
  

  

 

 

 

 

 
A cemmap workshop: 

Applied macroeconomics and macroeconometrics 
 

1 April 2010, IFS (London) 
 

Programme 
 

 
10:00 – 10:30 Coffee  
 
10:30 – 11: 15 Albert Marcet (LSE): Translating Priors about Observables 

in Autoregressions and the Role of Initial Conditions in 
Small Samples 

 
11:15 – 12:00  Haroon Mumtaz (Bank of England): Estimating the Euler 

equation for output, a quantile regression approach 
 
12:00 – 13:00   Lunch 

 

13:00 – 13:45  Leonardo Melosi (Penn/LBS): A Likelihood Analysis of 

Models with Information Frictions 

 

13:45 – 14:30  Raffaella Giacomini (UCL): Estimation of moment-based 

models with latent variables 

14:30 – 15:15  Luca Sala (Bocconi): The output gap, the labor wedge, 
and the low-frequency behavior of hours 

 
15:15 – 15:45   Coffee break 
 
15:45 – 16:30  Giorgio Primiceri (Northwestern): Potential and natural 

output 
 
16:30 – 17:15  Marco del Negro (New York Fed):  Fitting Observed 

Inflation Expectations 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 


