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MeXxayHapogHOTO ceMMHapa «CucremMHbBIC PHUCKH B (bI/IHaHCOBOM CCKTOPC»

16 HostOps (maTHHIa) Msacaunkas, 11, aya. 508, HUY BIID

Bpemsi Ceccun
10:00 — 10:30 Perucrpanus
10:30 — 10:45 OTKpBITHE CEMHHAPA, IPUBETCTBEHHOE CJIOBO
A.M. Kapmunckwuii, 1.5.H., opnuHapHbiil npodeccop, [Ipencenarens Oprkomurera
Ceccusn 1 «Keynote talks»
e Prof. Massimiliano Caporin «Networks in Risk Spillovers: a Multivariate GARCH
10:45-12:45 Perspective», University of Padova
e  Prof. Emillio Mistrulli «Interbank Lending Patterns and Financial Contagion» , Head of
Division, Economics & Research , Bank of Italy
Oobcy:xneHue
12:45-13:00 Koq)e-ﬁpeﬁk
Ceccus 2 «TeopeTuyeckue 0OCHOBBI AHAJIN3A CHCTEMHBIX PUCKOB»
e  CroabdoB Muxann Hocudoruu, «Macrofinancial linkages in the EU countries: evidence from
13:00-15:00 quantile local projections», 3aB.kadenpoit MITMMO, 1.5.1. coBmecTHO co Lllenenepoii M.A.,
Monaepatop: k.3.H., HXY BIID
Kapmuncknit | o Jleonmmos Aumpeit Bammvuposuy «Interbank network topology in the agent-based model of
AnekcaHzp banking system», npodeccop, a.¢p.—m.H., MOTH coBmectHO ¢ k. ¢.-M.H. B. Heunraitno
Mapkosuy (®Pusznueckuit muactutyT uM. I1.JIebenena) u E. Cepebpsunukosoit (MDPTU)
o Ilonomapenko Anekceii, «When are credit gap estimates reliable?», PhD, bank Poccun
O6cy:xaenne
15:00-16:00 | OGen
Ceccus 3 «Mepbl CHCTEMHOT0 PHCKa»
e  Coannes Omner ['ennanseBud «Development of scenarios for stress testing based on the
16:00-17:00 system of leading indicators of the crises», 3aM. TeHepanbHOTO AUPEKTOPA, K.3.H, COBMECTHO C
Monepatop: Penarom AxmeroBbiM 1 Bepoii ITankosoii (Bce — IIMAKIT)
Cronbos e JIbsiukoBa Haranss ®enoposna «The credit cycles and its impact on credit ratings changes»,
Muxaun HUY BUID coemectHo ¢ pod. Kapmunckum A.M., HUY BIID
Hocudosru

e bapanora Bacuiuca, «<ACRA’s financial stress indices for Russia, Kazakhstan and Chinay,
Analyst at the Research and Forecasting Group, coBmectro ¢ /I. Kynukossim, ACRA
Oocy:kaenue

17:00-18:30
Mopaepatop:
Jlo6anoB
Anexceit
AHaTonneBHY,
bank Poccun

Ceccus 4 «Pery.lmpona}me CUCTEMHOI'0 pPUCKa»

e Mauasixuna Ceeriiana MropeBHa «Systemic risk measures in banking sector of the Republic
of Belarusy, k.3.H., BPS-Sberbank, Independent Director, Pecriyonuka benapych

e CepsaxoBa Exarepuna Bagnmoaa «Cross-border transmision of systemic risks of banking
sectors of G7 and BRICS countries », ["'a3npombanx, MTTHMO

e XacsnoBa Cserinana lOpbeBHa, «The Impact of Mortgage Secrutization on Bank
Performance: Estimation of the Average Treatment Effect», k.3.1., PhD, 3aB. Kadenpoit, HLY
BIIID-HH

O6cysKaeHne

3akpsiTHE CeMHHApa

18:30 Wpuna BacunseBHa BamkoBckas, 1.3.H., opAuHApHEIA mpodeccop, HAY BIII, [llkona
(hrHAHCOB
17 Hosiops (cy600Ta) Illa6o10BKA, 26, aya. 3211, HUY BIID
]{[(1);%(())31104:1?;) Kpyrabslit cTon o Bonpocam pa3BUTHS UCCIIEIOBaHNI CUCTEMHBIX prckoB Poccun 1 3a pyOeskoM.
26, ayn. 321 ’1 [Ipennoxenust Mo Pa3BUTHIO My OIMKAIIHOHHOW aKTHBHOCTH

https://finance.hse.ru/




