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VIENNA.COPENHAGEN CONFERENCE ON FINANCIAL ECONOMETRICS
VIENNA, MARCH 9-11, 2017

CALL FOR PAPERS

The “Vienna-Copenhagen Conference on Financial Econometrics” will take place on March 9-11 2017 in Vienna.
It is jointly organized by the Department of Statistics and Operations Research of the University of

Vienna and the Department of Economics of the University of Copenhagen. The aim of the conference is to bring
together leading experts and practitioners in financial econometrics, financial statistics, quantitative financial
economics as well as applied mathematical finance.

KEYNOTE SPEAKERS
Graham Elliott, University of California San Diego
Bas Werker, Tilburg University
Paolo Zaffaroni, Imperial College London

CONFERENCE WEBSITE http://vieco2017.univie.ac.at/

PAPER SUBMISSION
We invite submissions in the areas mentioned above. Please submit the paper as pdf file to
vieco2017@univie.ac.at

The submission deadline is October 1st, 2016. We expect to finish the review process by mid-November and will
send out notifications by email.

CONFERENCE CHAIRMEN
Nikolaus Hautsch, University of Vienna
Anders Rahbek, University of Copenhagen

LOCAL ORGANIZATION

Gokhan Cebiroglu Alexander Ristig

Nikolaus Hautsch Christopher Walsh

PROGRAM COMMITEE

Guiseppe Cavaliere, University of Bologna Hannes Leeb, University of Vienna Anders Rahbek, University of Copenhagen
Dick van Dijk, Erasmus University Rotterdam André Lucas, VU University Amsterdam Michael Rockinger, University of Lausanne
Giampiero Gallo, University of Florence Asger Lunde, Aarhus University Markus Reif3, Humboldt-Universitit Berlin
Niels Haldrup, Aarhus University Albert Menkveld, VU University Amsterdam Mathieu Rosenbaum, University Pierre and Maire
Wolfgang K. Hérdle, Humboldt-Universitit Berlin ~ Nour Meddahi, Toulouse School of Economics Curie (Paris 6)

Nikolaus Hautsch, University of Vienna Andrew Patton, Duke University Kevin Sheppard, University of Oxford
Peter R. Hansen, European University Institute Rasmus Sendergaard Pedersen, University of Fabio Trojani, University of Geneva
Siem-Jan Koopman, VU University Amsterdam Copenhagen Jean-Michel Zakoian, CREST

Dennis Kristensen, University College London Benedikt Potscher, University of Vienna
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