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‘ 1. LISTE DES PUBLICATIONS DE L’UNITE (2006-2010)

‘ 1.1. Articles dans des revues a comité de lecture référencées par I’AERES

Cette liste comprend les publications référencées dans la liste établie par I’AERES en juin 2010.

1.1.1. Publications des membres depuis leur affectation dans I'unité

ACL 1) ACCLASSATO HOUENSOQOU D. (2008), "Taux d'intérét effectif, viabilité financiere et financement des petits
opérateurs économiques par les institutions de microfinance au Bénin ?", Annals of Public and Coopérative
Economics, Blackwell Publishing, 79(1), 155-188.

ACL 2) ACCLASSATO HOUENSOU D. (2008), "Les plafonnements de taux d'intérét en microfinance servent-ils
réellement les pauvres et petits opérateurs économiques ?", Monde en Développement, 36(141), 93-109.

ACL 3) ACCLASSATO HOUENSOU D., HONLONKOU A, QUENUM V.C. (2006), "Déterminants de la performance de
remboursement dans les institutions de microfinance au Bénin ?", Annals of Public and Cooperative
Economics, Blackwell Publishing, 77(1), 53-81.

ACL 4) ADAM-LEDUNOIS S, BAUDASSE Th., RENAULT S (2010), "Proximité et Capital Social : le cas des Parcs
Industriels Fournisseurs", Management et Avenir, 33, 12-32.

ACL 5) AFONSO A, RAULT Ch. (2010), "What do we really know about fiscal sustainability in the EU? A panel data
diagnostic", Review of World Economics, vol. 145(4), 731-755.

ACL 6) AFONSO A, RAULT Ch. (2009), "Bootstrap panel granger-causality between government budget and
external deficits for the EU", Economics Bulletin, vol. 29(2), 1036-1043.

ACL 7) AFONSO A, RAULT Ch. (2009), "Spend and tax: A Panel Data Investigation for the EU", Economics Bulletin,
vol. 29(4), 2545-2551.

ACL 8) AFONSO A, RAULT Ch. (2007), "Should we care for Structural Breaks when Assessing Fiscal
Sustainability ?", Economics Bulletin, vol. 3(63), 1-9.

ACL 9) AHN J.H., BRETON R. (2010), "Titrisation, concurrence, et rente bancaire", Revue Economique, 61(3), 431-
439,

ACL 10) AMABLE B, CHATELAIN J.-B., RALF K (2006), "Nantissement des brevets et croissance des innovations",
Revue d’Economie Politique, 117 (4), 523-540.

ACL 11) ANDREFF W, LAVIGNE A. (2008), "Avant-propos: Introduction au numéro « Economie du sport »", Revue
d'Economie Politique, 2, 133-134.

ACL 12) AROURI M., JAWADI F, NGUYEN D (2010), "Global Financial Crisis, Stock Markets and Efficiency of Central
Banks Interventions", Applied Financial Economics, 20(8), 669-680.

ACL 13) AROURI M., BELLALAH M, JAWADI F (2010), "Nonlinear Linkages between Oil and Stock Markets in
Developed and Emerging Countries", International Journal of Business, 15(1), 19-31.

ACL 14) AROURI M. (2010), "Impact de la crise sur le colit du capital : une comparaison internationale de
I’évolution de la prime de risque", Gestion 2000, 6, 51-64.

ACL 15) AROURI M., JAWADI F (2010), "Short and long-term links between oil prices and stock markets in
Europe", Economics Bulletin, vol. 30(1), 817-828.

ACL 16) AROURI M., NGUYEN D (2010), "0il Prices, Stock Markets and Portfolio Investment: Evidence from Sector
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Analysis in Europe over the Last Decade", Energy Policy, 38, 4528-4539.

ACL 17) AROURI M., NGUYEN D.K. (2010), "Time-varying Characteristics of Cross-market Linkages with Empirical
Application to Gulf Stock Markets", Managerial Finance, vol 36(1), 57-70.

ACL 18) AROURI M., DINH T, NGUYEN D (2010), "Time-varying Predictability in Crude Oil Markets: The Case of GCC
Countries", Energy Policy, 38(8), 4371-4380.

ACL 19) AROURI M., JAWADI F (2010), "On the Impacts of Crisis on the Risk Premium: Evidence from the US Stock
Market using a Conditional CAPM", Economics Bulletin, 30(2), 1032-1043.

ACL 20) AROURI M., JAWADI F, NGUYEN D.K. (2010), "Efficiency and Threshold Stock Price Adjustment: The
American Stock Market Case", Bankers, Markets & Investors, 105, 39-45.

ACL 21) AROURI M., JAWADI F (2007), "Co-mouvements des marchés boursiers : intégration ou contagion ?",
Brussels Economic Review, 50(3), 315-333.

ACL 22) AROURI M., BELLALAH M, NGUYEN D.K. (2009), "The Comovements in International Stock Markets: New
Evidence from Latin American Emerging Countries", Applied Economics Letters, 16, 1466-4291.

ACL 23) AROURI M., JOUINI J (2009), "Analysis of structural breaks in the stock market integration of mexico into
world", Economics Bulletin, vol 29(2), 1380-1392.

ACL 24) AROURI M., FOUQUAU J. (2009), "On the Short-Term Influence of Oil Price Changes on Stock Markets in
GCC Countries : Linear and Nonlinear Analyses", Economics Bulletin, vol. 29(2), 795-804.

ACL 25) AROURI M., JAWADI F, MILLION N (2009), "Stock market integration in the Latin American markets:
further evidence from nonlinear modeling", Economics Bulletin, vol. 29(2), 162-168.

ACL 26) AROURI M., LIU C.X. (2008), "Stock Craze : an Empirical Analysis of PER in Chinese Equity Market”,
Economics Bulletin, 14(1), 1-17.

ACL 27) AROURI M., ELMAZOUGUI A (2008), "Effects incitatifs des stocks-options : le cas des dirigeants frangais",
Revue Francaise de Gestion, 34(187), 65-81.

ACL 28) AROURI M. (2007), "L'intégration boursiére internationale : tests et effets sur la diversification", Annales
d'Economie et Statistiques, 85, 189-218.

ACL 29) BANGAKE Ch., EGGOH C.-J. (2010), "International Capital Mobility in African Countries: Do the Legal
Origins Matter ?", Economics Bulletin, 30(1), 73-83.

ACL 30) BANGAKE Ch, EGGOH C.-J (2009), "The Impact of Currency Unions on Trade : Lessons from CFA Franc Zone
and Implications for proposed African Monetary Unions", Savings and Development, 18(1), 61-72.

ACL 31) BANGAKE Ch. (2008), "Exchange rate volatility and optimum currency area index: Evidence from Africa",
Economics Bulletin, 6(12), 1-10.

ACL 32) BANGAKE Ch., BELHADJ A., JEDLANE N. (2007), "Towards Maghreb Monetary Unification: What Does the
Theory and History Tell Us ?", Saving & Development, supplement, 7-37.

ACL 33) BAUDASSE Th., CALDERON C. (2009), "Integracion comercial del sector agricola y desigualdad economica
en los paises en via de desarrollo", Investigacion Economica, 269, 37-72.

ACL 34) BAUDASSE Th., BOBOC C, DRIOUCHI A, ZOUAG N (2009), "New Economics of Skilled Labor Migration with
Risk Aversion : A Theory and Preliminary Empirical Evidence", International Journal of Economics, vol. 3(1),
33-60.

ACL 35) BAUDASSE Th. (2008), "International Migration: The Teaching of Economic Theory", Analisis Economico,
23(1), 63-76.

ACL 36) BAUDASSE Th., MONTALIEU Th. (2007), "L'hypothése du capital social : une application a la finance et au
développement", Tiers-Monde, 190, 417-434.

ACL 37) BAUMONT C, ERTUR C., LEGALLO J (2006), "Clubs de convergence et effets de débordements
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géographiques : une analyse spatiale sur données régionales européennes, 1980-1995", Economie et
Prévision, 173, 111-134.

ACL 38) BAUMONT C, ERTUR C., LEGALLO J (2006), "The European Regional Convergence Process, 1980-1995: Do
Spatial Regimes and Spatial Dependence Matter ?", International Regional Science Review, 29, 3-34.

ACL 39) BAZILLIER R. (2008), "Core Labor Standards and Development: impact on long-term income", World
Development, 36(1), 17-38 .

ACL 40) BAZILLIER R., SIRVEN N (2008), "Core Labour standards and inequalities, is there a social Kuznets curve",
Journal of Development Studies, 44(7), 913-934 .

ACL 41) BELKHIR M. (2009), "Ownership Structure, Board Structure and Firm Performance : Evidence from
Banking", Applied Financial Economics, vol. 19(19), 1581-1593.

ACL42) BELLANDO R., RINGUEDE S. (2010), "Compétition entre fonds et prise de risque excessive : une
application empirique au cas frangais", Economie et Sociétés, XLIV(5), mai, 707-733.

ACL 43) BELLANDO R. (2008), "Le conflit d'agence dans la gestion déléguée de portefeuille : une revue de
littérature", Revue d’Economie Politique, 118(3), 317-339.

ACL 44) BELLANDO R., CHATELAIN J.-B., MEON P.G. (2008), "Introduction au numéro spécial Monnaie Banque
Finance", Brussels Economics Review, 51(1), 1-5.

ACL 45) BERENGER V, CALDERON C. (2009), "Modelling the Distribution of Multidimensional Poverty Scores:
Evidence from México", Estudios Economicos, 1, 12-34.

ACL 46) BERGER C, LAVIGNE A. (2007), "A Model of the French Pension Reserve Fund: What Could be the Optimal
Contribution Path Rate ?", Journal of Pension Economics and Finance, 6(3), 1-18.

ACL 47) BESSEC M, FOUQUAU J. (2008), "The Non-Linear Link between Electricity Consumption and Temperature
in Europe : a Threshold Panel Approach”, Energy Economics, 30(5), 2705-2721.

ACL 48) BLOT C, LEVIEUGE G. (2008), "Les ICM sont-ils de bons indicateurs avancés de I'activité économique ?",
Revue de I'OFCE, 105, 91-116.

ACL 49) BLOT Ch., SERRANITO F (2006), "Convergence of Fiscal Policies in EMU: a Unit Root Test with Structural
Break", Applied Economics Letters, 13, 211-216.

ACL 50) BONIJOLY D, CHAPUIS F, FABBRI A, GALIEGUE X., LAUDE A., RICCI O. (2009), "Technical and economic
faisability of the capture and geological storage of CO2 from a bio-fuel distillery : CPER Artenay project”,
Energy Proceedia, vol 1(1), 3927-3934.

ACL 51) BRESSON F. (2009), "On the Estimation of Growth and Inequality Elasticities of Poverty with Grouped
Data", Review of Income and Wealth, vol. 55(2), 266-302.

ACL 52) BRUNEAU C, LAHIANI A. (2006), "Estimation d'un Modeéle TIMA avec Asymétrie Contemporaine par
Inférence Indirecte", Swiss Review of Economics and Statistics, vol 142(4), 479-500.

ACL 53) BUNDA 1., CA'ZORZI M (2010), "Signals from Housing and Lending Booms", Emerging Markets Review,
11(1), 1-20.

ACL 54) BUNDA I., HAMANN A.J,, LALL S (2009), "Correlations in Emerging Market Bonds: The Role of Common
and Local Factors", Emerging Markets Review, 10(2), 67-96.

ACL 55) BUNDA 1., DESQUILBET J.B. (2008), "The Bank Liquidity Smile Across Exchange Rate Regimes",
International Economic Journal, 22(3), 361-386.

ACL 56) CALAVREZO O. (2009), "Spatial mismatch and neighbourhood effects : an econometric analysis of
unemployment-to-work transitions”, Economic Computation and Economic Cybernetics Studies and Research,
43(1), 219-236.

ACL 57) CALAVREZO 0. (2010), "Analysis", The South East European Journal of Economics and Business, 5(1), 75-84.
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ACL 58) CALAVREZO O., DUHAUTOIS R, WALKOWIAK E. (2009), "The Substitution of Worksharing and Short-Time
Compensation in France : A difference-in-differences Approach", Economics Bulletin, vol. 29(2), 821-834.

ACL 59) CALAVREZO O., DUHAUTOIS R, WALKOWIAK E. (2009), "L'effet de I'ARTT sur le chomage partiel : une
analyse empirique entre 1995 et 2005", Revue Economique, 60(6), 1393-1420.

ACL 60) CALAVREZO O. SARI F (2009), "Caractéristiques communales et retour a I'emploi : une analyse
empirique", Revue d'Economie Rurale et Urbaine, 1, 89-110.

ACL 61) CALDERON C. (2007), "Characterization of Multidimensional Poverty Score in Mexico : A Method Based
on Fuzzy Set Approach”, Journal of Applied Economics, 6(5), 70-99.

ACL 62) CALDERON C., TYKHONENKO A (2007), "La convergencia regional y la inversion extranjera directa en
Meéxico en el contexto del Tratado de Libre Comercio de Norteamérica: 1994-2002", Investigacion Economica,
66 (259), 15-44.

ACL 63) CALDERON C. (2006), "Existe un crowding out del financiamiento privado en México ?", Analisis
Economico, México., 21(48), 139-150.

ACL 64) CALDERON C. (2006), "Apertura economica, salarios y migracion internacional”, Analisis Economico,
México, 21(46), 167-187.

ACL 65) CAPORALE G.M., RAULT Ch., SOVA A.M., SOVA R (2009), "On the Bilateral Trade Effects of Free Trade
Agreements between the EU-15 and the CEEC - 4 Countries", Review of World Economics, vol. 45(2), 189-206.

ACL 66) CHATELAIN J.B. et TEURLAI J.C. (2006), "Euler Investment Equation, Leverage and Cash Flow
Misspecification : an Empirical Analysis on a Panel of French Manufacturing Firms", Journal of Macroeconomics,
28(2), 361-374.

ACL 67) CHATELAIN J.-B., LAVIGNE A. (2006), "Introduction in Gouvernance des systemes financiers", Revue
d’Economie Politique, 117(4), 429-430.

ACL 68) D'AUTUME A, VILLIEU P. (2006), "Théories et Méthodes de la Macroéconomie : Introduction”, Revue
d'Economie Politique, 116(1), 1-3.

ACL 69) DELATTE A.L, FOUQUAU J. (2010), "Smooth Transition in China: New Evidence in the Cointegrating
Money Demand Relationship", Economics Bulletin, 30(1), 265-273.

ACL 70) DESQUILBET J.B., (2007) : "Les contraintes de la politique monétaire libanaise (1993-2004) : endettement
public, dollarisation, taux de change fixe", L'Actualité Economique, 83(2), 163-199, juin.

ACL 71) DESTAIS G, FOUQUAU J., HURLIN Ch. (2009), "Energy Demand Models : A Threshold Panel Specification of
the Kuznets Curve", Applied Economic Letters, 16(12), 1241-1244.

ACL 72) DIRER A. (2010), "The Taxation of Life Annuities Under Adverse Selection", Journal of Public Economics,
94 (1-2), 50-58.

ACL 73) DIRER A. (2010), "Flexible Life Annuities", Journal of Public Economic Theory, 12(1), 43-55.
ACL 74) DIRER A. (2009), "Epargne retraite et redistribution", Economie et Statistiques, 417-418, 119-33.

ACL 75) DJELASSI M., MAZIOUD M, SAIDANE D (2010), "Le financement des investissements en Tunisie: le role des
banques est-il important ?", Revue d'Economie Financiére, 97, 309-325.

ACL 76) DRAGOS C. (2010), "ROC Curve for Discrete Choice Models. An Application to the Romanian Car Market",
Applied Economics Letters, vol. 17(1), 75-79.

ACL 77) DRINE I, RAULT Ch. (2010), "Fluctuations de change et performances économiques", Brussels Economic
Review, vol. 50(4).

ACL 78) DRINE I, RAULT Ch. (2008), "Purchasing Power Parity for Developing and Developed Countries: What Can
We Learn from Non-Stationary Panel Data Models ?", Journal of Economic Surveys , vol. 22(4), 752-773.



ACL 79) DRINE I, RAULT Ch. (2006), "Testing for inflation convergence between the Euro Zone and its CEE
partners", Applied Economics Letters, vol. 13(4), 235-240.

ACL 80) DRINE I, RAULT Ch. (2006), "Testing for the long-run determinants of the real exchange rate in MENA
countries", Journal for Studies in Economics and Econometrics, vol. 30(1).

ACL 81) EGGOH C.-J., VILLIEU P. (2010), "Croissance, Intermédiation et Indétermination", Economie et Sociétés,
XLIV(5), mai, 795-830.

ACL 82) EGGOH C.-J. (2009), "The Non-Linear Link between Finance and Growth : A Threshold Panel Approach",
Empirical Economic Letters, 8(3), 279-288.

ACL 83) ERTUR C., KOCH W (2007), "Growth, Technological Interdependence and Spatial Externalities : Theory
and Evidence", Journal of Applied Econometrics, 22(6), 1033-1062.

ACL 84) ERTUR C., LEGALLO J, LESAGE J (2007), "Local versus Global Convergence in Europe : A Bayesian Spatial
Econometric Approach", Review of Regional Studies, 37(1), 82-108.

ACL 85) ERTUR C., KOCH W (2006), "Regional Disparities in the European Union and the Enlargement Process : An
Exploratory Spatial Data Analysis, 1995-2000", Annals of Regional Science, 40(4), 723-765.

ACL 86) FLACHER D, JENNEQUIN H. LORENZI H (2006), "Innovation, Investment and Regulation: What are the
Options for the Regulation in the Coming Period ?", Communications & Strategies, 64, 105-123.

ACL 87) FOUQUAU J., HURLIN Ch., RABAUD |. (2008), "The Feldstein-Horioka Puzzle: a Panel Smooth Transition
Regression Approach"”, Economic Modelling, vol. 25(2), 284-299.

ACL 88) FOUQUAU J. (2008), "Threshold Effects in Okun's Law: a Panel Data Analysis", Economics Bulletin, 5(33),
1-14.

ACL 89) GALIEGUE X. (2009), "Economie de la Connaissance et diffusion des technologies dans les pays en
développement : quelques résultats récents", Economie et Sociétés, 11, 969-992.

ACL 90) GALIEGUE X., MADJIMBAYE N (2007), "Le management africain, entre contraintes économiques et
contingences culturelles : Résultats d’une enquéte a N’'Djaména, Tchad", Revue Gestion 2000, 2007-1, 143-163.

ACL 91) GALLAIS-HAMONNO G., HOANG T, NGUYEN THI THANH H. (2008), "La nécessité de corriger les rentabilités
des Hedge Funds, preuve empirique et méthode de correction", Banque et Marchés, 96, 6-19.

ACL 92) GALLAIS-HAMONNO G., MONSIGNY L, ZAMFIRESCU N. (2006), "Le risque de montant des primes de rentes
viageres : '’exemple de la loterie-tontine de 1743", Revue Economique, 57(3), 615-622.

ACL 93) GREGORIADIS N., SEMENESCU-BADARAU F.-C., VILLIEU P. (2009), "Monetary Policy and National
Divergences in a Heterogeneous Monetary Union", Journal of Economic Integration, vol. 24(3), 408-435.

ACL 94) GREGORIADIS N., SEMENESCU-BADARAU F.-C., VILLIEU P. (2008), "Monetary Policy Transmission
Asymmetries in a Heterogeneous Monetary Union : a Simple Contractual Solution", Economics Bulletin , 5(20),
1-7.

ACL 95) HENCHIRI H., POLLIN J.-P. (2008), "Configurations des systemes financiers et contrainte de financement",
Revue Economique, vol. 59(6), 1097-1129.

ACL 96) HURLIN Ch. (2010), "What would Nelson and Plosser Find had they used Panel Unit Root Tests ?", Applied
Economics, 16(12), 1241-1244.

ACL 97) HURLIN Ch., TOKPAVI S. (2008), "Une évaluation des procédures de Backtesting : tout va pour le mieux
dans le meilleur des mondes", Finance, 29(1), 53-80.

ACL 98) HURLIN Ch., KIERZENKOWSKI R (2007), "Credit Market Disequilibrium in Poland : Can we find what we
expect ? Non-Stationarity and the Short Side Rule", Economic Systems, vol. 31(2), 157-183.

ACL 99) HURLIN Ch., MIGNON V (2007), "Une synthése des tests de cointégration sur données de Panel",
Economie et Prévision, 180-181, 241-265.



ACL 100) HURLIN Ch., TOKPAVI S. (2007), "Un test de validité de la Value-at-Risk", Revue Economique, 58(3), 599-
608.

ACL 101) HURLIN Ch., TOKPAVI S. (2006), "Backtesting Value-at-Risk Accuracy : A New Simple Test", Journal of
Risk , vol. 9(2), 19-37.

ACL 102) JENNEQUIN H., RABAUD I. (2007), "Commentaire sur “Télécommunications, Transportation and
Location” de K. Button et R. Stough, Edward Elgar", Région et Développement, 25, 253-256.

ACL 103) JOVANOVIC F. (2008), "The Construction of the Canonical History of Financial Economics", History of
Political Economy , 40(2), 213-242.

ACL 104) JOVANOVIC F. (2006), "Was There a « Vernacular Science of Financial Markets » in France during the
Nineteenth Century", History of Political Economy, 38(3), 531-545.

ACL 105) LABIE M., LELART M. et MONTALIEU T, (2010) : "Le paradigme de la microfinance en question? ",
Introduction au numéro spécial « Microfinance et intermédiation », Mondes en Développement, 152, 7-12.
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‘ 1.7. Communications avec actes

La notion de communication avec actes n’est pas généralisée en sciences économiques. La publication d’actes
de colloques n’est pas nécessairement un indicateur de la qualité des colloques. Par ailleurs, les
communications dans des congrées nationaux ou internationaux sans actes ne sont pas assimilables a de simples
communications orales ou a des interventions en séminaires de recherche. La convention retenue ici est de
recenser comme communications avec actes les communications dans des colloques avec sélection.

1.7.1. Communications avec actes dans des congres internationaux (ACTI)

Communications dans des colloques internationaux avec sélection. La notion de colloque international repose
sur I'existence d’'un comité d’organisation international.

ACTI 1) ACCLASSATO HOUENSOU D. "Le Microcrédit entre "Shopping institutionnel " et ciblage des plus pauvres",
3emes Journées Internationales de Microfinance, 7-9 décembre 2009, Cotonou, Bénin.

ACTI 2) ACCLASSATO HOUENSOU D, ALl AGA L, EGGOH C.J. "Microcrédit et corruption : description et analyse
théorique", 3émes Journées Internationales de Microfinance, 7-9 décembre 2009, Cotonou, Bénin.

ACTI 3) AFONSO A, RAULT Ch. "3-Step Analysis of Public Finances Sustainability : the Case of the European
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Union", CESifo Area Conference on Macro, Money and International Finance, February 20-21 2009, Munich,
Allemagne.

ACTI 4) AFONSO A, RAULT Ch. "3-Step Analysis of Public Finances Sustainability: the Case of the European
Union", The 13th Annual Meeting of the Latin American and Caribbean Economic Association (LACEA),
November 20-23 2008, Rio de Janeiro, Brazil.

ACTI5) AFONSO A, RAULT Ch. "3-Step Analysis of Public Finances Sustainability: the Case of the European
Union", The 2009 Far East and South Asia Meeting of the Econometric Society, August 3-5 2009, Tokyo, Japan.

ACTI 6) AFONSO A, RAULT Ch. "Budgetary and External Imbalances Relationship: a Panel Data Diagnostic", 40th
Annual Conference of the Money Macro and Finance Research Group, 10-12 septembre 2008, Paris La
Sorbonne, France.

ACTI 7) AFONSO A, RAULT Ch. "Budgetary and External Imbalances Relationship: a Panel Data Diagnostic", The
63th European Meeting of the Econometric Society, August 27-31 2008, Milan, Italy.

ACTI 8) AFONSO A, RAULT C "Should we care for Structural Breaks when Assessing Fiscal Sustainability ?",
Conference on Recent Developments in Econometric Methodology, January 25-26 2008, Bergamo, Italy.

ACTI 9) AFONSO A, RAULT Ch. "Should we care for Structural Breaks when Assessing Fiscal Sustainability ?",
International Conference on Policy Modelling, July 2-4 2008, Berlin, Germany.

ACTI 10) AHN J.H., BRETON R. "Securitization and the intensity of competition", 40th Money, Macro and Finance
Research Group (MMF) annual conference, 10-12 septembre 2008, Londres, Royaume Uni.

ACTI 11) AHN J.H., BRETON R. "Securitization and the intensity of competition", XVII International Tor Vergata
Conference on Banking and Finance, 3-5 décembre 2008, Rome, Italy.

ACTI 12) AHN J.H., BRETON R. "Securitization and the intensity of competition”, 2nd International Financial
Research Forum, 19-20 mars 2009, Paris, France.

ACTI 13) AHN J.H., BRETON R. "Securitization and the intensity of competition", 24th EEA Annual Meeting, August
23-27 2009, Barcelone, Espagne.

ACTI 14) AHN J.H., BRETON R. "Securitization and the intensity of competition", 14th SMYE Conference, April 23-
25 2009, Istanbul, Turquie.

ACTI 15) ALEXOPOULOU |, BUNDA 1., FERRANDO A "Determinants of Government Bond Yield Spreads in New
member States"”, Economies of Central and Eastern Europe: Convergence, Opportunities and Challenges,
International Conference, 14-16 June 2009, Tallinn, Estonia.

ACTI 16) ALEXOPOULOU I, BUNDA 1., FERRANDO A "Determinants of Government Bond Yield Spreads in New
member States", 24th Meeting of the European Economic Association (EEA), 23-27 August 2009, Barcelona,
Spain.

ACTI 17) AROURI M., JOUINI J "Analysis of structural breaks in the stock market integration of Mexico into
world", 5th International Finance Conference (IFC), 12-14 mars 2009, Hammamet, Tunisia.

ACTI 18) AROURI M., JAWADI F, NGUYEN D "Did Financial Crisis Increase Central Bank Synchronization", 68th
International Atlantic Economic Conference, 8-11 October 2009, Boston, Massachusetts, USA.

ACTI 19) AROURI M., ELMAZOUGUI A "Effects incitatifs des stocks-options : le cas des dirigeants frangais", Viemes
Journées d'économie financiere, 11 avril 2008, Hammamet, Tunisia.

ACTI 20) AROURI M., JAWADI F, NGUYEN D "Essays in Nonlinear Interest Rate Dynamic Modeling", 1st
International Symposium in Computational Economics and Finance, February, 25-27 2010, Sousse, Tunisia.

ACTI 21) AROURI M. "Evolution et Effects incitatifs des stocks options : le cas des dirigeants du CAC 40", 6emes
Journées d'économie financiere, 11 avril 2008, Hammamet, Tunisia.

ACTI 22) AROURI M., JAWADI F, NGUYEN J "Financial Crisis and Central Bank Synchronization", Annual London
Conference on « Money, Economy and Management », 9-10 July 2009, Londres, UK.
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ACTI 23) AROURI M. FOUQUAU J. "How Do Oil Prices Affect Stock Returns In GCC Markets ?", 10eme IAEE
European Conference, September 7-10 2009, Vienna, Austria.

ACTI 24) AROURI M., JAWADI F "Oil Prices and Exchange Rates", 1st International Symposium in Computational
Economics and Finance, February 25-27 2010, Sousse, Tunisia.

ACTI 25) AROURI M., RAULT Ch. "On the Influence of Oil Prices on Stock Markets : Evidence from Panel Analysis
in GCC Countries", CESifo Area Conference on Energy and Climate Economics, October 16-17 2009, Munich,
Germany.

ACTI 26) AROURI M., RAULT Ch. "On the Influence of Oil Prices on Stock Markets : Evidence from Panel Analysis
in GCC Countries", ERF 16th Annual Conference: Shocks, Vulnerability and Therapy, 7-9 November 2009, Cairo,

Egypt.

ACTI 27) AROURI M., LIU C.X. "Stock Craze: an Empirical Analysis of PER in Chinese Equity Market", 19th CEA
Annual Conference, China's Three Decades of Economic Reform (1978-2008), 11 April 2008, Cambridge, UK.

ACTI 28) AROURI M. "Stock Market Integration in the Emerging Countries", 2nd Global Conference on Business
and Finance, May 28-31 2008, Costa-Rica, République d'Amérique Centrale.

ACTI 29) AROURI M. "Testing World Equity Market Integration: New Evidence from the ICAPM", 4th International
Finance Conference sur « Investissement & Financement: Immatériel », TIC et valeurs, March 15-17 2007,
Yasmine-Hammamet, Tunisia.

ACTI 30) AUBIN C, BRICIU L, TURCU C "FDI Influence on the CEECs Production Structure", Conférence
Internationale « The impact of FDI on growth and employment in the new EU Member States », October 5-6
2007, Cluj Napoca, Roumania.

ACTI 31) BANGAKE Ch. DESQUILBET J.B., JEDLANE N. "Régimes de change pour les petits pays", Eight
Mediterranean Social and Political Research Meeting, 21-25 mars 2007, Florence & Montecatini, Italy.

ACTI 32) BANGAKE Ch., DESQUILBET J.B., JEDLANE N. "Régimes de change pour les petits pays", 3émes Journées
Scientifiques Internationales du Forum des Economistes Marocains FEM « Politiques économiques et
performance globale de I'économie », 9-10 mai 2008, Tanger, Maroc.

ACTI 33) BANGAKE Ch., DESQUILBET J.B., JEDLANE N. "The Exchange Rate Regimes for Small Countries : An
Application to the Magrheb Countries”, 7th Mediterranean Meetings, European Institute Robert Schuman,
March 21-24 2007, Florence, Italy.

ACTI 34) BANGAKE Ch., EGGOH J. "The Impact of Currency Unions on Trade: Lessons from CFA Franc Zone and
Implications for proposed African Monetary Unions", 1st Congress of African Economists, 2-5 mars 2009,
Nairobi, Kenya.

ACTI 35) BANGAKE Ch., BELHADJ A., JEDLANE N. "Théorie et histoire des unions monétaires : lecons et
perspectives pour le Maghreb", 7émes Journées Internationales d'Etudes Jean-Monnet « Une nouvelle
approche de la coopération euro-méditerranéenne est-elle nécessaire aujourd'hui ? », 4-5 juin 2008, Rabat,
Maroc.

ACTI 36) BANGAKE Ch., BELHADJ A., JEDLANE N. "Théorie et histoire des unions monétaires : lecons et
perspectives pour le Maghreb", 3emes Colloque International PEV (Politique Européenne de Voisinage), 1-2
juin 2007, Hammamet, Tunisie.

ACTI 37) BANGAKE Ch., BELHADJ A., JEDLANE N. "Theory and history of monetary unions: lessons and prospects
for Maghreb", 1st Workshop MIFN (Method in International Finance Network, September 24-25 2007,
Maastrich, Netherlands.

ACTI 38) BANGAKE Ch., BELHADJ A., JEDLANE N. "Theory and history of monetary unions : lessons and prospects
for Maghreb", Global Academy and Business Research Conference, December 27-29 2007, Bangkok, Thailand.

ACTI 39) BANGAKE Ch., BELHADJ A., JEDLANE N. "Theory and history of monetary unions: lessons and prospects
for Maghreb", Annual Conference of the Gaber (Global Academy of Business and Economic Research, mai
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2008, Houston, Etats-Unis.

ACTI 40) BAUDASSE Th., BAZILLIER R. "Migration and Trade Union Rights", European Economic Association
Congress, Aot 2010, Glasgow, Ecosse.

ACTI 41) BAUDASSE Th., BAZILLIER R. "Migration and Trade Union Rights", Meeting of the Swiss Society of
Economics and Statistics (SSES), Juin 2010, Fribourg, Suisse.

ACTI 42) BAUDASSE Th., BAZILLIER R. "Migration and Trade Union Rights", « Perspectivas del TLCAN ante la
inversion extranjera directa y los flujos migratorios », El Colegio de la Frontera Norte et Universidad Autonoma
Metropolitana (UAM), May 2010, Mexico DF, Mexique.

ACTI 43) BAUDASSE Th., BELLANDO R. "The role of financial markets in achieving a sustainable economic", 1st
Macroeconomic Policy Standing Group Workshop, GoEuroMed, May 7 2008, Cairo, Egypte.

ACTI 44) BAUER H, BONIJOLY D, CHAPUIS F, FABBRI A, GALIEGUE X, LAUDE A, RICCI O (2008), " Technical and
economic feasibility of the capture and geological storage of CO2 from a biofuel distillery : CPER Artenay
project”, 9™ International Conference on Greenhouse Gas Control Technologies, November 16-20 2008,
Washington, USA.

ACTI 45) BAZILLIER R. "Core Labor Standards and Development : impact on long-term income", Conférence
Labour and the Challenges of Development, Global Labour University et OIT, mai 2007, Johannesburg, Afrique
Du Sud.

ACTI 46) BAZILLIER R., SIRVEN N "Core Labour standards and inequalities, is there a social Kuznets curve", g™
INFER Annual Conference, 22-24 September 2006, Cork, Ireland.

ACTI 47) BAZILLIER R., VAUDAY J "The Green Washing Machine, Is CSR more than communication ?", 25"
Congress of the European Economic Association, 23-26 ao(t 2010, Glasgow, Scotland.

ACTI 48) BAZILLIER R., VAUDAY J "The Green Washing Machine, Is CSR more than communication ?", Meeting of
the Swiss Society of Economics and Statistics (SSES), 24-25 juin 2010, Fribourg, Suisse.

ACTI 49) BELHADJ.-A. (2009), "Heterogeneity of monetary regimes in Maghreb: an illustration with national
Taylor rules", 1st Congress of African Economists, March 2-5 2009, Nairobi, Kenya.

ACTI 50) BESSEC M, FOUQUAU J. "The Non-Linear Link between Electricity Consumption and Temperature in
Europe : a Threshold Panel Approach", Congres conjoint de la Société Statistique du Canada et de la Societé
Francgaise de Statistique, May 25-29 2008, Ottawa, Canada.

ACTI 51) BESSEC M, FOUQUAU J. "The Non-Linear Link between Electricity Consumption and Temperature in
Europe : a Threshold Panel Approach”, The 2008 North American Summer Meeting of the Econometric
Society, June 19-22 2008, Pittsburg, USA.

ACTI 52) BIGNON V, BRETON R. "The quality of money and the Debasement Puzzle", Midwest Macro Meeting, 30
April-2 May 2010, East Lansing, USA.

ACTI 53) BIGNON V, BRETON R. "Voluntary Recoinage, the Quality of Coins and the Debasement Puzzle", Chicago
Fed Summer Workshop on Money, Banking and Payments, August 15-22 2008, Chicago, USA.

ACTI 54) BOBOC C, CALAVREZO O. "Wage collective bargaining and employee voluntary quits : a Romanian
Empirical Analysis", Workshop GSU-CEE-CEPN « Emploi et protection sociale : la Turquie parmi les pays aux
frontiéres de I’'Europe », March 31 2008, Istanbul, Turquie.

ACTI 55) BOBOC-TRANDAS C, MONTALIEU Th. "The euro-mediterranean partnership: conditionality design and
policy reform in a comparative perspective"”, workshop GO-Euromed : The political economy of governance in
the Euro-Mediterranean partnership, September 22-23 2008, Berlin, Germany.

ACTI 56) BOUDRIGA A., JELLOULI S, MAMOGHLI C "Caractéristiques du Conseil d'aministration, qualité d'audit et
risque de crédit : cas des banques tunisiennes", 1st Mediterranean Critical Studies in Accounting and Finance,
6-7 juillet 2009, Hammamet, Tunisia.
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ACTI 57) BOUDRIGA A., TRABELSI EL GHARBI M. "Transactions manquantes et mesure du risque des titres cotés
sur le marché boursier tunisien", 4th International Finance Conference, 15-17 March 2007, Hammamet,
Tunisia.

ACTI 58) BRETON R., GOBILLARD B "Robustness of equilibrium price dispersion in finite market games", 17th
International Conference on Game Theory, July 10-14 2006, Stony Brook, USA.

ACTI 59) CALAVREZO O., DUHAUTOIS R, WALKOWIAK E. "The Effect of Working Time Reduction on Short-Time
Compensation : a French Empirical Analysis", 22émes AIEL (Italian Association of Labour Economics),
September 13-14 2007, Naples, Italy.

ACTI 60) CALAVREZO O., DUHAUTOIS R, WALKOWIAK E. "The Effect of Working Time Reduction on Short-Time
Compensation: a French Empirical Analysis", 19th Annual Meeting on Socio-Economics, June 28-30 2007,
Copenhague, Danemark.

ACTI 61) CALAVREZO O., DUHAUTOIS R, WALKOWIAK E. "The Effect of Working Time Reduction on Short-Time
Compensation : a French Empirical Analysis", 41st Annual Meetings of the Canadian Economics Association,
June 1-3 2007, Halifax Nova Scotia, Canada.

ACTI 62) CALAVREZO 0., DUHAUTOIS R, WALKOWIAK E. "The Effect of Working Time Reduction on Short-Time
Compensation: a French Empirical Analysis", Annual Conference European Association of Labour Economics
(EALE), September 20-22 2007, Oslo, Norvege.

ACTI 63) CALAVREZO O. "The Effects of Fixed-Term Employment on the Integration of School-leavers on the
Labour Market: Evidence from France", 23émes AIEL National Conference of Labour Economics, September
11-12 2008, Brescia, Italy.

ACTI 64) CALAVREZO O. "The Short-Time Compensation Program in France : an Efficient Measure against
Redudancies", Comparative Analysis of Entreprise Data (CAED), May 22-24 2008, Budapest, Hongrie.

ACTI 65) CALAVREZO O. "The Short-Time Compensation Program in France : an Efficient Measure against
Redudancies", Annual Conference EALE, September 18-20 2008, Amsterdam, Pays-Bas.

ACTI 66) CANDELON B, COLLETAZ G., HURLIN Ch., TOKPAVI S. "Backtesting Value-at-Risk : A GMM Duration-Based
Test", ESEM (Econometric Society European) Meeting, August 23-27 2009, Barcelone, Espagne.

ACTI 67) CANDELON B, COLLETAZ G., HURLIN Ch., TOKPAVI S. "Backtesting Value-at-Risk : A GMM Duration-Based
Test", 2nd International Financial Research Forum, Risk Management and Financial Crisis, 19-20 mars 2009,
Paris, France.

ACTI 68) CANDELON B, DUMITRESCU E.-I., HURLIN Ch. "How to evaluate an Early Warning System ? Towards a
Unifed Statistical Framework for Assessing Financial Crises Forecasting Methods", 3rd Workshop of the
Methods in International Finance Network, October 15-16 2009, Luxembourg, Luxembourg.

ACTI 69) CANDELON B, DUMITRESCU E.-I., HURLIN Ch. "How to evaluate an Early Warning System ? Towards a
Unifed Statistical Framework for Assessing Financial Crises Forecasting Methods", 25th Annual Congress of
the European Economic Association, August 23-26 2010, Glasgow, Royaume-Uni.

ACTI 70) CANDELON B, DUMITRESCU E.-I., HURLIN Ch. "How to evaluate an Early Warning System ? Towards a
Unifed Statistical Framework for Assessing Financial Crises Forecasting Methods", 8th INFINITI Conference on
International Finance, June 14-15 2010, Dublin, Ireland.

ACTI 71) CANDELON B, DUMITRESCU E.-I., HURLIN Ch. "How to evaluate an Early Warning System ? Towards a
Unifed Statistical Framework for Assessing Financial Crises Forecasting Methods", Econometric Society World
Congress (ESWC), August 17-21 2010, Shangai, Chine.

ACTI 72) CANDELON B, DUMITRESCU E.-I., HURLIN Ch. "How to evaluate an Early Warning System ? Towards a
Unifed Statistical Framework for Assessing Financial Crises Forecasting Methods", 3rd FIW Research
Conference International Economics, December 11 2009, Vienne, Austria.

ACTI 73) CANRY N, FOUQUAU J., LECHEVALIER S "Price Dynamics in Japan (1981-2001): A Structural Analysis of
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Mechanisms in the Goods and Labor Markets", Annual International Money Macro and Finance Research
Group (MMFRG) Conference, September 12-14 2007, Birmingham, Royaume-Uni.

ACTI 74) CAPORALE G.M., RAULT Ch., SOVA A.M., SOVA R "Determinants of Pollution Abatement and Control
Expenditure : Evidence from Romania", 4th IASME/WSEAS International Conference on Energy and
Environment, February 24-26 2009, Cambridge, Angleterre.

ACTI 75) CAPORALE G.M., RAULT Ch., SOVA A.M., SOVA R "On the Trade Balance Effects of Free Trade
Agreements between the EU-15 and the CEEC-4 Countries", The Latin American Meeting of the Econometric
Society (LAMES), November 20-23 2008, Rio de Janeiro, Brazil.

ACTI 76) CAPORALE G.M., RAULT Ch., SOVA A.M., SOVA R "On the Trade Balance Effects of Free Trade
Agreements between the EU-15 and the CEEC-4 Countries", Eighth Workshop of the Regional Integration
Network (RIN), December 11-12 2008, Santiago, Chili.

ACTI 77) CAPORALE G.M., RAULT Ch., SOVA A.M., SOVA R "On the Trade Balance Effects of Free Trade
Agreements between the EU-15 and the CEEC-4 Countries", The International Applied Business Research
(ABR), October 1-4 2007, Nevada, USA.

ACTI 78) CAPORALE G.M., RAULT Ch., SOVA A.M., SOVA R "Trade Specialization and Economic Convergence:
Evidence from two Eastern European Countries", The Australian Meeting of the Econometric Society, July 7-10
2009, Canberra, Australia.

ACTI 79) CAPORALE G.M., RAULT Ch., SOVA A.M., SOVA R "Trade Specialization and Economic Convergence:
Evidence from two Eastern European Countries", CESifo Fifth Yearly Meeting for the Global Economy Research
Area, CESifo Conference Centre, February 27-28 2009, Munich, Germany.

ACTI 80) CAPORALE G.M., RAULT Ch., SOVA A.M., SOVA R "Trade Specialization and Economic Convergence :
Evidence from two Eastern European Countries", 2008 WSEAS International Conference, July 11-13 2008,
Algarve, Portugal.

ACTI 81) CAPORALE G.M., RAULT Ch., SOVA A.M., SOVA R "Trade Specialization and Economic Convergence :
Evidence from two Eastern European Countries”, CICM Conference on « 20 Years of Transition in Central and
Eastern Europe : Money, Banking and Financial Markets », September 17-18 2009, London, Royaume-uni.

ACTI 82) COLLETAZ G., HURLIN Ch., TOKPAVI S. "Irregularly Spaced Intraday Value-at-Risk (ISIVaR) Models :
Forecasting and Predictive Abilities", International Symposium on Financial Engineering and Risk
Management, June 11-12 2007, Beijing, Chine.

ACTI 83) COLLETAZ G., HURLIN Ch. "Threshold Effects of the Public Capital Productivity : An International Panel
Smooth Transition Approach”, 13th International Conference on Panel Data, July 7-9 2006, Cambridge,
Angleterre.

ACTI 84) COLLETAZ G., HURLIN Ch. "Threshold Effects of the Public Capital Productivity : An International Panel
Smooth Transition Approach", ESEM (Econometric Society European) Meeting, August 24-28 2006, Vienne,
Autriche.

ACTI 85) COMBES J.L., COMBES P, MINEA A., VILLIEU P. "Deforestation and Seigniorage in Developing Countries :
Better Environment or Lower Inflation ?", 3rd International Conference on Globalization, October 22-24 2009,
lasi, Roumania.

ACTI 86) COMBES J.L., COMBES P, MINEA A, VILLIEU P. "Deforestation and Seigniorage in Developing Countries :
Better Environment or Lower Inflation ?", 17th Annual Conference of the European Association of
Environmental and Resource Economists (EAERE), June 24-27 2009, Amsterdam, Pays Bas.

ACTI 87) DELATTE A.L., FOUQUAU J. "Smooth Transition in China: New Evidence in the Cointegrating Money
Demand Relationship", 7th International Conference on the Chinese Economy Thirty Years of Reforms: What
about Capitalism in China, 22-23 octobre, 2009, Clermont-Ferrand, France.

ACTI 88) DIRER A. "The Taxation of Life Annuities Under Adverse Selection”, Meeting International de
I’Association for Public Economic Theory (APET), June 26-29 2008, Seoul, Korea.
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ACTI 89) DRAGOTA M, SEMENESCU-BADARAU F.-C., SEMENESCU A "The Impact of Financial Market Globalization
on companies capital structure", International Conference on Competitiveness and stability in knowledge
based economy, May 2008, Craiova, Roumania.

ACTI 90) DRINE I, RAULT Ch. "Purchasing Power Parity for Developing and Developed Countries : What Can We
Learn from Non-Stationary Panel Data Models ?", CERGE-El Macro Research Seminar, April 11 2008, Prague,
République Tcheéque.

ACTI91) EHRHART E, MINEA A, VILLIEU P. "Deficits, Seignorage and the Growth Laffer Curve in Developing
Countries", The 2010 Annual Conference of the Royal Economic Society, March 29-31 2010, Guildfort,
Royaume-Uni.

ACTI92) FOUQUAU J., HURLIN Ch., RABAUD I. "The Feldstein-Horioka Puzzle: a Panel Smooth Transition
Regression Approach”, 41st Annual Meeting of the CEA, June 1-3 2007, Halifax, Nova Scotia, Canada.

ACTI 93) GALANTIS. "When the payment mode affects the quality of advices. Financial analysts, fund managers,
and brokerage commissions", European School of New Institutional Economics (ESNIE 2007), 21-25 mai 2007,
Cargése, France.

ACTI 94) GALANTI S. "When the payment mode affects the quality of advices. Financial analysts, fund managers,
and brokerage commissions"”, European Economic Association (EEA-ESEM), 22th Annual Meeting, August 27-
29 2007, Budapest, Hungary.

ACTI 95) GALANTI S. "Which side are you on? How institutional positions affect financial analysts’ incentives”,
Allied Social Sciences Association (ASSA meeting), AFEE sessions, January 5-8 2006, Boston, USA.

ACTI 96) GALLAIS-HAMONNO G. "Finance historique" versus "Histoire financiére", Conférence de cloture du
colloque bi-annuel du Portugal Finance Network, 10-12 juillet 2008, Coimbra, Portugal.

ACTI 97) GATTI D, RAULT Ch., VAUBOURG A.-G. " Unemployment and finance : how do financial and labour
market factors interact ?", 24th National Conference of Labour Economics, September 24-25 2009, Sassari,
Italy.

ACTI98) GATTI D, RAULT Ch., VAUBOURG A.-G. "Unemployment and finance : how do financial and labour
market factors interact ?", 9th IIRA European Regional Congress, June 28 — July ler 2010, Copenhague,
Danemark.

ACTI 99) GAZE P., VAUBOURG A.-G. "Electronic intermediation and two-sided markets : what happens when side-
switching is possible ?", 2éme Conference Euro-africaine en Finance et Economie (CEAFE), 5-6 juin 2008, Tunis,
Tunisia.

ACTI 100) GOLGUT A, SERBU-MASCA S.G. (2009), "State and Public Expenditures — Historical Review and New
Challenges", Financial Trends in the Global Economy International Conference, November 13-14 2009, Cluj
Napoca, Romania.

ACTI 101) JEDLANE N. "Unification monétaire et Caisses d'émission au Maghreb", Rencontre Universitaire,
Mondialisation, mouvement et flux, 14 avril 2007, Tanger, Maroc.

ACTI 102) JENNEQUIN H., RABAUD I. "Location of services industries in MENA countries, in EU and NMS : a
comparative analysis ?", 6th European Economics and Finance Society Annual Conference « European and
Global Integration : Underlying Causes, Issues Arising and Formulating Economic Policies », May 31 — June 3
2007, Sofia, Bulgaria.

ACTI 103) JENNEQUIN H., RABAUD |I. "Location of services industries in MENA countries, in EU and NMS: a
comparative analysis ?", Colloque international « Enjeux économiques, sociaux et environnementaux de la
libéralisation commerciale des pays du Maghreb et du Proche-Orient », October 19-20 2007, Rabat, Maroc.

ACTI 104) JENNEQUIN H., RABAUD I., UNAN E "Transferts des migrants et conditions de rattrapage des pays du
sud de la Méditerranée", Vilemes Journées internationales d’études Jean Monnet, Une nouvelle approche de
la coopération euro-méditerranéenne est-elle nécessaire aujourd’hui ?, 4-5 juin 2008, Rabat, Maroc.
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ACTI 105) JOVANOVIC F., POITRAS G "Pioneers of Financial Economics", Conférence annuelle ASSA-HES/AEA,
January 2008, New Orleans, USA.

ACTI 106) JOVANOVIC F. "The Construction of the Canonical History of Financial Economics", Association
canadienne d'économie, May 2006, Montréal, Canada.

ACTI 107) KARLIS D., PATILEA V. "A Sieve Nonparametric Maximum Likehood Estimator in Mixtures of Discrete
Exponential Families", 31" Annual Conference of the German Classification Society on Data Analysis, Machine
Learning, and Applications, March 2007, Friburg, Germany.

ACTI 108) LAHIANI A., SCAILLET O "Testing for Threshold Effect in ARFIMA models : Application to US
Unemployment Data", 2nd Italian Congress of Econometrics and Empirical Economics, January 2007, Rimini,
Italy.

ACTI 109) LAHIANI A., SCAILLET O "Testing for Threshold Effect in ARFIMA models: Application to US
Unemployment Data", 4th International Finance Conference, March 2007, Hammamet, Tunisia.

ACTI 110) LAHIANI A., SCAILLET O "Testing for Threshold Effect in ARFIMA models: Application to US
Unemployment Data", Nake Research Day, October 2007, Utrecht, Netherlands.

ACTI 111) LAVIALLE Ch. "Les projets de flex-sécurité : capitalisme idéal vs capitalisme raisonnable ?" Colloque
international « Vers un capitalisme raisonnable ? La régulation économique selon JR Commons », October 16-
17 2008, Québec, Canada.

ACTI 112) LAVIGNE A. "Is Migration a Solution to the Expected Financial Unsustainability of Pension Systems in
Developed Countries?", Vlith International Days Jean Monnet, June 4-5 2008, Rabat, Maroc.

ACTI 113) LAVIGNE A. "Is Migration a Solution to the Expected Financial Unsustainability of Pension Systems in
Developed Countries?" GO-Euromed Workshop, May 3-6 2007, Amman, Jordanie.

ACTI 114) LAZAR D, MUNTEANU A, SERBU-MASCA S.G. (2009), "Empirical evidence on the fiscal theory of price
level : the case study of Romanian post-socialist economy"”, Financial Trends in the Global Economy
International Conference, November 13-14 2009, Cluj Napoca, Romania.

ACTI 115) LEE K.-S. "A Common Currency for China, Japan and Korea? Evidence from Post-Crisis Macrostructural
Shock Symmetry", Annual Meetings of The Canadian Economic Association (CEA), June 1-3 2007, Halifax, Nova
Scotia, Canada.

ACTI 116) LEE K.-S. "A Peg of the Renminbi to the Euro ?", 2nd International Meetings of the European Asian
Economics, Finance, Econometrics and Accounting Science Association in « Economics Finance and
Econometrics », September 8-10 2010, Beijing, China.

ACTI 117) LEE K.-S. "Crises and Chinese Exchange Rate Regimes", 43rd Annual Conference of the Canadian
Economics Association (CEA), May 29-31 2009, Ontario, Canada.

ACTI 118) LEE K.-S., SAUCIER Ph. "Dynamics of Asian Exchange Rate Regime Disconnection", 6th INHA & Le Havre
International Conference on International Trade, Foreign Direct Investment and Regional Economic
Development - Corporate Strategies and Logistics Networks, October 10-11 2007, Inha, Korea.

ACTI 119) LEE K.-S. "Is the Dollar Peg Suitable for Asian Economies for the Period Posterior to the Crisis of
1997 ?", 6th INHA & Le Havre International Conference on International Trade, Foreign Direct Investment and
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14/04/09  M.-L. LAGUNA (Université Paris | Panthéon- A. Laude Unexpected Media Coverage and Stock market Outcomes :
Sorbonne) evidence from Chemical Disasters
07/04/09 M. KHALED (Université Paris | Panthéon- Discussion libre A Multivariate Generalization of the Markov Switching Model
Sorbonne et Paris School of Economics) with an Application to Volatility Clusters
02/04/09 G. MONARCHA (NATIXIS) Discussion libre L’illiquidité : le talon d’Achille des Hedge Funds ?
31/03/09  H.HENCHIRI N. Debarsy Impact de [I’environnement macroéconomique financier et
K. ASSOE (HEC Montréal) (CERPE de Namur) institutionnel sur la structure de capital des entreprises :
une étude internationale
17/03/09 D. ANDOLFATTO (Simon Fraser University, Discussion libre Understanding Panics

Canada)
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10/03/09 F. BRESSON (Université de Nice Sophia- I. Rabaud Multidimensional Poverty Measurement with the Weak Focus
Antipolis) Axiom
24/02/09 E ILIOPULOS (Université d’Evry — EPEE et Y. Lucotte External Imbalances and Collateral Constraints in a Two-
University of Pavia) Country World
19/02/09 R BRETON J.-P. Pollin Securitization and the Intensity of Competition
J.-H AHN (Université Paris X Nanterre,
EconomiX)
17/02/09  C. PIATECKI Discussion libre Petite histoire des systemes de votre
03/02/09 ). DMITRUEVA  (Université  d’Evry-Val- R. Bazillier The Employment Effects of Public Training Programme :
d’Essonne, EPEE) Evidence from Latvian Micro and Macro Data
27/01/09  M.-A. DIAYE (Center for Labour Studies, EPEE) W. Telkes The Economics of Performance Appraisals
N. GREENAN (Center for Labour Studies, TEPP)
22/01/09  F.JOVANOVIC C. Piatecki Bachelier a-t-il vraiment été le précurseur oublié que I'on
dépeint ? Analyse de la diffusion du travail de Louis
Bachelier entre 1900 et 2005
20/01/09  A. DIRER (Université de Grenoble et PSE) A. Lavigne The Taxation of Life Annuities under Adverse Selection
13/01/09  O. CALAVREZO G. Colletaz Caractéristiques communales et retour a I'emploi : une analyse
F. SARI (Université Marne la Vallée (OEEP) et empirique sur données frangaises
CEE
ANNEE 2008
16/12/08  P.-V. NGOBO, LOG Discussion libre Private Label Share and Consumer Behavioural Loyalty?
09/12/08  R. BRETON S. Galanti Voluntary Recoinage, the Quality of Coins and the
V. BIGNON (Université Paris Ouest Nanterre Debasement Puzzle
EconomiX)
02/12/08  O. CALAVREZO C. Piatecki Networks of Mobility or Birds of a Feather Flock Together
R. DUHAUTOIS (CEE)
F. KRAMARZ (CREST)
25/11/08  Ph. CHALLINE Discussion libre Etude quantitative des mesures alternatives de reglement des
conflits dans le ressort de la cour d’appel d’Orléans
18/11/08  P. VILLIEU G. Levieuge
A. MINEA (Université d’Auvergne — CERDI)
04/11/08  G. COLLETAZ, Ch. HURLIN, S. TOKPAVI J. Madkour Backtesting Value-at-Risk : A GMM Duration-Based-Test
B. CANDELON (Université de Maastricht)
21/10/08  R. BELLANDO S. Galanti La relation entre flux d’entrées nets et performance des fonds :
L. TRAN-DIEU une étude appliquée au cas des OPCVM actions francais
14/10/08 R. ALOUI et M. GUILLARD (EPEE, Université F. Semenescu Simple Monetary and Fiscal Rules in a Non Ricardian Economy
d’Evry-Val-Essonne) with Capital : Leeper revisited
07/10/08  N. DEBARSY (Université de Namur) Ch. Rault LM Statistics to detect Spatial Autocorrelation in a fixed Effects
Panel Data Model
30/09/08  R.BAZILLIER Th. Montalieu Is There a Social Kuznets Curve ? The Influence of Labour
Standards on Inequality
23/09/08 J. EGGOH H. Henchiri Financial Development, Financial Instability and Growth : a
Reappraisal
24/06/08  A.REZAEE Ch. Rietsch The Performance and the Efficiency of the Corporate Bonds
Market in Paris 19" Century Bourse
17/06/08 M. EI AROURI G. Gallais-Hamonno International CAPM for Partially integrated Markets : Theory
and Empirical Evidence
10/06/08  A. MISCIO (Université Paris XIl — EconomiX et S. Galanti Do Financial Newspapers add Value to Investors ? Evidence
LEO) from the “corrupted” Financial Press of early 20" Century
V. BIGNON (Université Paris XIl — EconomiX) France
03/06/08  C. PIATECKI Discussion libre Perspectives sur I’histoire des professions indépendantes
20/05/08 M. BELKHIR (Emirats Arabes) The sensivity of CEO Stock Options to Equity Risk in the
Banking Industry
13/05/08 N. MEISEL (Agence Frangaise de Th. Montalieu L’insaisissable  relation entre bonne gouvernance et
Développement) développement
J. OULD-AOUDIA (Direction Générale du
Trésor et de la Politique Economique du
Ministére de I'Economie, des Finances et
de I'Emploi
29/04/08 F. REYNES, E. HEYER et H. STERDYNIAK Ch. Lavialle Structural and reduced Approaches of the Equilibrium Rate of
(Observatoire Frangais des Conjonctures Unemployment, a Comparison between France and the
Economiques) United States
L. JAUNAUX (Université Paris IX Dauphine, Crédit individuel et informalité sont-ils compatibles ? Une
EURIsCO) Th. Montalieu expérience brésilienne
22/04/08 F. JOVANOVIC (TELUQ-UQAM Montréal Discussion libre The Construction of the Canonical History of Financial
(Canada) Economics
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08/04/08

F. GILLES (EPEE, Université d’Evry)

A. LOPEZ VILLAVICENCIO (Universités de
Barcelone et Paris X Nanterre, EconomiX)

S. Ringuedé
G. Colletaz

Une analyse empirique des effets du passage aux 35 heures
sur la durée d’utilisation des équipements productifs

Nonlinearities or Outliers in Real Exchange

01/04/08 D. HUNTER (Penn State University USA et Le Discussion libre Exponential-Family Random Graph Models for
Studium) Social Networks
25/03/08  H. HARARI-KERMADEC (CREST-ENSAE)g G. Colletaz Regenerative Block Empirical Likelihood for Markov Chains
18/03/08  G. LEVIEUGE J.-P. Pollin The Fed and the ECB : Why Such an Apparent Difference in
Reactivity
11/03/08  F. JAWADI (Ecole Supérieure de Commerce et C. Ertur Dynamique non-linéaire des marchés boursiers du G7 : une
Institut Supérieur d’ Administration et de application du modéle STAR
management a Amiens et Université
Paris X Nanterre, EconomiX)
Y. KOUBBAA (Université Paris X Nanterre)
O. LAMOTTE (ESC Paris)
J. DAMUAN (Université of Liubjana and LICOS) Does Trade Orientation Affect Firms’ Performances ? Evidence
J. de SOUSA (CES, Universités Paris | et Th. Baudassé form South-eastern Europe
Rennes)
04/03/08  V.BOUVATIER (Université de Rennes 1, CREM) A.-G. Vaubourg Effects of Provisioning Rules on Bank Lending : A Theoretical
L. PETIT (Université de Limoges, LAPE) Model
W. KOCH (Université de Bourgogne)
C. ERTUR
Ch. Hurlin International  R&D  Spillovers in the  Multi-Country
Schumpeterian Growth Model
04/03/08  V.BOUVATIER (Université de rennes 1, CREM) A.-G. Vaubourg Effects of Provisioning Rules on Bank Lending : A Theoretical
L. PETIT (Université de Limoges, LAPE) Model
W. KOCH (Université de Bourgogne)
Cem ERTUR
Ch. Hurlin International  R&D  Spillovers in the  Multi-Country
Schumpeterian Growth Model
26/02/08 M. BEN SALEM (OEP, Université Marne la Ch. Hurlin Non-Linear Adjustment Towards the Pourchasing Power Parity
Vallée et LEA-INRA Paris) Relation : A Multivariate Approach
F. BEC (Université de Cergy-Pontoise — THEMA
et CREST-ENSAE)
A. RAHBEK (University of Copenhagen
(Danemark)
05/02/08  F. FREMIGACCI (EPEE, Université d’Evry) E. Walkowiak Can reduced Activity be a Stepping Stone for the unemployed ?
A. TERRACOL (EQUIPPE, Universités Lille et
Paris | Panthéon Sorbonne)
29/01/08 D. LE BRIS (Université Paris IV Sorbonne, G. Gallais-Hamonno Constitution du Cac 40 et premiers résultats
Histoire contemporaine)
22/01/08 S. STRIMBU-LEE X. Galiegue MEGC Dynamique, appliqué & la Roumanie
15/01/08 €. DUC (Centre d’Etudes de I'Emploi) A. Lavigne Les déterminants du départ a la retraite
N. EI-MEKKAOUI (Université Paris IX Dauphine
- EURISCO)
ANNEE 2007
18/12/07  B. CANDELON (University of Maastricht (The Ch. Hurlin Testing for Asset Market Linkage : a New Approach based on
Netherlands) Time Varing Copulas
11/12/07  R.BRETON et B. GOBILLARD C. Piatecki Robust and Non Robust Equilibria in a Strategic Market Game
04/12/07 0. CALAVREZO, E. WALKOWIAK S. Ringuedé The Short-Time Compensation Program in France : an Efficient
R. DUHAUTOIS (Université de Marne-la-Vallée Measure against Redundancies ?
— CEE et CREST)
27/11/07  Ch. RAULT J. Fouquau Purchasing Power Parity for developed Countries. What can
I. DRINE (IHEC Sousse, CES Université Paris 1) we Learn from Non-Stationary Panel Data Models
20/11/07  H.HENCHIRI et J.-P. POLLIN J.C. Eggoh Formes des systémes financiers et contraintes de financement
13/11/07  J. FOUCAULT G. Colletaz The Non-Linear Link between Electricity Consumption and
M. BESSEC (CGEMP Université Paris IX Temperature in Europe : a Threshold Panel Approach
Dauphine)
06/11/07  F. SEMENESCU G. Levieuge Monetary and Fiscal Policy in an Open Heterogeneous
Monetary Policy
23/10/07 S. GALANTI A.-G. Vaubourg When the Payment Mode Affects the Quality of Advices
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16/10/07 M. LABIE, M. NYSSENS et P. WELE (Université Th. Montalieu Microfinance et micro-assurance santé : réflexions sur des
de Mons, Belgique) articulations possibles a partir de quelques expériences
au Bénin et au Burkina Faso

09/10/07 D.DE NGO X. Galiegue Coopetition in a mixed Oligoply Market

02/10/07  G. COLLETAZ, Ch. HURLIN et S. TOKPAVI Ch. Rault Irregularly spaced Intraday Value at risk (ISIVaR) Models
Forecasting and Predictive Abilities

25/09/07  A. MINEA et P. VILLIEU G. Levieuge Investissement public et effets non linéaires des déficits
budgétaires

18/09/07 L.CABOTTE E. Walkowiak Marché du travail ?

12/06/07 ). T.E. CHAPMAN (Bank of Canada) Rediscounting under Aggregate Risk with Moral Hazard

A. MARTIN (Federal Reserve Bank of New-
York)

05/06/07

29/05/07  C. GENEST G. Levieuge Anticipations d’inflation des marchés financiers

22/05/07 ). H. AHN (Université Paris X Nanterre - J.-P. Pollin Double Banking Competition and Strategic Acquisition of

EconomiX) Screening Technology

15/05/07 N. DUBOIS-DUNILAC L. Cabotte Les jeunes femmes faiblement qualifiées en région Centre :
parcours d’une population fragile

17/04/07 Th. BAUDASSE |. Rabaud New Economics of Brain Drain & Risk Aversion : Theory and

C. TRANDAS-BOBOC (LEO et Academy of Empirical Evidence
Economic Studies Bucarest (Roumanie)

A. DRIOUCHI et N. ZOUAG (Al AKhawayn
University in Ifrane Morocco)

10/04/07  C. ELMSIYAK L. Tran Dieu Mesures de risqué et gestion du capital dans le secteur
financier

03/04/07 B. KAMBIA-CHOPIN (CREF, HEC Montréal, M. Fall Environmental Risks, the Judgment-Proof Problem and

Canada) Financial Responsability
27/03/07 L. G. GRECO (Université de Padova, Italie) A. Lavigne The Optimal Design of Funded Pensions
20/03/07  E. WALKOWIAK Ch. Lavialle Innovation and Skill Upgrading : the Role of External vs
L. BEHAGHEL (CREST-INSEE) Internal Labour Markets
E. CROLI (Université Paris X Nanterre -
EconomiX)
13/03/07 N. NENOVSKY (Universit¢  d’économie Ch. Rietsch Lenin and the Currency Competition Reflection on the NEP
nationale et mondiale de Sofia - Bulgarie) Experience (1922-1924)

06/03/07  R.BELLANDO et S. RINGUEDE G. Gallais-Hamonno Compétition entre fonds et prise de risque excessive : une
application empirique au cas des OPCVM actions de droit
francais

20/02/07  C. HEFEKER (Université de Siegen, Allemagne) J.-B. Desquilbet Taxation, Corruption and the Exchange Rte Regime

06/02/07  H.JENNEQUIN I. Rabaud Déterminants de localisation et réle des services intensifs en
connaissance : les enseignements d’'un  modéle
d’économie géographique tri-sectoriel

30/01/07 K. LAARADH F. Mercurelli La diversification internationale profite-t-elle aux investisseurs
institutionnels : illustration britannique

23/01/07  H. NGUYEN THI THANH J. Fouquau Faut-il corriger les rentabilités des Hedge Funds ?

09/01/07 L. CABOTTE Ch. Lavialle L’économie du groupement d’employeurs

ANNEE 2006
19/12/06  B. CANDELON (Université de Maastricht) G. Colletaz Testing for Parameter Stability in Dynamic Models Accros
G. CUBADDA (Université Tor Vergata, Rome) Frequencies

12/12/06 0. CALAVREZO S. Ringuedé Chémage partiel et réduction du temps de travail : quelles
tendances ?

28/11/06  F.SARR F. Semenescu Evaluation empirique de I'ampleur du canal du commerce
intrazone dans la transmission des externalités
budgétaires dans 'UEMOA

21/11/06  C.J. EGGOH A.-G. Vaubourg Dynamique de l'innovation financiére dans un modele de
croissance endogéne

14/11/06  S. COLLIAC (Université Montesquieu Bordeaux P. Villieu The Effect of Procyclical Public Spending on Economic Growth :

1v) an Application to Education in Latin America

07/11/06  D. De NGO S. Rapelli Should all Competitors Cooperate Together ? A Coopetition
Contest Model

24/10/06  C. PIATECKI Ph. Saucier Pourquoi conduit-on a droite ? Une investigation historique
dans la genése d’un conflit de normes

17/10/06  C.ERTUR Ch. Rault Growth,  Technological Interdependence and  Spatial

W. KOCH Université de Bourgogne de Dijon)

externalities : Theory and Evidence
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11/10/06

03/10/06

26/09/06
20/06/06

13/06/06

06/06/06

30/05/06

23/05/06

16/05/06

09/05/06

18//04/06

11/04/06

04/04/06

28/03/06

21/03/06

14/03/06
07/03/06
28/02/06
14/02/06
07/02/06
31/01/06

24/01/06

17/01/06
10/01/06

G. DIONNE (HEC Montréal)

J. FOUQUAU, Ch. HURLIN et I. RABAUD

Ch. RAULT
D. ACCLASSATO

C. CALDERON-VILLARREAL (E/ Colegio de la
Frontera Norte, Department of Economics
Mexico)
B. VILLENEUVE (Université de Toulouse,
CEA et CREST)
A. CRETI (Université de Bocconi, Italie)
K. OOSTERLINCK (Rutgers University of New-
Jersey, USA)
J. LANDON-LANE
Bruxelles,  Solvay
Belgique)
E. WALKOWIAK
N. GREENAN (CEE)

(Université  Libre de
Business  School,

B. DIALLO

A. MENDONCA (Institut Supérieur d’Economie
et Gestion de I'Université technique de
Lisbonne)

N. GREGORIADIS

F. SEMENESCU et P. VILLIEU

N. MILLION (EUREqua, Paris 1)

Ch. WALTER (Pricewaterhouse Coopers et
Institut d’études politiques de Paris)

L. PARESCHI (Department of Mathematics,
University of Ferrara, Italie et MAPMO,
Université d’Orléans)

D. ACCLASSATO

R. BRETON

J.-Ph. LHERNOULD

M. MUSARD-GIES

A. BARBIER-GAUCHARD

G. COLLETAZ et Ch. HURLIN

B. GOBILLARD (PSE, Paris-Jourdan Sciences
économiques et Université Paris X

Nanterre, EconomiX)
A. MINEA et P. VILLIEU

|. RABAUD
Ch. LAVIALLE

Discussion libre

C. Ertur

G. Colletaz
A. Lavigne

Th. Baudassé

X. Galiegue

Ch. Rietsch

S. Ringuedé

M. Lanha

Ph. Saucier

J.-P. Pollin

G. Colletaz

C. Piatecki

Discussion libre

Ch. Rietsch

A. Pop
Ch. Lavialle
P. Villieu
F. Sarr
J.-B. Chatelain
C. Piatecki

Th. Montalieu

Th. Baudassé
S Ringuedé

Separating Moral Hazard from Adverse Selection and Learning
in Automobile Insurance :

Longitudinal Evidence from France

The Feldstein-Horioka Puzzle: a Panel Smooth Transition
Regression Approach

Testing for Weak Exogeneity in Vector Error Correction Models

Microfinance Institutions under Interest Rates Ceilings

The Direct Investment Determinants and the Prospects for
Economic Cooperation in Northeast Asia

Equilibrium Precautionary Storage

Hope Sprongs Eternal ... French Bondholders and the Soviet
Repudiation (1915-1919)

Informatique, organisation du travail et interactions sociales

Modéle de « Crédit Scoring » pour une institution de micro-
finance africaine : le cas de Nyesigio au Mali
The Endogeneity of Optimum Currency Areas Criteria :
Some Evidences from European Union and Portugal

Monetary Policy Inflation and Divergences in a Heterogeneous
Monetary Union

Etude des changements de régime dans la relation de
cointégration entre taux d’intérét nominaux et taux
d’inflation

La gestion indicielle et la théorie des moyennes

On a Kinetic Model for a Simple Market Economy

Taux d’intérét effectif, viabilité financiere et réduction de la
pauvreté par les IMF au Bénin

A Smoke Screen Theory of Financial intermediation

Le plombier polonais est-il mort ? La loi 2 aolt 2005 et le
détachement transnational de travailleurs

La transparence sur les préférences des banques centrales est-
elle souhaitable ?

Concurrence fiscale et redistribution dans I'UEM : lintérét
d’une intervention supra-nationale

Threshold Effects in the Productivity of Public Capital

Wash-sales and the Law of One Price in Multiple Trading Posts
Per Commodity Market Games

Financial Repression, Tax Evasion and Long-Run Monetary and
Fiscal Policy Trade-off in an Endogenous Growth Model
with transaction costs

Trade in Services : How Does it Work ?

Y a t il des lois naturelles en économie ? Histoire et portée du
concept de « taux de chémage naturel »
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2.2. Séminaires Jeunes Chercheurs

Dates Auteurs Intitulé de Iarticle
ANNEE 2010
05/05 A. BOUCHELLAL Incidence de la concurrence bancaire sur la tarification du crédit : Une analyse
théorique et empirique
17/03 J. BOUMAIZ De la tendance globale de marché a la sélection de portefeuille : la prise en compte
du risque d’estimation
03/03 A. OLOSUTEAN Diagnostic des grappes d’activité stratégiques (CLUSTER) en Région Centre
27/01 0. RICCI Providing Adequate Incentives for Biomass Capture and Geological Storage
20/01 A. LAUDE Impact of Climate Policy on Biomass Carbon Capture and Storage Investment
ANNEE 2009
16/12 N. BOUKEF JLASSI Globalisation financieére et stabilité du secteur bancaire
18/11 Ch. NDIAYE Persistance et sources des fluctuations conjoncturelles: comparaison Sénégal-
UEMOA
28/10 Y. LUCOTTE Adoption du ciblage d’inflation et mobilisation fiscale dans les pays émergents
07/10 B. LEGENDRE La croissance économique en Europe profite-t-elle aux retraités les plus pauvres ?
03/06 W. TELKES The Financing of Biotechnology Start-ups: Independent Venture Capitalists vs.
Corporate Venture Capitalists
13/05 J. H. OBAME Les déterminants de la détention d’épargne a moyen et long terme
22/04 B. LEGENDRE Catégories socioprofessionnelles, inégalités de retraite et choc démographique : les
enseignements d’un modéle a générations imbriquées
08/04 V. H. NGUYEN An alternative Strategy for Catch-up in Vietnam
01/04 Y. LUCOTTE The Influence of Central Bank Independence on Budget Deficits in Developing
Countries : New Evidence from Panel Data Analysis
11/03 L. TRAN DIEU Localized Competition in French Mutual Fund Market : Participation Costs and
Performance
25/02 F. SEMENESCU Le réle de la politique fiscale dans un modeéle d’accélérateur financier : application a
une union monétaire asymétrique
11/02 Ch. NDIAYE L’efficacité des politiques monétaires et budgétaires au Sénégal
28/01 F. MERCURELLI Le probleme d’agence dans la gestion déléguée
ANNEE 2008
11/06 1. SOMBIE L’approche microéconomique de I'analyse de I'optimalité du systéme financier dans
les pays en développement : un modéle théorique
14/05 L. TRAN DIEU La relation entre flux d’entrées nets et rentabilité des fonds : une étude appliquée au
R. BELLANDO cas des OPCVM actions Frangais
02/04 J. EGGOH Développement financier et croissance économique : une analyse sur PSTR
12/03 B. LEGENDRE Financement des systémes de retraite et réformes fiscales : quel impact sur les
inégalités entre CSP ?
13/02 J. BOUMAIZ Modélisation GARCH multivariée, analyse Moyenne-CVaR et risque d’estimation :
une approche pour une allocation d’actifs optimale
ANNEE 2007
11/10 0. CALAVREZO The Short Time Compensation Program: an Efficient Measure Against
E. WALKOWIAK Redundancies ?
18/04 F. SEMENESCU Hétérogénéité des canaux de transmission et politiques macroéconomiques dans
une union monétaire ouverte
16/02 0. CALAVREZO Les formes atypiques d’emploi en début de trajectoire : quel impact sur une bonne
insertion professionnelle ?
ANNEE 2006
19/12 N. GREGORIADIS Un modéle simple de fédéralisme monétaire
03/07 G. SOSSOU Interactions stratégiques entre marché réglementé et marché paralléle des
médicaments dans les pays a faibles revenus
03/07 J. H. NZE OBAME Décision de faillite d’une entreprise en présence d’un fonds de pension a prestations
définies
27/06 A. TIEMTORE Estimation du niveau de risque en assurance automobile par les modéles de
comptage
14/06 H. HENCHIRI L’impact de I'environnement macroéconomique et institutionnel sur les décisions de
financement des entreprises : une étude internationale
31/05 Ch. BANGAKE Régimes de change pour les petits pays
N. JEDLANE

J.-B. DESQUILBET
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12/04 F. MERCURELLI La gestion déléguée : une revue de la littérature théorique
18/01 N. VO THI Tarification du Crédit Bancaire : que doit-on prendre en compte?

‘ 3. DOCUMENTS DE TRAVAIL (2006-2010)

‘ 3.1. Documents de travail du LEO

Documents de travail LEO  Année 2010 (janvier a juin)

AROURI Mohamed et Amine LAHIANI (en collaboration avec Duc Khuong NGUYEN), Forecasting the
Conditional Volatility of Qil Spot and Futures Prices with Structural Breaks and Long Memory Models,
[2010-11].

BANGAKE Chrysost et Jude C. EGGOH, « Further Evidence on Finance-Growth Causality : A Panel Data
Analysis », [2010-04].

BAUDASSE Thierry et Rémi BAZILLIER, « Migration and Trade Union Rights », [2010-07].

BELLANDO Raphaélle, “Measuring Herding Intensity: a Hard Task”, [2010-13].

DIRER Alexis, « Equilibrium Lottery Games and Preferences Under Ris », [2010-01].

LAUDE Audrey et Olivia RICCI (en collaboration avec Gaélle BUREAU, Antonin FABBRI et Jonathan
ROYER-ADNOT), “co® Capture and Storage from a Bioethanol Plant: Carbon and Energy Footprint
and Economic Assessment”, [2010-12].

LAVIALLE Christophe, « Du "Taux d’intérét naturel " au "taux de chémage naturel " : Portée, limites et
usages d’une analogie revendiquée », [2010-02].

LEE Kang-Soeck, “A Euro System as an Alternative for the Chinese Exchange Rate Regime?”, [2010-14].

MONTALIEU Thierry et Isabelle RABAUD, « Une analyse critique des mesures de restrictions aux
échanges de services (titre provisoire) », [2010-03].

POLLIN Jean-Paul, « L'Eurosysteme et I'intégration financiere européenne », [2010-08].

RAULT Christophe (en collaboration avec |. Drine), « Fluctuations de change et performances
économiques », [2010-05].

RAULT Christophe (en collaboration avec A. Afonso), « Budgetary and External Imbalances Relationship :
a Panel Data Diagnostic », [2010-06].

BAZILLIER Rémi (en collaboration avec Y. Moullan), « Employment Protection and Migration », [2010-09].

NENOVSKY Nikolay, (en collaboration avec D. Lalnazov), The Evolution of Post-Communist Countries: An
Interpretation from the Perspective of Cooperation, [2010-10].

Documents de travail LEO  Année 2009

AROURI Mohamed, Raphaélle BELLANDO, Sébastien Ringuedé et Anne-Gaél VAUBOURG, « Herding by
Institutional Investors:Empirical Evidence from French Mutual Funds », [2009-16].

AROURI Mohamed El Hedi et Christophe RAULT, « On the Influence of Qil Prices on Stock Markets :
Evidence from Panel Analysis in GCC Countries », [2009-09].

BAZILLIER Rémi (en collaboration avec J. Vauday), « The GreenWashing Machine : Is CSR more than
Communication ? », [2009-10].

BAZILLIER Rémi, « An Estimation of the Level of Core Labour Standards between 1970 and 1995 :
Towards a Time-Series Index of Core Labour Standards », [2009-11].

BELLANDO Raphaélle et Sébastien RINGUEDE, « Compétition entre fonds et prise de risque excessive :
une application empirique au cas frangais », [2009-03]

BELLANDO Raphaélle et Linh TRAN DIEU, « La relation entre flux d’entrées nets et performance des
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