENDENCE BETWEEN MEDIA ATTENTION AND CRYPTOCURRENCY 
PRICES: A STUDY VIA SELF-EXCITING PROCESSES 
 
15:20 – 15:35 Coffee break 
 
15:35 – 16:50 Labour, Health, and Education 

Kosorukova M. (HSE University, Moscow),  
Gergenreter A. (HSE University, Moscow) 
MEDIATION ANALYSIS UNDER ENDOGENEITY AND SAMPLE SELECTION: THE 
INCOME CHANNEL IN THE EDUCATION–WEIGHT RELATIONSHIP 
 

Shparo E. (Lomonosov Moscow State University, Moscow) 
THE IMPACT OF PENSION AGE INCREASE ON LABOUR MARKET TRAJECTORIES IN 
RUSSIA 
 

Zinyakov Y. (HSE University, Nizhny Novgorod) 
TECHNOLOGY-RELATED LABOR DEMAND, FIRM DYNAMICS, AND INDUSTRY 
REALLOCATION IN RUSSIA 
 
16:50– 17:00 (No Coffee) break 
 

17:00 – 18:15 Urban Development, Regions, and Spatial Clusters 

Timerbulatova K. (Lomonosov Moscow State University, Moscow),  
Liaskalo A. (Lomonosov Moscow State University, Moscow),  
Spektor S. (Lomonosov Moscow State University, Moscow) 
CAUSAL EVALUATION OF THE IMPACT OF URBAN REDEVELOPMENT ON MOSCOW'S 
URBAN ENVIRONMENT IN THE CONTEXT OF COMMERCIAL GENTRIFICATION 
 

Vasilyeva R. (RANEPA, Moscow),  
Litvinets V. (Ural Federal University, Yekaterinburg) 
TRANSPORT INFRASTRUCTURE AND REGIONAL DEVELOPMENT IN RUSSIA: WHAT 
MATTERS MOST? 
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Demidova O. (HSE University, Moscow),  
Sherubneva A. (HSE University, Moscow) 
SPATIAL CLUSTERING OF LOCAL COEFFICIENTS IN GEOGRAPHICALLY WEIGHTED 
REGRESSION. RESULTS OF THE PROJECT “MIRROR LABORATORIES OF HSE 
UNIVERSITY” 
 
18:15 Welcome party 
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Friday, October 2 
 

 

9:00 – 10:00 Guest speakers  

Fantazzini D. (MSE, Lomonosov Moscow State University),  
Kurbatsky A. (MSE, Lomonosov Moscow State University) 
SEARCHING FOR INFLATION: FORECASTING RUSSIAN REGIONAL PRICES WITH 
YANDEX WORDSTAT AFTER GOOGLE'S EXIT 
 
10:00 – 10:20 Poster Session B 

(The list of poster session presentations is provided at the end of this Program). 

 

10:20 – 10:35 Coffee break 

 

10:35 – 12:15 Households 

Nivorozhkina L. (Rostov State University of Economics, Rostov-on-Don),  
Tregubova A. (Rostov State University of Economics, Rostov-on-Don),  
Sinyavskaya T. (Rostov State University of Economics, Rostov-on-Don) 
MODELING THE IMPACT OF LATENT ECONOMIC STRATEGIES ON THE FINANCIAL 
RESILIENCE OF RUSSIAN HOUSEHOLDS 
 

Gaidysheva E. (RANEPA, Moscow),  
Pankratova A. (RANEPA, Moscow) 
ANALYSING THE IMPACT OF MONETARY POLICY ON HOUSEHOLD FINANCE IN 
RUSSIA 
 

Bessonova E. (Bank of Russia; HSE University, Moscow),  
Ivanova N. (Bank of Russia; RANEPA, Moscow),  
Moskaleva A. (Bank of Russia; Lomonosov Moscow State University, Moscow) 
HOUSEHOLDS' FINANCIAL EXPECTATIONS AND THEIR RELATIOSHIP WITH 
CONSUMER BEHAVIOUR 
 

Bessonova E. (Bank of Russia; HSE University, Moscow),  
Ivanova N. (Bank of Russia; RANEPA, Moscow),  
Moskaleva A. (Bank of Russia; Lomonosov Moscow State University, Moscow) 
HETEROGENEITY IN HOUSEHOLD CONSUMPTION RESPONSES TO MONETARY 
POLICY 
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12:15 – 12:30 (No)Coffee break 

 

12:30 – 13:20 Banking System and Interest Rate (A) 

Bannikova V. (Lomonosov Moscow State University, Moscow),  
Grebenkina A. (Lomonosov Moscow State University, Moscow) 
WHEN MARKETPLACES BECOME BANKS: EVIDENCE FROM INTEREST RATE MARK-
UPS IN THE RUSSIAN BANKING SECTOR 
 

Kanygina N. (Institute for Complex Strategic Studies; HSE ICEF, Moscow) 
INTEREST RATE PASS-THROUGH ASYMMETRY IN RUSSIA AND RUSSIAN REGIONS: 
EVIDENCE FROM THE NARDL APPROACH 
 
13:20–14:20 Lunch  

14:20 – 15:10 Macroeconomics (A) 

Krotova J. (Bank of Russia, St. Petersburg),  
Penikas H. (Bank of Russia, Moscow) 
IMPLIED INFLATION EXPECTATIONS 
 

Zorina L. (HSE University, Moscow),  
Naumov E. (HSE University, Moscow),  
Ujegov A. (HSE University; Russian Foreign Trade Academy, Moscow),  
Ratnikova T. (HSE University; Russian Foreign Trade Academy, Moscow) 
GEOPOLITICAL FRAGMENTATION IN THE CONTEXT OF RUSSIAN IMPORT DEMAND 
FOR MACHINERY AND MECHANICAL APPLIANCES 
 

Kramkova G. (Bank of Russia, Nizhny Novgorod) 
MACROECONOMIC EFFECTS OF GOVERNMENT PURCHASES IN A DSGE MODEL 
WITH LIMITED LABOR MOBILITY 
 
 
15:25 City tour 
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Saturday, October 3 
 
9:00 - 10:00 Guest speaker 

The Guest speaker will be announced 
The topic will be announced 
 

 
10:00 - 10:20 Poster Session C 

(The list of poster session presentations is provided at the end of this Program). 

 

10:20 - 10:35 Coffee break 

 

10:35 – 11:50 Fertility and Social-demography 

Vakulenko E. (HSE University, Moscow),  
Zakharova S. (HSE University, Moscow) 
REPRODUCTIVE PLANS, HOUSEWORK AND CHILDCARE: WHAT HAS CHANGED IN 20 
YEARS? 
 

Kotyrlo E. (HSE University, Moscow) 
EDUCATIONAL GRADIENT IN THE EFFECT OF THE RUSSIAN MATERNITY CAPITAL ON 
FERTILITY 
 

Vakulenko E. (HSE University, Moscow),  
Shchetinkina M. (HSE University, Moscow) 
THE IMPACT OF FIRST CHILDBIRTH ON WOMEN'S CAREER TRAJECTORIES IN RUSSIA 
 
11:50 – 12:15 Macroeconomics (B1) 

Ablaev E. (Institute of Economic Forecasting RAS, Moscow),  
Maruev N. (Gaidar Institute for Economic Policy, Moscow) 
DEBT STOCKS OR DEBT-SERVICE FLOWS: IMPLICATIONS FOR THE FISCAL RULE 
 
 
12:15 - 12:25 (No)Coffee break 
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12:25 – 13:15 Macroeconomics (B2) 

Novikov S. (Bank of Russia, Moscow),  
Styrin K. (Bank of Russia; New Economic School, Moscow) 
THE IMPACT OF MONETARY POLICY ON THE SUPPLY SIDE 
 

Yakovleva I. (RANEPA, Moscow) 
ANALYSIS OF FACTORS INFLUENCING RUSSIAN RUBLE EXCHANGE RATE 
 
13:15 – 14:05 Enterprises and Entrepreneurial Activity 

Gerasimova L. (HSE University, St. Petersburg) 
VERTICAL INTEGRATION AS AN INSTITUTIONAL SUBSTITUTE: THE SHOCK 
RESILIENCE OF RUSSIAN AGROHOLDINGS 

Tarunina E. (HSE University, Nizhny Novgorod),  
Leonova L. (HSE University, Nizhny Novgorod) 
TYPES OF ENTREPRENEURIAL ADAPTATION STRATEGIES IN RESPONSE TO 
CHANGING DEMAND 
 
14:05 - 14:45 Lunch 

 
14:45 - 16:00 Banking System and Interest Rate 
 

Volkov V. (HSE University, St. Petersburg),  
Tkachenko A. (HSE University, St. Petersburg) 
SIGNED SPILLOVERS IN SOVEREIGN, BANKING AND CORPORATE CREDIT-RISK 
MARKETS 
 

Motyakina Y. (RANEPA, Moscow) 
STATIC VS. DYNAMIC MODELS IN ASSESSING THE STABILITY OF RUSSIAN BANKS: A 
COMPARATIVE STUDY 
 

Zhurba A. (HSE University, Moscow),  
Semenova M. (HSE University, Moscow) 
A COMPARATIVE ANALYSIS OF THE IMPACT OF THE 2014 AND 2022 SANCTIONS ON 
RUSSIAN BANKS 
 

16:00 - 16:20 Closing  

Katyshev P. (HSE University, Moscow),  
Peresetsky A. (HSE University, Moscow) FINAL NOTES. INFORMATION ON 9-th 
CONFERENCE «APPLIED ECONOMETRICS» 
 

16:20  Departure 
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List of poster session presentations: 

Session A 

Pantileev G. (HSE University, Moscow),  
Utkin A. (HSE University, Moscow) 
ANALYSIS OF THE DEPENDENCE BETWEEN ASSETS USING MULTIVARIATE LÉVY 
MEASURES AND LÉVY COPULAS 

Repina Y. (HSE University, Nizhny Novgorod) 
ECONOMETRIC ANALYSIS OF FACTORS AFFECTING REGIONAL POVERTY 
DIFFERENTIATION IN RUSSIA 

Safonova A. (RANEPA, Moscow),  
Turuntseva M. (RANEPA, Moscow) 
ECOLOGICAL KUZNETS CURVE: ARE CATTLE METHANE EMISSIONS COMPARABLE TO 
INDUSTRIAL AIR POLLUTANTS? 

Stefanyuk S. (HSE University, Nizhny Novgorod),  
Tarunina E. (HSE University, Nizhny Novgorod) 
ECONOMETRIC MODELLING OF INFLATION AND FINANCIAL EXPECTATIONS OF THE 
RUSSIAN POPULATION 

Session B 

Almukhametov D. (HSE University, Moscow),  
Stankevich I. (HSE University, Moscow) 
FORECASTING MODELS AND SEASONALITY SPECIFICATIONS FOR ELECTRICITY 
PRICES: EVIDENCE FROM THE RUSSIAN WHOLESALE MARKET 

Alekseeva O. (HSE University, St. Petersburg),  
Lodiagin B. (HSE University, St. Petersburg),  
Nazarova V. (HSE University, St. Petersburg) 
ESG SENTIMENT AND STOCK RETURNS: EMPIRICAL EVIDENCE FROM THE RUSSIAN 
MARKET 

Teslenko T. (HSE University, St. Petersburg) 
LIQUIDITY OF COMMERCIAL LAND PLOTS IN RUSSIAN REGIONS: A COX 
PROPORTIONAL HAZARDS ANALYSIS OF TIME ON MARKET 

Andreeva D. 
EFFICIENCY ANALYSIS OF MEASURES TO SUPPORT INNOVATIVE ACTIVITY 

Arkhipova M. (HSE University, Moscow),  
Kuznetsova M. (HSE University, Moscow) 
MODELING FINANCIAL INCLUSION OF BORROWERS WITH LIMITED CREDIT 
HISTORY: THE ACCURACY-INTERPRETABILITY-FAIRNESS TRADE-OFF 

 
Session C 

Novikova E. (HSE University, Moscow) 
ATTENTION-INDUCED TRADING AND RETURN REVERSAL: EVIDENCE FROM T-PULSE 
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Masenko N. (Bank of Russia, Moscow),  
Mishin A. (HSE University, Moscow),  
Styrin K. (Bank of Russia, Moscow) 
THE DEPOSIT CHANNEL OF MONETARY POLICY TRANSMISSION: EMPIRICAL 
EVIDENCE FROM RUSSIAN DATA 

Mambetsapaev K. (Institute for Staff Advanced Training and Statistical Research, 
Tashkent; MISIS, Almalyk Branch, Uzbekistan) 
SEEMINGLY UNRELATED REGRESSIONS AND MACHINE LEARNING FOR MULTI-
OUTCOME CHILD HEALTH ANALYSIS: EVIDENCE FROM UZBEKISTAN'S REGIONS, 
2012–2024 

Potanin B. (HSE University, Moscow),  
Morozov K. (HSE University, Moscow) 
GENERALIZED POISSON REGRESSION WITH MULTIPLE SELECTION EQUATIONS 


