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Programme
Orebro University, School of Business and Kommuninvest workshop
Interest rates after the financial crisis
Tuesday 3" of October — Wednesday 4 of October, 2017, Orebro, Sweden

Tuesday October 3

Activity Location
09:30-10:00 Registration/coffee Kommuninvest
10:00-10:10  Welcome Kommuninvest
10:10-11:20  Session 1 Kommuninvest

Presenter: Gyuri Venter, Copenhagen Business School

Paper: Central Bank Communication and the Yield Curve

Discussant: Ulf Soderstrom, Sveriges Riksbank
11:25-12:10  Keynote address: Lars E. O. Svensson Kommuninvest
12:10-13:10 Lunch Restaurang Slottskallaren
13:10-14:20  Session 2 Kommuninvest

Presenter: Edyard Jansen, Formmuesforvalting

Paper: The Efffects of ECB’s Conventional and Unconventional Monetary Policy on Norwegian Asset Prices

Discussant: Meredith Beechey Osterholm, Sveriges Riksbank
14:25-15:35 Session 3 Kommuninvest

Presenter: Panl Whelan, Copenhagen Business School

Paper: Expected Term Structures

Discussant: Erik Hjalmarsson, University of Gothenburg
15:35-16:00 Coffee Kommuninvest
16:00-17:10  Session 4 Kommuninvest

Presenter: Alexandra Tabova, Board of Governors of the Federal Reserve System

Paper: Searching for Yield Abroad: Risk-Taking through Foreign Investment in U.S. Bonds

Discussant: Roberto Billi, Sveriges Riksbank
19:00- Workshop dinner Orebro castle



Wednesday October 4

Activity Location
09:00-10:10  Session 5 Kommuninvest
Presenter: David V'estin, Sveriges Riksbanfk
Paper: Monetary Policy when Market Street Begs to Differ
Discussant: Saskia ter Ellen, Norges Bank
10:10-10:40  Coftee Kommuninvest
10:40-11:50  Session 6 Kommuninvest
Presenter: Rafael Barros de Rezende, Sveriges Riksbank
Paper: A Shadow Rate as a Monetary Policy Stance Measure
Discussant: Panl Whelan, Copenhagen Business School
11:50-12:50 Lunch Restaurang Slottskallaren
12:50-14:00  Session 7 Kommuninvest
Presenter: Jesper Lindeé, Sveriges Riksbank
Paper: Estimation of Operational Macromodels at the Zero Lower Bound
Discussant: Henrik Lundpall, National Institute of Economic Research
14:05-15:15 Session 8 Kommuninvest
Presenter: Hanna Armelins, Ministry of Finance (Sweden)
Paper: The Natural Rate in Sweden and Global Spill-Overs
Discussant: Sune Karlsson, Orebro University
Format: Each presenter gets 45 minutes to present his/her paper. The discussant then
gets 15 minutes to discuss the paper. Finally, 10 minutes are devoted to general
discussion and questions.
Organizers: Orebro University, School of Business
Kommuninvest
Conference venue: The conference will take place at Kommuninvest, Drottninggatan 2, Orebro.
Additional information: ~ Further information will be posted on https://www.oru.se/hh/oru-ki-2017. If

you have questions, send an email to par.osterholm(@oru.se.
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