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Programme 

 

Tuesday, May 26, 2026 – 15:00, S.0.05 

Dietmar Bauer, Bielefeld University 

On the Estimation of Cointegrating Relations in SPECMs with Exogenous Variables 

Robert M. de Jong, Ohio State University 

Money Demand Function Estimation by Nonlinear Cointegration: New Results 

Dmitri Blüschke, University of Klagenfurt 

European Inflationary Episodes in the 1920s, 1970s and 2020s  

Manfred Deistler, TU Wien 

High-Dimensional Factor Models: A Review 

 

Wednesday, May 27, 2026 – 10:00, B02a.2.05 

Martin Wagner, University of Klagenfurt 

Testing for Smooth Transition Cointegration: With an Illustration to Long-Run Money 
Demand 

Smooth Transition Cointegrating Regressions: Modified Nonlinear Least Squares Estimation 
and Inference 

Sebastian Veldhuis 

Analyzing Long-Run Money Demand with Time-Varying Vector Error Correction Models 

Hands-on Session: R Packages, Shiny Application and Long-Run Money Demand Database 

 


