Federal Reserve
Bank of Atlanta

Conference in Honor of Christopher Sims (Nobel Prize Laureate)

Date(s): Friday, May 10 to Saturday, May 11, 2024
Organizers: Eric Leeper (University of Virginia) & Tao Zha (FRBA and Emory)
Room: Hybrid: Azalea 3.505 at Federal Reserve Bank of Atlanta / Zoom

Friday, May 10, 2024

8:00 AM Estimated Arrival at the Bank
8:00 - 8:50 AM Continental Breakfast
8:50 - 9:00 AM Welcome Remarks: Paula Tkac (EVP and Research Director, Federal Reserve Bank of Atlanta)

Session I: Incomplete Knowledge and Information

9:00 - 10:00 AM Michael Woodford (Columbia University) “Modeling Imprecise Decision Making”
10:00- 11:00 AM Jianjun Miao (Boston University) “Robust Inattentive Discrete Choice”
11:00 - 11:30 AM Break

Session Il: Monetary Policy, Fiscal Policy, and Financial Markets
11:30 AM - 12:30 PM  Todd Walker (Indiana University) “Monetary Policy is Fiscal Policy According to HANK”

Lunch Speech
12:30 - 2:00 PM Lars Peter Hansen (Nobel Prize Laureate)

“Stochastic Responses and Valuation under Uncertainty”

Session Il: Monetary Policy, Fiscal Policy, and Financial Markets (continuing)

2:00 - 3:00 PM Joe Anderson (University of Virginia) “Non-Cooperation in Debt Maturity”
3:00 - 4:00 PM George-Marios Angeletos (Northwestern University) “Deficits, Self-financing, and Inflation”
4:00 - 4:30 PM Break

Session Il: Monetary Policy, Fiscal Policy, and Financial Markets (continuing)
4:30-5:30 PM Marco Bassetto (Federal Reserve Bank of Minneapolis)
“Monetary-Fiscal Interactions with 42 Budget Constraints”

5:30-6:30 PM Reception

Dinner Speech
6:30 - 8:30 PM Martin Eichenbaum (Northwestern University) “Slow Learning”

Zoom: https://atlantafed-org.zoomgov.com/j/1604752393?pwd=MDdYalgrd0tqWHZBZnVkalhGQ1p1QT09
Meeting ID: 160 475 2393
Passcode: 3375467



https://atlantafed-org.zoomgov.com/j/1604752393?pwd=MDdYalgrd0tqWHZBZnVkalhGQ1p1QT09

Federal Reserve
Bank of Atlanta

Saturday, May 11, 2024

8:00 AM Estimated Arrival at the Bank
8:00 - 8:15 AM Continental Breakfast

Session lll: Data vs. Structural Models

8:15-9:15 AM Thomas Sargent (Nobel Prize Laureate) “DMD Decomposition of a CEX panel”
9:15-10:15 AM Christian Wolf (MIT) “Evaluating Policy Counterfactuals: A 'VAR-Plus' Approach”
10:15 - 10:30 AM Break

Session Ill: Data vs. Structural Models (continuing)
10:30AM - 11:30PM  Jesus Fernandez-Villaverde (University of Pennsylvania)
“The Causal Effects of Global Supply Chain Disruptions on Macroeconomic Outcomes”

Lunch Speech
11:30 AM - 1:00 PM Monika Piazzesi (Stanford University) “Banks’ Risk Exposures”

Session IV: Modern Econometric Methods

1:00 - 2:00 PM Mikkel Plagborg-Mgller (Princeton University)

“Double Robustness of Local Projections and Some Unpleasant VARithmetic”
2:00 - 3:00 PM Xiaohong Chen (Yale University) “Chris Sims' Positive Effects and Reinforcement Learning"
3:00 - 3:15 PM Break

Session IV: Modern Econometric Methods (continuing)
3:15-4:15PM Raffaella Giacomini (Federal Reserve Bank of Chicago and University College London)
“Perceived Shocks and Impulse Responses”

Concluding Remarks
4:15 - 4:30 PM Christopher Sims (Nobel Prize Laureate)

4:30 PM Adjourned

Zoom: https://atlantafed-org.zoomgov.com/j/1610956497?pwd=bVNGdytGN2gxRDdoTUINTFBSMIitYdz09

Meeting ID: 161 095 6497
Passcode: 7034663

If you have any questions, contact your Organizers or Michele Maillard at Michele.Maillard @atl.frb.org.



https://atlantafed-org.zoomgov.com/j/1610956497?pwd=bVNGdytGN2gxRDdoTUlNTFBSMitYdz09
mailto:Michele.Maillard@atl.frb.org
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