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Conference Venue:

The conference takes place in the “Henry-Ford-
Bau” (HFB) of the Freie Universitit Berlin
(FUB). The address is:

“Henry-Ford-Bau”, Garystr. 35, 14195 Berlin.

As indicated in the map (see next page), the
“Henry-Ford-Bau" can be reached by the under-
ground U3 (station “Thielplatz"). The short lane
is marked by a blue arrow. There is a free parking
lot available at Thielallee 63 (marked by black "“P”
on the map).

Lecture Rooms:

The lecture Halls A (ground level left), B (ground
level right), C (first floor left), D (first floor right)
are in the right wing of the HFB. All plenary mee-
tings take place at lecture Hall A. The Senators
Hall (HFB S) is located in the upper level of the
left wing. The conference rooms K1, K2 and K3
are located just in front of HFB S. HFB M, a multi
purpose room, is in the back of the mezzanine on
the left wing of the HFB.

Canteen — Lunch:

The main canteen is too far away from the con-
ference. Also private restaurants are too distant
or too small. Therefore we made an arrangement
with three cafeterias marked with C1,C2 and C3
in the map below. We strongly recommend to
book the meal in advance via the Conftool
software when you book for the conference.
You will then find the corresponding vouchers in
the conference materials. In cafeteria C3, the so-
called “veggie”, you need no vouchers however
cash will be not accepted there. For those who
like it the famous “Berliner Currywurst” is offered
at a snack in front of the HFB.

Tagungsort:

Die Konferenz findet im “Henry-Ford-Bau”
(HFB) der Freien Universitat Berlin (FUB) statt.
Die Anschrift ist:

“Henry-Ford-Bau”, Garystr.35 , 14195 Berlin.

Der Henry-Ford-Bau kann iiber die U3 (Stati-
on Thielplatz) erreicht werden, vgl. die Zeich-
nung auf der Karte. Der kurze FuBweg ist auf
der Karte mit Blau markiert. Es gibt einen gros-
sen, gebiihrenfreien Parkplatz an der Thielallee 63
(Markierung mit einem schwarzen "P" auf der
Karte).

Horsdle:

Die Horsdle A (links unten), B (rechts unten), C
(links oben), D (rechts oben) befinden sich im
rechten Fliigel des HFB. Im Horsaal A finden al-
le Plenarveranstaltungen statt. Der Akademische
Sitzungssaal (HFB S) befindet sich im oberen
Stockwerk des linken Fliigels. Die Konferenzraume
K1, K2 und K3 befinden sich gegeniiber dem Se-
natssaal. Der Mehrzweckraum (HFB M) befindet
sich in ZwischengeschoB des linken Fliigels ganz
hinten.

Mensa — Mittagessen:

Die Hauptmensa ist leider zu weit vom Konferenz-
ort entfernt. Weiterhin gibt es nicht ausreichend
Restaurants am Ort. Daher haben wir mit 3 Ca-
feterien (auf der Karte mit C1, C2 und C3 be-
zeichnet) ein Arrangement getroffen. Wir emp-
fehlen dringend das Essen vorher iiber das
Conftool bei der Anmeldung zur Konferenz
zu buchen. Die entsprechenden Gutscheine fin-
den Sie dann in den Tagungsunterlagen. In Ca-
feteria C3, der sog."Veggie", brauchen Sie keine
Vorbestellung allerdings kann dort nicht bar be-
zahlt werden. Fiir diejenigen, die sie mogen, gibt
es die beriihmte “Berliner Currywurst” an einem
Imbisstand vor dem HFB.
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Conference Lunch Menue

Cafeteria WiWiss (C1) Cafeteria Law (C2)
Tuesday  |Putengeschnetzeltes =~ Champignons|€6.00|Kalbsgeschnetzeltes (Ziiricher Art) €7.50
Mohren Krauterspatzle Kroketten, Salatvariationen
17.9. Turkey Ragout with Mushrooms, Car-|€6.00|Veal Ragout (Zurich style) Croquettes €7.50
rots and Spatzle (German Pasta) salad
Mediterrane Reispfanne (vegetarisch) |€5.00
Rice Pan (mediteranian style, vegeta-|€5.00
rian )
Wednesday|Spaghetti Bolognese, Parmesan Kise |€5.50(Schweinemedallions Zitronen Sauce, €7.50
Mandelbrokkoli, Kartoffelrosti
18.9 Spaghetti Bolognese with Parmesan |€5.50|Medallions of pork with lemon sauce, €7.50
Broccoli an hash browns
K&sespatzle €5.00
“Spatzle” with cheese (German Pas-|€5.00
ta)
Thursday |Hiihnerfikasse Champignons, Erbsen,|€5.50(Wildlachs Dillsauce auf Gemiise, €7.50
Karotten, Reis Pommes Frites
20.9 Chicken Ficassee w. mushrooms,|€5.50|Salmon w. honey-dill dressing, vege- €7.50
peas, carrots, rice tables and chips
Couscous nordafrikanisch  (vegeta-|€5.00
risch)
Couscous Maghrebinian style (vegeta-|€5.00
rian)
Alternativ an allen Tagen maéglich: Lunchpaket mit belegten Brétchen, Schokoriegel, Obst, Getrdnk|€5.00
Alternative Choice on all days: packed lunch with sandwich, candy bar, fruit and beverage €5.00

Alle Gerichte mit einem Getrank (Wasser oder Saft)
All dishes with beverage (mineral water or juice)

Diese Gerichte miissen iiber ConfTool bei der Registrierung im Voraus bestellt werden.
These dishes have to be ordered in advance via ConfTool during the registration.

C3 “Veggie”: Keine Vorbestellung nétig. Zahlung nur mit der “Mensa Card”.
Beschranktes Platzangebot!

C3 “Veggie”: No advance orders necessary. Payment only with “Mensa Card”.
Limited space!

“Berliner Currywurst”: Imbiss vor dem HFB
“Berliner Currywurst”: Snack in front of HFB
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Registration:

The conference office (marked by B on the map)
with the registration desk is situated at the HFB
at the cloak desk. It will be open from 08:00 to
19:00 on Tuesday to Thursday, and on Friday, from
08:00-11:00. Late registration will be possible all
conference days from 9:00-12:00 at the conference
office.

At the registration you receive your confirmation
of payment, an information package including this
booklet and a Book of Abstracts, and your ordered
tickets for meals and social events.

The on-site telephone number of the conference
administrations: +49 (30)838 55791.

Guidelines for Speakers:

All rooms are equipped with notebook/PC and a
beamer. Please, bring your presentations as pdf-
file (recommended) or ppt-file on a USB memory-
stick and copy them on the notebook before the
session starts. The usual time for the presenta-
tions is 25 minutes — this includes 5 minutes of
discussion.

Session Chairs are responsible for keeping the
schedule.

Guidelines for Poster Presenters:

Poster walls will be available and placed in the
upper floor of the HFB. There will be a poster
session on Tuesday evening. The available size for
one poster is 2 x 1m, for format A0 “high”. Please,
fix your poster at the beginning of the conference,
and leave it until the end of the conference.

WLAN access:

All conference participants have WLAN access.
They will be provided with a password with their
registration package. You can use your eduroam
account, if provided by your institution.

Registrierung:

Das Tagungsbiiro (Kennzeichnung B) mit dem Re-
gistrierungsschalter befindet sich im Henry-Ford-
Bau im Garderobenbereich. Es ist von

Dienstag bis Donnerstag von 8.00 - 19.00 Uhr
und am Freitag von 8.00 - 11.00 Uhr geoffnet.
Nachtragliche Registrierung fiir die Konferenz ist
an allen Konferenztagen im Tagungsbiiro von 9.00
- 12.00 Uhr moglich.

Am Registrierungsschalter erhalten Sie lhre Zah-
lungsbestatigung, Informationsmaterial inklusive
diesem Heft und einem Abstractband und lhre ge-
buchten Gutscheine fiir das Mittagessen sowie das
Rahmenprogramm.

Vor Ort ist das Tagungsbiiro erreichbar unter der
Telefonnummer: +49 (30)838 55791.

Richtlinien fiir Sprecher:

Alle Horséle sind mit Notebook/PC und Beamer
ausgestattet. Bitte bringen Sie ihren Vortrag als
pdf-Datei (empfohlen) oder als PPT-Datei auf
einem USB-Speicher mit, und kopieren sie ihn
auf das Notebook bevor die Sektion beginnt. Die
iibliche Zeit fiir die Prasentation ist 25 Minuten —
dies inkludiert bereits 5 Minuten fiir Diskussion.
Die Vorsitzenden der Sektionen sind verantwort-
lich fiir die Einhaltung des Zeitrahmens.

Richtlinien fiir Poster-Prasentationen:

Es sind Posterwande verfiigbar, die im oberen Be-
reich des Foyer im HFB aufgestellt werden. Die
verfligbare GroBe fiir ein Poster ist 2 x 1m, fir
Hochformat AQ0. Am Eroffungstag, Dienstag den
17.9., ist ab 18h eine Postersession vorgesehen.
Bitte befestigen Sie Ihr Poster am Beginn der Kon-
ferenz und lassen Sie es bis zum Ende der Konfe-
renz hangen.

WLAN und Computerraum:

Alle Konferenzteilnehmer haben iiber WLAN Zu-
gang zum Internet. Das Passwort wird mit dem
Informationsmaterial mitgeteilt. Sie konnen ihren
eduroam Zugang nutzen, sofern er von lhrer Insti-
tution zur Verfiigung gestellt wird.
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Transportation: An- und Abreise:
e from/to Airport: e vom/zum Flughafen:
Arrival /Departure |Bus/U-Bahn/S-Bahn Destination Duration (min)|Price (€)
Tegel Airport Bus X9 or 109 Jakob Kaiser Platz
U 7 (Rudow) Fehrbelliner Platz
U 3 (Krumme Lanke) Thielplatz 50 2.60
Schoénefeld Airport |Bus X7 or 171 U-Bahn Rudow
U 7 (Spandau) Fehrbelliner Platz
U 3 (Krumme Lanke) Thielplatz 90 3.20

e from/to Berlin Hauptbahnhof (Central | ¢ vom/zum Berliner Hauptbahnhof :
Railway Station):

Arrival/Departure |Bus/U-Bahn/S-Bahn Destination |Duration (min)|Price (€)
Berlin HBF S7orS75 Zoo

U 7 (Rathaus Steglitz) Spichern StraBe

U 3 (Krumme Lanke) Thiel Platz 40 2.60
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Public Transportation in Berlin

Metro operation hours:

Mo-Thu, Su: 05:00 — approx. 00:20, then Nightli-
nes (buses)

Fr-Sa: 05:00 — 00:20 in the common intervals, then
every 30 min during the whole night

Tickets: prices are listed below

Offentliche Verkehrsmittel in Berlin

Betriebszeiten der U-Bahn:

Mo-Do, So: 05:00 — ca. 00:20, dann Nachtbusse
Fr-Sa: 05:00 — 00:20 in den iblichen Intervallen,
dann alle 30 min wahrend der ganzen Nacht

Fahrkarten: Die Preise sind unten aufgelistet.

Single (AB)|4-Trip (AB)| 24 h

2 Days (Tourist-Ticket)|3 Days (Tourist-Ticket)

€ 2.60 €880 |€6.70

€ 16.90

€ 22.90

AB-Tickets are valid inside Berlin. Tourist-Tickets include discounts for many museums etc.

Timetables and route planner:

All information about tickets, time tables, night-
lines, route planner, etc. can be found on
www.fahrinfo-Berlin.de. The app “iFahrinfo-
Berlin/Brb" provides all information directly on
your smartphone.

Taxi

The closest taxi stand is at U-Station Dahlem-
Dorf.

Rates are regulated: approx. 3.20 € basic fare +
1.65 €/km first 7 km, then 1.28 €/km

Phone numbers to order: 030/8324183 (U-Bahn
Dahlem-Dorf), 030/443322 (Funk)

Fahrpldne und Routenplaner:

Alle Informationen iliber Fahrkarten, Fahrplane,
Nachtlinien, Routenplaner, etc., konnen auf
www.fahrinfo-Berlin.de gefunden werden.
Das app “iFahrinfo-Berlin/Brb” liefert alle In-
formationen direkt auf ihr Smart Phone.

Taxi

Der zum HFB nachstgelegene Taxi-Stand ist am
U-Bahnhof Dahlem-Dorf.

Die Fahrpreise sind geregelt: 3.20 € Grundgebiihr
+ 1.65 €/km fiir die ersten 7 km, danach 1.28
€/km

Telefonnummern zur Bestellung: 030/8324183
(U-Bahn Dahlem-Dorf), 030/443322 (Funk)
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Program — Overview:

Tuesday, September 17, 2013:

| Programm — Uberblick:

09:00-10:40 Sessions
10:40-11:10 Break
11:10-12:00 Opening and Plenary Presentation >HFB A
12:00-12:50 Plenary Presentation Open Data (Nigel Shadbolt) >HFB A
12:50-14:10 Lunch Break
14:10-15:50 Sessions
15:50-16:20 Break
16:20-18:00 Sessions
HFB 16:20-18:00 | VDSt General Assembly Meeting >HFB S
18:00- Poster presentations >HFB Foyer
18:00- Exhibition “Art, Geometry and Random Numbers” >HFB K3
18:00- Welcome reception at the information desk of the

German Data Forum (RatSWD) >HFB Upper Foyer
18:30- DStatG Board Meeting >HFB K2
19:00- Get together at Luise

Wednesday, September 18, 2013:

09:00-10:40 | Sessions
10:40-11:10 | Break
11:10-12:00 | Plenary Presentation Quantile Regression (Keming Yu) >HFB A
12:00-12:50 | Heinz-Grohmann Lecture (Hans-Jiirgen AndreB) >HFB A

12:50-14:10 | Lunch Break

14:10-15:50 | Sessions

15:50-16:20 | Break

16:20-18:00 | Sessions

19:00- Welcome Reception in the greenhouse of the Botanical Garden

10
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Thursday, September 19, 2013:

09:00-10:40 | Sessions
10:40-11:10 | Break
11:10-12:00 | Plenary Presentation Stat. Analysis of High-frequency Data
(Sara van de Geer) >HFB A
12:00-12:50 | Gumbel Lecture (Mark Podolskij) >HFB A
12:50-14:10 | Lunch Break
14:10-15:50 | Sessions
15:50-16:20 | Break
16:20-18:00 | Sessions
18:00-19:00 | DStatG General Assembly Meeting >HFB A
Canceled Tour with Berlin Underground Cabrio, Canceled due to low demand

Friday, September 20, 2013:

09:00-10:40 | Sessions
10:40-11:10 | Break
11:10-12:50 | Sessions

Informal Meetings at Conference rooms

Tuesday

12:50-14:10

K2

WiSoSta Herausgeberkreis

Tuesday

18:30-

K2

Vorstand DStatG

Wednesday

12:50-14:10

K3

AStA Herausgeberkreis

Wednesday

13:00-14:00

K2

AusschuB Regionalstatistik

Thursday

13:00-14:00

K2

InstantAtlas Exchange of best Practices
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Overview of Sessions

ARBEBBEBEBEE
(@) Lo 0] (@) Lo (00} () Lo M~ o (Q\]
I EEIEEEIEIE
2Ix|e|g|5|18|18|x&(|8|2
Section Tuesday | Wednesday | Thursday | Friday
Session number > Letter of lecture hall Sep. 17 Sep. 18 Sep. 19 |Sep. 20
A| Open Data 1-A(26A
B | Analysis of Lifetime Data 1-D|2:D
C| Labour Market and Social Security 1-5(2-D(3-D|45D|5-D 6D
D | Empirical Economics and Applied Econometrics|1>B|2>B|3~B|4~B 5-B
E | Quantile Regression 1A 26A
F | Statistical Analysis of High Dimensional Data 165|265
G| Small Area Estimation 1-C 2-M3-M
H | Nonparametric Classification 165|265
I | Nonparametric and Robust Statistics 1-D
J| Risk Management 1-C 2-C 3-C|4-M 5-A|6-A
K| Change-Points 1-C|2-C
L | Regional Statistics 1S 2-B(3-B
M| Business and Market Statistics 1-A
N | Statistics in Natural Science and Technology 1-M2-M 3D
O| Statistical Theory and Methodology 1-S|2:B 3-B(4-B
P | Methodology of Statistical Surveys 1-C|{2-C|3-C|4sD
Q| Education and Training in Statistics 1B
R| Young Researchers Mini-Symposium 15|25
S| Bundesbank 1D
T| Open Session 1S
U | Demography 1A 2-A(135A
V| Urban Statistics 1-C

The numbers and the letters in the table correspond to the session number and the »lecture
hall letter. For example, 1B means the first session takes place in HFB B. HFB S indicates
" Akademischer Senatssaal” (Senators Hall). HFB M indicates the " Mehrzweckraum” (Multi purpose
room) in the back of the mezzanine above the conference desk.
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Plenary Presentations
Room: HFB A

Opening.
Tuesday 17th, 11:10-12:00.

Open Data: Nigel Shadbolt. "Open Data in the United Kingdom”.
Tuesday 17th, 12:00-12:50.

Quantile Regression: Keming Yu. “Practical Challenges and Some Solutions in the Inference of Quantile
Regression” .
Wednesday 18th, 11:10-12:00; Chair: Bernd Fitzenberger.

Heinz-Grohmann Lecture: Hans-Juergen AndreB. “"Armut und Reichtum: Deutschland in einer Welt
zunehmender Einkommensungleichheit”.
Wednesday 18th, 12:00-12:50.

Statistical Analysis of High-Dimensional Data: Sara van de Geer. "Regularization and de-regularization
in high-dimensional models”.
Thursday 19th, 11:10-12:00, Chair: Gabriel Frahm.

Gumbel Lecture: Mark Podolskij. “Inference and limit theory for ambit fields".
Thursday 19th, 12:00-12:50.

Poster Presentations
Room: HFB Foyer

Stefan KléBner; Martin Becker. “Odd Odds: The UEFA Champions League Round of Sixteen Draw”.

Thomas Luh; Thorsten Haug. “Die Berechnung der Versorgungsleistungen fiir Beamte nach dem ESVG
2010".

Rolf Scheufele; Sebastian Giesen. “Impulse response analysis in a misspecified DSGE model: a compa-
rison of full and limited information techniques” .

Peter Steffen. “The Real Income Shares of Labor, Human and Physical Capital”.

Thomas Kirschstein; Mathias Kloss; Steffen Liebscher; Martin Petrick. “Effects of outliers on produc-
tivity analyses based on the Farm Accountancy Data Network (EU-FADN - DG AGRI)".

Katja Theune; Andreas Behr. "Testing for causal effects using randomization tests: off-campus work
and time-to-degree” .

Florian Schwahn. “Der Einbezug sozialer Sachtransfers des Staates bei der Darstellung der Einkom-
mensverteilung - ein internationales Konzept”.
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Sebastian Schmon. “Kerndichteschatzer und Informationsverlust durch Diskretisieren”.
Holger Leerhoff. “Der Tod fliegt keine Warteschleife".
Markus Locher. “RgoogleMaps: Unleashing R graphics power on Map Tiles”.

Maurice Brandt. “Neue Entwicklungen zur Verbesserung des Mikrodatenzugangs zu den europaischen
Gemeinschaftsstatistiken” .

Saskia Kohlhase. “Stetig steigende Verlustvortrage deutscher Kapitalgesellschaften - Resultat interna-
tionaler Gewinnverlagerung?”

Clive Werdt; Timm Boénke. “Die Reaktion des Spendenverhaltens auf permanente und transitorische
Steueranreize: Empirische Ergebnisse auf Grundlage des Deutschen Einkommensteuerpanels”.

Benjamin Fuchs; Bernd Fitzenberger. “Tenancy Law Reform Act and Length of Tenancy Discount:
Heterogenous Effects in a West German Household Sample”.

Claudia Baldermann; Timo Schmid. “A Robust Unit-Level Model for Small Area Estimation under
Spatial Correlation”.
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Deutsche Gesellschaft fiir Demographie

Generationenbeziehungen und Generationengerechtigkeit
Chair: Rembrandt Scholz, Room: HFB A

Herwig Birg. “Generationengerechtigkeit und demographische Stabilitat”.
Wednesday 18th, 09:00-09:25.

Reinhard Loos. “"Wie kénnen die “Lasten” in den Gesetzlichen Sozialversicherungen zwischen den
Generationen und zwischen Beitragszahlern mit und ohne Kindern gerechter verteilt werden?”
Wednesday 18th, 09:25-09:50.

Christian Dudel. “Lebensstandardsicherung im Alter. Empirische Schatzung des lebensstandardsichern-
den Rentenniveaus mit Daten des Sozio-6konomischen Panels”.
Wednesday 18th, 09:50-10:15.

Herman Adrian. “Verletzungen der Generationengerechtigkeit in Deutschland”.
Wednesday 18th, 10:15-10:40.

Zensus 2011: Welche ersten Schlussfolgerungen kénnen gezogen werden? Hat der
registergestiitzte Zensus die Erwartungen erfiillt?
Chair: Rembrandt Scholz, Room: HFB A

Johann Fuchs; Brigitte Weber. “Wie wirken sich 1.5 Mio. weniger Bevélkerung auf Umfang und Struktur
des Erwerbspersonenpotenzials aus? Eine erste Einschdtzung der Zensus-Ergebnisse in Hinblick auf
das Arbeitskrafteangebot”.

Thursday 19th, 09:00-09:25.

Martin Kohls. “Auswirkungen des Zensus 2011 auf die Demographie von Migranten in Deutschland”.
Thursday 19th, 09:25-09:50.

Dorett Jenkel. “Analysepotential Zensus 2011 Regionale Disparitdten in Brandenburg - Erste Ergebnisse
des Zensus 2011".
Thursday 19th, 09:50-10:15.

Andreas Techen. “Analysepotential Zensus 2011 - Religionszugehdrigkeit in der Metropolregion Berlin-
Brandenburg. Erste Ergebnisse des Zensus 2011".
Thursday 19th, 10:15-10:40.
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Gemeinsame Sitzung von DGD, Difu und VDSt: Gentrifizierungs- und
Segregationsprozesse
Chair: Steffen Maretzke und Antje Seidel-Schulze, Room: HFB A

Gabriele Sturm. “Thesen zur Gentrifizierung in deutschen Stadten”.
Thursday 19th, 14:10-14:35.

Andrej Holm. “Gentrification - Messbarkeit und Geovisualisierung eines umstrittenen Konzepts" .
Thursday 19th, 14:35-15:00.

Stefan Fina. “Vergleichende Analyse der ethnischen und generativen Segregation in Miinchen, Stuttgart

und Koln".
Thursday 19th, 15:00-15:25.

17



17-20 September, Berlin Statistische Woche 2013

DStatG Sessions HFB

Tuesday, September 17th, 2013, 09:00 - 10:40

Analysis of Lifetime Data (Session 1)
Chair: Udo Kamps, Room: HFB D

Ekaterina Bezgina; Marco Burkschat. “Multivariate total positivity of sequential order statistics”.
Tuesday 17th, 09:25-09:50.

Stefan Bedbur; Jens Marcel Lennartz; Udo Kamps. “Confidence Regions in Models of Ordered Data”.
Tuesday 17th, 09:50-10:15.

Alexander Kremer; Rafael WeiBbach. “Discretely observed Markov jump processes with an absorbing
state”.
Tuesday 17th, 10:15-10:40.

Empirical Economics and Applied Econometrics (Session 1): Microeconometrics
Chair: Torben Kuhlenkasper, Room: HFB B

Jorg Stoye; Yuichi Kitamura. “Nonparametric Analysis of Random Utility Models: Testing”.
Tuesday 17th, 09:00-09:25.

Jorg Schwiebert. “"One-Step Sieve Estimation of a Sample Selection Model with Endogeneity - with
an Application to the Female Returns to Education”.
Tuesday 17th, 09:25-09:50.

Torben Kuhlenkasper. “Unemployment Duration Analysis and Two-Way-Interaction Hazard Models -
An Approach with Bivariate Smoothing”.
Tuesday 17th, 09:50-10:15.

Change Points (Session 1)
Chair: Maik Doring, Room: HFB C

Claudia Grote; Philip Bertram. “A comparative study of structural break tests”.
Tuesday 17th, 09:00-09:25.

Daniel Tillich; Dietmar Ferger. "Schatzung des Bruchpunkts bei der bindren Regression mit abh&ngigen
Daten”.
Tuesday 17th, 09:25-09:50.

Marek Dvorak. “Score test statistic for change detection in VAR models”.
Tuesday 17th, 09:50-10:15.
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Maik Doring. “Smooth Change Point Estimation in Regression Models”.
Tuesday 17th, 10:15-10:40.

Business and Market Statistics (Session 1)
Chair: Michael Gromling, Room: HFB A

Roland Sturm. “Das neue europiische Konzept zum Unternehmensbegriff”.
Tuesday 17th, 09:25-09:50.

Andreas Kladroba; Nina Czernich. “Internationale Aktivitiaten von Unternehmen in der Darstellung der
FuE-Statistik” .
Tuesday 17th, 09:50-10:15.

Hanno Kempermann. “Messung und Definition der hybriden Wertschépfung”.
Tuesday 17th, 10:15-10:40.

Open Section (Session 1)
Chair: Rainer Metz, Room: HFB S

Ullrich Heilemann; Susanne Schnorr-Backer. “The 2008/9 recession in Germany: Could it have been
foreseen?”
Tuesday 17th, 09:00-09:25.

Joachim Merz; Bettina Scherg. “Polarization of Time and Income - A Multidimensional Approach with
Well-Being Gap and Minimum 2DGAP: German Evidence”.
Tuesday 17th, 09:25-09:50.

Jiirgen Faik; Uwe Fachinger. “The Decomposition of Well-Being Categories - An Application to Ger-
many” .
Tuesday 17th, 09:50-10:15.

Rainer Metz; Thomas Rahlf. “Die Historische Statistik von Deutschland: Von der Schwierigkeit, lange

Reihen zu konstruieren und analysieren”.
Tuesday 17th, 10:15-10:40.
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Tuesday, September 17th, 2013, 14:10 - 15:50

Open Data (Session 1)
Chair: Ulrike Rockmann, Room: HFB A

Ina Schieferdecker. "Open Data Overview".
Tuesday 17th, 14:10-14:45.

Bjorn Bohning. “The Berlin Open Data strategy”.
Tuesday 17th, 14:45-15:15.

Gustav Lebhart. “Open Data strategy of the city of Vienna”.
Tuesday 17th, 15:15-15:45.

Analysis of Lifetime Data (Session 2)
Chair: Marco Burkschat, Room: HFB D

Jorge Navarro (invited). “Applications of distorted distributions”.
Tuesday 17th, 14:10-15:00.

Waltraud Kahle. “"Optimal Maintenance in Degradation Processes”.
Tuesday 17th, 15:00-15:25.

Panayiotis Bobotas; Maria Kateri. “Step-stress model with interval censoring under a general family
of life distributions” .
Tuesday 17th, 15:25-15:50.

Labor Market and Social Security (Session 1)
Chair: Thomas Biittner, Room: HFB S

Michael Lechner (invited). "Der Effekt von aktiver Arbeitsmarkpolitik auf Firmen”.
Tuesday 17th, 14:10-15:00.

Gesine Stephan; Simon Lo; Ralf Wilke. “Estimating the latent effect of unemployment benefits on
unemployment duration”.
Tuesday 17th, 15:00-15:25.

Thomas Biittner. “Wirkungsanalyse von MaBnahmen der aktiven Arbeitsmarktpolitik in der Bundes-
agentur fiir Arbeit”.
Tuesday 17th, 15:25-15:50.
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Empirical Economics and Applied Econometrics (Session 2): Factor Models
Chair: Christian Schumacher, Room: HFB B

Markus Pape. “A Novel Identification Approach to Bayesian Factor Analysis with Sparse Loadings
Matrices” .
Tuesday 17th, 14:10-14:35.

Vasyl Golosnoy; Anja Rossen. “Modeling metal prices via latent factors”.
Tuesday 17th, 14:35-14:50.

Christian Schumacher; Sylvia Kaufmann. “Finding relevant variables in sparse Bayesian factor models:
economic applications and simulation results ".
Tuesday 17th, 14:50-15:15.

Change Points (Session 2)
Chair: Stefan Fremdt, Room: HFB C

Estelle Bee Dagum. “Real time Trend-cycle Prediction via Linear Filters that Minimize Revisions and
Turning Point Detection”.
Tuesday 17th, 14:10-15:00.

Annabel Prause; Ansgar Steland. “Sequential Detection of Three Dimensional Signals under Dependent
Noise”.

Tuesday 17th, 15:00-15:25.

Stefan Fremdt. “Functional Change-Point Analysis with Increasing Number of Projections”.
Tuesday 17th, 15:25-15:50.
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Tuesday, September 17th, 2013, 16:20 - 18:00

Open Data (Session 2)
Chair: Ulrike Rockmann, Room: HFB A

Alexander Dix. “Data Protection and the Freedom of Information Act”.
Tuesday 17th, 16:20-16:55.

Moderation: Lorenz Matzat. “Panel discussion with the speakers and Wolfgang Both".
Tuesday 17th, 16:55-18:00.

Labor Market and Social Security (Session 2)
Chair: Thomas WeiBbrodt, Room: HFB D

Carina Himsel; Johannes Eggs. “Aufstocker im SGB Il: Der Weg aus dem Leistungsbezug ist steinig
und schwer” .
Tuesday 17th, 16:20-16:45.

Martina Rengers. “Warnlampe “Unterbeschaftigungsquote””.
Tuesday 17th, 16:45-17:10.

Michael Hartmann. “Verweildauern in der Grundsicherung fiir Arbeitsuchende”.
Tuesday 17th, 17:10-17:35.

Thomas WeiBbrodt. “Uberginge von Arbeitslosen und erwerbsfahigen Leistungsberechtigten aus der
Grundsicherung fiir Arbeitsuchende in Beschéftigung”.
Tuesday 17th, 17:35-17:50.

Empirical Economics and Applied Econometrics (Session 3): Macro and Financial
Econometrics
Chair: Robert Czudaj, Room: HFB B

Christian Leschinski; Philip Bertam. “Contagion in the EMU Crisis: An Analysis of Conditional De-
pendence”.
Tuesday 17th, 16:20-16:45.

Lars Winkelmann; Markus Bibinger. “ECB monetary policy surprises: identification through cojumps
in interest rates”.
Tuesday 17th, 16:45-17:10.

Philip Bertram; Robinson Kruse; Philipp Sibbertsen. “Fractional integration versus level shifts: the case

of realized asset correlations” .
Tuesday 17th, 17:10-17:35.
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Robert Czudaj; Joscha Beckmann; Ansgar Belke. “The impact of global liquidity on commodity prices
- evidence from a Markov-switching vector error correction model”.
Tuesday 17th, 17:35-18:00.

Risk Management (Session 1): Asset Allocation
Chair: Theo Berger, Room: HFB C

Stepan Mazur; Taras Bodnar; Yarema Okhrin. "Bayesian Estimation of the Global Minimum Variance
Portfolio” .
Tuesday 17th, 16:20-16:45.

Peter Schanbacher. “Averaging across Asset Allocation Models”.
Tuesday 17th, 16:45-17:10.

Taras Zabolotskyy; Valdemar Vitlinskyy. “The distribution of the characteristics of the maximum
expected utility portfolio based on VaR: the impact of investor's risk aversion coefficient”.
Tuesday 17th, 17:10-17:35.

Theo Berger. “On the Impact of Copulas on VaR Forecasts: A Simulation Study ".
Tuesday 17th, 17:35-18:00.

Statistics in Natural Science and Technology (Session 1)
Chair: Sven Knoth, Room: HFB M

Simone Hermann. “Bayesian Estimation in Stochastic Differential Equations Driven by a Nonhomo-
geneous Poisson Process with Application to Crack Growth".
Tuesday 17th, 16:20-16:45.

Katy Klauenberg. “Bayesian Analysis of Immunoassays”.
Tuesday 17th, 16:45-17:10.

Marcus GroB. “Spatio-Temporal Bayesian Error-in-Variables-Models in Application to Archaelogical
Anthropologic Data”.
Tuesday 17th, 17:10-17:35.

Piotr Majer. “Risk Patterns and Correlated Brain Activities Multidimensional statistical analysis of

fMRI data with application to risk patterns”.
Tuesday 17th, 17:35-18:00.
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HFB

Wednesday, September 18th, 2013, 09:00 - 10:40

Labor Market and Social Security (Session 3)
Chair: Alexander Herzog-Stein, Room: HFB D

Joachim Moéller. “Hilt das deutsche Jobwunder an?”
Wednesday 18th, 09:00-09:50.

Hilmar Schneider; Andreas Peichl; Andreas Lichter; Eric Sommer; Mathias Dolls. “Die Konsequenzen
des demographischen Wandels auf Arbeitsnachfrage, Léhne und Alterssicherung in Europa”.
Wednesday 18th, 09:50-10:15.

Alexander Herzog-Stein; Camille Logeay. “Erfolge am Arbeitsmarkt und die Bedeutung der Hartz-
Reformen”.
Wednesday 18th, 10:15-10:40.

Empirical Economics and Applied Econometrics (Session 4): Forecasting
Chair: Winfried Pohlmeier, Room: HFB B

Graham Elliott (invited). “Nearly Optimal Tests when a Nuisance Parameter is Present Under the
Null Hypothesis”.
Wednesday 18th, 09:00-09:50.

Ingmar Nolte; Fabian Kriiger. “Probabilistic Forecasting Based on (In)compatible Conditional Models”.
Wednesday 18th, 09:50-10:15.

Frieder Mokinski. “Estimating daily variation in aggregate expectations from daily survey responses”.
Wednesday 18th, 10:15-10:40.

Small Area Estimation (Session 1)
Chair; Timo Schmid, Room: HFB C

Nikos Tzavidis (invited). “Semi-parametric Small Area Estimation for Counts”.
Wednesday 18th, 09:00-09:50.

John Michiels. “Implementation of small area estimation for official statistics on the labour force”.
Wednesday 18th, 09:50-10:15.

Beate Weidenhammer; Marco Geraci; Timo Schmid; Nikos Tzavidis. “Spatial quantile regression using
the asymmetric Laplace distribution with applications to small area estimation”.
Wednesday 18th, 10:15-10:40.
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Statistics in Natural Science and Technology (Session 2)
Chair: Sven Knoth, Room:HFB M

Marion R. Reynolds Jr (invited). “GLR Control Charts with Sequential Sampling”.
Wednesday 18th, 09:00-09:50.

Liubov Rabyk. "EWMA control charts for detecting changes in the variance of long-memory processes”.
Wednesday 18th, 09:50-10:15.

Taras Lazariv. “On control charts for monitoring the variance of a time series”.
Wednesday 18th, 10:15-10:40.

Statistical Theory and Methodology (Session 1)
Chair: Martin Wagner, Room: HFB S

Keith Knight (invited). “Deconstructing the regression quantile estimator”.
Wednesday 18th, 09:00-09:50.

Christoph Hanck; Matei Demetrescu. “Robust Inference for Near-Unit Root Processes with Nonsta-
tionary Error Volatility”.
Wednesday 18th, 09:50-10:15.

Martin Wagner. “Extensions of Regression Based Cointegration Analysis”.
Wednesday 18th, 10:15-10:40.
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Wednesday, September 18th, 2013, 14:10 - 15:50

Labor Market and Social Security (Session 4)
Chair: Thomas Korner, Room: HFB D

Riidiger Wapler; Alfred Garloff. “Are the Number of Skilled Workers Running Out in Germany? The
(Non)Consequences of Demographic Change”.
Wednesday 18th, 14:10-14:35.

Holger Meinken. “Relevanz von Statistik mit Blick auf den Arbeitsmarkt und die Grundsicherung fiir
Arbeitsuchende” .
Wednesday 18th, 14:35-15:00.

Joachim Recktenwald. “Anforderungen an die Arbeitsmarktstatistik aus Europaischer Sicht”.
Wednesday 18th, 15:00-15:25.

Thomas Korner. “Neuere Entwicklungen am Arbeitsmarkt und mogliche Antworten der amtlichen
Arbeitsmarktstatistik” .
Wednesday 18th, 15:00-15:25.

Quantile Regression (Session 1)
Chair: Holger Dette, Room: HFB A

Harry Haupt. “Comments on quantile and expectile specifications and regressions”.
Wednesday 18th, 14:10-14:35.

Torsten Hothorn. “Conditional Transformation Models by Example”.
Wednesday 18th, 14:35-15:00.

Goran Kauermann. “Expectile Regression - Flexible Modelling of Data Beyond the Mean”.
Wednesday 18th, 15:00-15:25.

Holger Dette;Stanislav Volgushev; Melanie Birke; Natalie Neumeyer. “Significance testing in quantile
regression” .
Wednesday 18th, 15:25-15:50.

Risk Management (Session 2)
Chair: Yarema Okhrin, Room: HFB C

Ingmar Nolte (invited). “A Least Squares Regression Realised Covariation Estimation under MMS
Noise and Non-Synchronous Trading”.
Wednesday 18th, 14:10-15:00.

Ostap Okhrin. “CDO Surfaces Dynamics”.
Wednesday 18th, 15:00-15:25.
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Fabian Spanhel; Andreas Fuest. “Copula Markov Duration Models”.
Wednesday 18th, 15:25-15:50.

Regional Statistics (Session 1)
Chair: Michael Fiirnrohr, Room: HFB S

Sabine Bechtold. “Analyse der durch den Zensus verursachten Abweichungen bei den Einwohnerzahlen
und demographischen Grunddaten in Bund, Landern und Kommunen”.
Wednesday 18th, 14:10-14:35.

Christoph Fischer. "Die Zensusdatenbank: Erweiterungen zum zweiten Verdffentlichungstermin”.
Wednesday 18th, 14:35-15:00.

Hermann Breuer; Ansgar Schmitz-Veltin. “Die Nutzung der Zensusergebnisse fiir die Darstellung von
Bevolkerungsstrukturen, Bildungs- und Erwerbsteilhabe in den Kommunen™.
Wednesday 18th, 15:00-15:25.

Daniela Lamprecht. “Kleinrdumige Datenlage zum Migrationshintergrund - Was kann die Zensus-
Stichprobe?”
Wednesday 18th, 15:25-15:50.

Statistical Theory and Methodology (Session 2)
Chair: Matthias Arnold, HFB B

Christian Heinze. "General square-root filtering, smoothing, and likelihood evaluation”.
Wednesday 18th, 14:10-14:35.

Andreas Dartsch; Rafael WeiBbach. “An Extended Binomial Distribution: Estimation and Application”.
Wednesday 18th, 14:35-15:00.

Matthias Arnold; Dominik Wied. “Improved GMM estimation of random effects panel data models
with spatially correlated error components”.
Wednesday 18th, 15:00-15:25.

Georg Hahn. “Implementing False Discovery Rate Procedures For Simulation-Based Tests With Boun-

ded Risk”.
Wednesday19th, 15:25-15:50.
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Wednesday, September 18th, 2013, 16:20 - 18:00

Labor Market and Social Security (Session 5)
Chair: Matthias Gehricke, Room: HFB D

Stephan Liiken. “Licht und Schatten am deutschen Arbeitsmarkt - ein Beitrag aus der Perspektive der
Volkswirtschaftlichen Gesamtrechnungen”.
Wednesday 18th, 16:20-16:45.

Clemens Hetschko; Adrian Chadi. “Flexibilisation without Hesitation? Temporary Contracts and Wor-
kers' Satisfaction” .
Wednesday 18th, 16:45-17:10.

Boris Hirsch; Elke J. Jahn. “Is there monopsonistic discrimination against immigrants?”
Wednesday 18th, 17:10-17:35.

Roman Page. “Zuwanderung in den Ziircher Arbeitsmarkt"”.
Wednesday 18th, 17:35-17:50.

Empirical Economics and Applied Econometrics (Session 5): Applied
Microeconometrics
Chair: Hajo Holzmann, Room: HFB B

Friederike von Haaren. “Naturalisation and on-the-job training participation of first-generation immi-
grants in Germany "
Wednesday 18th, 16:20-16:45.

Jing Dai; Andreas Ziegler. “Stated Preferences for Alternative Fuel Vehicles: Are Chinese Individuals
Different?”
Wednesday 18th, 16:45-17:10.

Hajo Holzmann; Florian Schwaiger; Sebastian Vollmer. “Analysing the dynamics of welfare distributions
using nonhomogenous hidden Markov models”.
Wednesday 18th, 17:10-17:35.

Quantile Regression (Session 2)
Chair: Blaise Melly, Room: HFB A

Steffen Miiller. “Works Councils and Labor Productivity: Looking beyond the Mean".
Wednesday 18th, 16:20-16:45.

Matthias Umkehrer; Achim Schmillen. “The Scars of Youth - Effects of Early-Career Unemployment

on Future Unemployment Experiences”.
Wednesday 18th, 16:45-17:10.
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Ralf Wilke; Melanie Arntz; Stephan Dlugosz; Simon Lo. “Competing Risks Quantile Regression at Work:
The Effect of Maternity Leave and Pay on out of Work Duration of Young Mothers in Germany".
Wednesday 18th, 17:10-17:35.

Blaise Melly; Giulia Santangelo. “The changes-in-changes model with covariates”.
Wednesday 18th, 17:35-18:00.

Small Area Estimation (Session 2)
Chair: Ralf Miinnich, Room: HFB M

Siegfried Gabler. “Ein empirischer Bayes-Schitzer unter Nebenbedingungen zur Schitzung von Zell-
wahrscheinlichkeiten in hochdimensionalen Tabellen”.
Wednesday 18th, 16:20-16:45.

Thomas Zimmermann; Jan Pablo Burgard; Ralf Miinnich. “Small-Domain Schitzung anhand der
Luxemburgischen Arbeitskrafteerhebung”.
Wednesday 18th, 16:45-17:10.

Sebastian Warnholz; Timo Schmid. "Robust-Spatio-Temporal Fay-Herriot Models in Small Area Esti-
mation” .
Wednesday 18th, 17:10-17:35.

Timo Schmid. “Full bias-correction of spatial robust small area estimators in the context of business
data”.
Wednesday 18th, 17:35-18:00.

Young Researchers Mini-Symposium (Session 1)
Chair; Hans Manner, HFB S

Diane Pierret; Robert Engle. “Measuring the Liquidity Shortfall of Financial Institutions”.
Wednesday 18th, 16:20-16:45.

Dominik Wied; Axel Biicher; Stefan Jaschke. “Consistent testing for constant tail dependence with
application in energy and financial markets”.
Wednesday 18th, 16:45-17:10.

Francesco Violante; Giuseppe Storti; Luc Bauwens. “Dynamic conditional correlation models for rea-
lized covariance matrices”.
Wednesday 18th, 17:10-17:35.

Hans Manner; Volodymyr Korniichuk; Oliver Grothe. “Modeling Multivariate Extreme Events Using

Self-Exciting Point Processes”.
Wednesday 18th, 17:35-18:00.
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Thursday, September 19th, 2013, 09:00 - 10:40

Small Area Estimation (Session 3)
Chair: Nikos Tzavidis, Room: HFB M

Charlotte Articus; Ralf Miinnich. “Small Area-Verfahren zur Schitzung regionaler Mietpreise” .
Thursday 19th, 09:00-09:25.

Jan Georg Seger; Ralf Miinnich. “Estimation of non-linear indicators on regional level using composite
estimators” .
Thursday 19th, 09:25-09:50.

Lisiane Jacobs Cardoso; Claudia Becker. “A discrete choice model based assessment of privacy pro-
tecting survey methods” .
Thursday 19th, 09:50-10:15.

Risk Management (Session 3)
Chair: Bastian Gribisch, Room: HFB C

Philip Messow. “Discriminating between GARCH and Stochastic Volatility via nonnested hypotheses
testing”.
Thursday 19th, 09:00-09:25.

Jonas Vogt. “Contagion during the European Crisis the Second Dimension Risk - A reduced form
Analysis”.
Thursday 19th, 09:25-09:50.

Steffen Schaarschmidt; Ralf Briiggemann; Markus Glaser; Sandra Stankiewicz. “Asymmetries in the
Stock Return - Trading Volume Relation: A Generalized Impulse Response Approach”.
Thursday 19th, 09:50-10:15.

Bastian Gribisch. “A latent dynamic factor approach to forecasting multivariate stock market volatili-
ty".
Thursday 19th, 10:15-10:40.

Statistical Theory and Methodology (Session 3)
Chair: Rolf Tschernig, Room: HFB B

Florian Ziel. "QML estimation of periodic autoregressive, heteroscedastic processes”.
Thursday 19th, 09:00-09:25.

Hendrik Kaufmann; Robinson Kruse. “Bias-corrected estimation in potentially mildly explosive auto-

regressive models” .
Thursday 19th, 09:25-09:50.
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Helmut Liitkepohl; Anna Staszewska-Bystrova; Peter Winker. “"Comparison of Methods for Construc-
ting Joint Confidence Bands for Impulse Response Functions”.
Thursday 19th, 09:50-10:15.

Rolf Tschernig; Enzo Weber; Roland Weigand. “Fractionally Integrated VAR Models with a Fractional
Lag Operator and Deterministic Trends: Finite Sample Identi cation and Two-step Estimation”.
Thursday 19th, 10:15-10:40.

Young Researchers Mini-Symposium (Session 2)
Chair: Oliver Grothe, Room: HFB S

Johan Segers; Ramon van den Akker; Bas Werker (invited). “Semiparametric Gaussian copula models:
Geometry and efficient rank-based estimation”.
Thursday 19th, 09:00-09:50.

Eike Brechmann. “Constructing hierarchical copulas using the Kendall distribution function”.
Thursday 19th, 09:50-10:15.

Oliver Grothe. “Dependence in multivariate Lévy processes revisited”.
Thursday 19th, 10:15-10:40.

Special Session: Das PHF - eine Studie zur Vermégensverteilung und ihre Ergebnisse
Chair: Jens Mehrhoff, Room:HFB D

UIf von Kalckreuth; Tobias Schmidt. “Das PHF: eine neue Statistik zu Vermdgen und Finanzen privater
Haushalte. Ergebnisse der ersten Welle".
Thursday 19th, 09:00-09:50.

Martin Eisele; Junyi Zhu. “Multiple Imputation fehlender Angaben im Rahmen der Studie “Private
Haushalte und ihre Finanzen” (PHF)".
Thursday 19th, 09:50-10:15.

Tobias Schmidt; Martin Eisele. “Oversampling vermdgender Haushalte im Rahmen der Studie “Private

Haushalte und ihre Finanzen” (PHF)".
Thursday 19th, 10:15-10:40.
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Thursday, September 19th, 2013, 14:10 - 15:50

Statistical Analysis of High-Dimensional Data (Session 1)
Chair: Weining Wang, Room: HFB S

Nestor Parolya; Taras Bodnar; Wolfgang Schmid. “Estimation of the Global Minimum Variance Port-
folio in High Dimensions”.
Thursday 19th, 14:10-14:35.

Olha Bodnar; Clemens Elster. “On the reference prior in the multi-group parameter case”.
Thursday 19th, 14:35-15:00.

Thorsten Dickhaus. “Simultaneous Statistical Inference in Dynamic Factor Models”.
Thursday 19th, 15:00-15:25.

Weining Wang; Wolfgang Hardle; Lixing Zhu; Yan Fan. “Composite Quantile Regression for the single
index model”.
Thursday 19th, 15:25-15:50.

Nonparametric and Robust Statistics (Session 1)
Chair: Christine Miiller, Room: HFB D

Pavel Cizek (invited). “Robust semiparametric estimation of single-index binary choice models”.
Thursday 19th, 14:10-15:00.

Elisabeth Waldmann; Thomas Kneib. “Bayesian Bivariate Additive Quantile Regression” .
Thursday 19th, 15:00-15:25.

Christoph Kustosz. “Depth based estimators for explosive and non-linear autoregression” .
Thursday 19th, 15:25-15:50.

Risk Management: Realized Volatility (Session 4)
Chair: Yarema Okhrin, Room: HFB M

Jeremias Bekierman; Bastian Gribisch. “Estimating Stochastic Volatility Models using Realized Mea-

sures’ .
Thursday 19th, 14:10-14:35.

Andreas Fuest. "“Volatility and liquidity: A functional time series approach”.
Thursday 19th, 14:35-15:00.

Yarema Okhrin; Eike Brechmann; Moritz Heiden. "A Multivariate Volatility Vine Copula Model”.
Thursday 19th, 15:00-15:25.
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Statistical Theory and Methodology (Session 4)
Chair: Michael Scholz, Room: HFB B

Alexander Lemken. “Classification on arbitrary graphs using conditional random fields with a global
template”.
Thursday 19th, 14:10-14:35.

Jiangtao Wang; Yuanhua Feng; Kann Wang. “On the existences of the ACD(infinity) and the fractio-
nally integrated ACD”.
Thursday 19th, 14:35-15:00.

Michael Scholz. “A nonparametrically improved Sharpe ratio guided by prior knowledge”.
Thursday 19th, 15:00-15:25.

Methodology of Statistical Surveys (Session 1)
Chair: Ralf Miinnich, HFB C

Tobias Schmidt; Matthias Kaeding. “Varianzschitzung in der Studie “Private Haushalte und ihre
Finanzen" (PHF)".
Thursday 19th, 14:10-14:35.

Rafael Beier; Ulrike Gerber. “Das Taxpayer-Panel 2001 - 2008: Verkniipfte Einzeldaten aus der Lohn-
und Einkommensteuerstatistik”.
Thursday 19th, 14:35-15:00.

Ulrich Rendtel. “The Fade-Away Effect of initial nonresponse in panel surveys: Empirical results for
EU-SILC".
Thursday 19th, 15:00-15:25.

Heiko Gronitz. “Datenerhebung und Schiatzung bei sensitiven Merkmalen und komplexen Stichproben-

ziehungen”.
Thursday 19th, 15:25-15:50.
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Thursday, September 19th, 2013, 16:20 - 18:00

Statistical Analysis of High-Dimensional Data (Session 2)
Chair: Christian Schellhase, Room: HFB S

Bernd Heinen. “Der Random Forest als ein robustes Verfahren zum Screening wichtiger Faktoren™.
Thursday 19th, 16:20-16:45.

Thomas Holgersson; Deliang Dai; Peter S. Karlsson. “Expected and Unexpected Values of Individual
Mahalanobis Distances” .
Thursday 19th, 16:45-17:10.

Taras Bodnar; Thorsten Dickhaus. “False Discovery Rate Control under Archimedean Copula”.
Thursday 19th, 17:10-17:35.

Christian Schellhase; Géran Kauermann. “Flexible Pair-Copula Estimation in R-vines for Portfolio
Optimization”.
Thursday 19th, 17:35-18:00.

Statistics in Natural Science and Technology (Session 3)
Chair: Gerd Wiibbeler, Room: HFB D

Clemens Elster. "The role of Bayesian statistics for uncertainty evaluation in metrology”.
Thursday 19th, 16:20-16:45.

Peter Michael Harris. “"Use of quantile functions to summarise the output of a Monte Carlo method
for measurement uncertainty evaluation”.
Thursday 19th, 16:45-17:10.

Nicolas Fischer. “Sensitivity analysis associated to the evaluation of measurement uncertainty : a
tutorial”.
Thursday 19th, 17:10-17:35.

Peter-Th. Wilrich. “The accuracy of binary measurements”.
Thursday 19th, 17:35-18:00.

Methodology of Statistical Surveys (Session 2)
Chair: Siegfried Gabler, Room: HFB C

Jens Mehrhoff. “The CIA (consistency in aggregation) approach - A new economic approach to ele-
mentary indices”.
Thursday 19th, 16:20-16:45.
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Jonas Beste; Markus Grabka; Jan Goebel. "Armut in Deutschland. Ein Vergleich der beiden Haushalt-
spanelstudien SOEP und PASS".
Thursday 19th, 16:45-17:10.

Johannes Eggs. “Messfehler fiir Arbeitslosengeld 1l und mogliche Auswirkungen auf Schatzergebnisse
von Langsschnittmodellen”.
Thursday 19th, 17:10-17:35.

Adrian Chadi. “The Role of Survey Methodology in the Reporting of Happiness”.
Thursday 19th, 17:35-18:00.

Education and Training (Session 1)
Chair: Ulrike Rockmann, Room: HFB B

Markus Zwick. "EMOS - The European Master in Official Statistics”.
Thursday 19th, 16:20-16:40.

Christian Bertram; Sabine Kohler. “Pilotprojekt E-Learning in der gemeinsamen Fortbildung der sta-
tistischen Amter des Bundes und der Lander”.

Thursday 19th, 16:40-17:00.

Andreas Techen. "Amtliche Statistik in der Hochschullehre: Ein Beispiel an der HU Berlin".
Thursday 19th, 17:00-17:20.

Sigbert Klinke; Darya Shesternya. “Auf dem Weg zur elektronischen Klausur”.
Thursday 19th, 17:20-17:40.

Markus Locher. “Regression to the mean as boundary effect”.
Thursday 19th, 17:40-18:00.
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Friday, September 20th, 2013, 09:00 - 10:40

Labor Market and Social Security (Session 6)
Chair: Hans Kiesl, Room: HFB D

Mark Trappmann. “Das Panel “Arbeitsmarkt und Soziale Sicherun” am IAB - Erhebungsinhalte und
methodische Herausforderungen”.
Friday 19th, 09:00-09:25.

Christian Wingerter. “Zeitreihenbriiche in den Erwerbslosenzahlen aus dem Mikrozensus 2000 bis 2011
- Ergebnisse eines EU-Projektes”.
Friday 19th, 09:25-09:50.

Matthias Gehricke. “Arbeitsmarkt und Migrationshintergrund”.
Friday 19th, 09:50-10:15.

Nonparametric Classification (Session 1)
Chair: Dominik Liebl, Room: HFB S

Robert Hable (invited). “Nonparametric Classification by SVMs and Other Regularized Kernel Me-
thods: Statistical Models and Inference”.
Friday 20th, 09:00-09:50.

Pavlo Mozharovskyi. “Location-slope classification of functional data”.
Friday 20th, 09:50-10:15.

Dominik Liebl. “Nonparametric classification of functional data with repeated measurements”.
Friday 20th, 10:15-10:40.

Risk Management (Session 5)
Chair: Steffi Hése, Room: HFB A

Chen Zhou; Yuanhua Feng. “The semiparametric fractionally integrated Log-ACD applied to forecas-
ting".
Friday 20th, 09:00-09:25.

Pavel Bazovkin; Karl Mosler. “A Scalarized Best-Decision Risk Measure Based on the Trimmed Regi-

ons”.
Friday 20th, 09:25-09:50.

Yang Gao. “Multivariate Maximum Entropy Distribution and its Application to Financial Time Series”.
Friday 20th, 09:50-10:15.
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Steffi Hose; Stefan Huschens. “Tests for the Average Probability of Success in Heterogeneous Bernoulli
Experiments” .
Friday 20th, 10:15-10:40.

Regional Statistics (Session 2)
Chair: Hartmut Bomermann, Room: HFB B

Katja Baum; Ramona Voshage. “Statistisches Informationssystem Berlin - Brandenburg (StatlS -
BBB)".
Friday 20th, 09:00-09:25.

Gesa Koglin. "Das Berliner Innovationsmonitoring: Grenzen und Mdoglichkeiten der Darstellung des
regionalen Innovationsgeschehens”.
Friday 20th, 09:25-09:50.

Ricarda Nauenburg. “Neue Wege der regionalen Sozialberichterstattung fiir die Metropolregion Berlin-
Brandenburg”.
Friday 20th, 09:50-10:15.

Sylvia Ziihlke; Barbara Blum; Anna Maria Schirbaum. “Beschaftigungsdichte, hochqualifizierte Beschaftigung
und Innovationspotenzial in den nordrhein-westfalischen Kommunen”.
Friday 20th, 10:15-10:40.

Methodology of Statistical Surveys (Session 3)
Chair: Peter Schmidt, Room: HFB C

Thomas Riede. “Die Weiterentwicklung des Systems der Haushaltsstatistiken” .
Friday 20th, 09:00-09:25.

Luca Rebeggiani; Urszula Sikorski; Sebastian Czajka. “Methodische Weiterentwicklungen der deutschen
EU-SILC-Stichprobe” .
Friday 20th,, 09:25-9:50.

Markus Zwick. “Big Data, Data Scientists und amtliche Statistik”.
Friday 20th, 09:50-10:15.

Sophia Nebel. “"Qualitdtssicherung der Arbeitskrafteerhebung: Pretestergebnisse der Pilotstudie fiir das

Ad-Hoc-Modul 2015 “Arbeitsorganisation und Arbeitszeitgestaltung”".
Friday 20th, 10:15-10:40.
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Friday, September 20th, 2013, 11:10 - 12:50

Nonparametric Classification (Session 2)
Chair: Robert Hable, Room: HFB S

Bharath Sriperumbudur; Kenji Fukumizu; Arthur Gretton; Gert Lanckriet; Bernhard Schoelkopf; Dino
Sejdinovic invited. “Hilbert Space Embedding of Probability Measures: Theory and Applications”.
Friday 20th, 11:10-12:00.

Katharina Strohriegl; Robert Hable. “Qualitative Robustness of SVMs and Other Regularized Kernel
Methods for Dependent Data".
Friday 20th, 12:00-12:25.

Risk Management (Session 6)
Chair: Iryna Okhrin, Room: HFB A

Volodymyr Korniichuk. “Forecasting extreme electricity spot prices”.
Friday 20th, 11:10-11:35.

Tobias Langen. “Large Idiosyncratic Income Shocks in a Heterogeneous Agent Asset Pricing Model”.
Friday 20th, 11:35-12:00.

Andreas Recktenwald; Stefan KloBner. “Fast Algorithms for Estimating the Probability of Informed
Trading from Tick Data".
Friday 20th, 12:00-12:25.

Iryna Okhrin; Yarema Okhrin; Wolfgang Schmid. “Forecasting The Temperature Data”.
Friday 20th, 12:25-12:50.

Regional Statistics (Session 3)
Chair: Lothar Eichhorn, Room: HFB B

Wolf-Dietmar Speich; Sylvia Hoffmann. “Indikatorenset zur Wohlfahrtsmessung auf Landerebene”.
Friday 20th, 11:10-11:30.

Bernhard Payk. “Sozial- und Wohlistandsindikatoren fiir Deutschland”.
Friday 20th, 11:30-11:50.

Olivia Martone; Séren Gorner; Michael Kliisener. “Konzept zur Berechnung eines vierteljahrlichen
Bruttoinlandsprodukts fiir Nordrhein-Westfalen”.
Friday 20th, 11:50-12:10.

Stefan Dittrich; Wolfram Schwabbacher. “Regionalanalyse mit Steuerdaten - Von Pendlerstromen bis

zur Religionszugehorigkeit” .
Friday 20th, 12:10-12:30.
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Philipp Otto; Wolfgang Schmid. “Spatio-Temporal Analysis of German Real Estate Prices”.
Friday 20th, 12:30-12:50.

Methodology of Statistical Surveys (Session 4)
Chair: Siegfried Gabler, Room: HFB D

Sabine Hader; Siegfried Gabler. “Dual Frame Ansatz bei Telefonstichproben”.
Friday 20th, 11:10-11:35.

Hermann Hoffmann; Christian Hoops. “Neue Erkenntnisse in der Wahlforschung durch zusitzliche
Umfragen iiber Mobilfunk”.
Friday 20th, 11:35-11:00.

Karen Blanke; Sabine Sattelberger. “Die Zukunft liegt in Online- und Mixed-Mode-Befragungen - Das
europdische ESSnet-Projekt “Data Collection for Social Surveys using Multiple Modes” (ESSnet
DCSS 2012-2014)".

Friday 20th, 11:00-12:25.

Barbara Felderer; Frauke Kreuter; Joachim Winter. “Can We Buy Good Answers? The Influence of

Respondent Incentives on Item Nonresponse and Measurement Error in a Web Survey”.
Friday 20th, 12:25-12:50.
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Social Program:

e Tuesday, Sep. 17, from 19:00:

An informal get together will take place at the
“Luise”, a large beer garden right to the next un-
derground station “Dahlem-Dorf” (Konigin-Luise-
Str. 40). For case of bad or cold weather we have
reserved a separate room. There are no reservati-
ons in the beer garden. Note, that there is a second
beer garden called “Alter Krug” at near distance
(Konigin-Luise-Str.52) with more traditional food.
Payment is done individually.

e Wednesday, Sep. 18, from 19:30:

The reception of the conference will take place in
the glasshouse of the Botanical Garden (Kénigin-
Luise-Str. 6-8). Use the main entrance at the ed-
ge with Altenstein Str. Important: You have to
bring with you your invitation card. Otherwise
you cannot pass the entrancel. You may reach
the Botanical Garden either by an interesting walk
(about 40 minutes, see the map below) across the
FU-Campus, a place of many important discove-
ries. Or you may use the U3 to Dahlem-Dorf and
change to Bus X83 to Botanical Garden (20 mi-
nutes). During the reception you will have the op-
portunity to visit the BIG Tropical House.

e Thursday, Sep. 19, 14h:

“Dahlem: The German Oxford” Guided tour
through Berlin-Dahlem (90 min, fee 5 €, start at
conference desk).

e Thursday, Sep. 19, Canceled:

We are sorry to say, that the famous two hour
excursion with the so-called “Underground Ca-
brio” had to be canceled. The number of boo-
kings was far below the limit that is necessa-
ry to finance this excursion. Those who alrea-
dy payed a ticket will be reimbursed at the
conference desk. At the conference site http:
//www.statistische-woche.de/fileadmin/

2013/Vorschlaege_fuer_Berlin.pdf we ma-
de some alternative suggestions for activities in
Berlin.
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Rahmenprogramm:
e Dienstag, 17. Sept., ab 19:00:

Ein informelles Zusammentreffen findet bei “Lui-
se” (Konigin-Luise-Str. 40, rechts vom U-Bahnhof
Dahlem-Dorf). Fiir den Fall von kiihlem oder reg-
nerischen Wetter haben wir einen separaten Raum
reserviert. Im Biergarten gibt es keine Reservie-
rungen. Es gibt in unmittelbarer Nahe noch einen
zweiten Biergarten (“Alter Krug”, Konigin-Luise
Str. 50) mit traditioneller Kiiche. Die Bezahlung
erfolgt individuell.

e Mittwoch, 18. Sept., ab 19:30:

Der Empfang der Konferenz findet in der Oran-
gerie des Botanischen Gartens (Konigin-Luise-Str.
6-8) statt. Benutzen Sie den Haupteingang an der
Ecke Altenstein Str. Wichtig: Bringen Sie Ih-
re Einladungkarte mit, sonst kénnen Sie nicht
den Eingang des Gartens passieren! Sie errei-
chen den Botanischen Garten entweder mit ei-
nem interessanten Spaziergang (40 Minuten, sie-
he Karte) iiber den FU-Campus (Ort vieler wich-
tiger Entdeckungen). Oder Sie nehmen die U3
bis Dahlem-Dorf und steigen dann in den Bus
X83 zum Botanischen Garten ein (20 Minuten).
Waihrend des Empfangs besteht die Moglichkeit
das riesige Tropenhaus zu besichtigen.

e Donnerstag, 19. Sept., 14h:

“Dahlem: Das deutsche Oxford” Ein Spaziergang
durch Berlin-Dahlem (90 Min, Gebiihr 5 €, Start
am Konferenzbiiro).

e Donnerstag, 19. Sept., Storniert:

Leider muBte der beriihmte Zwei-Stunden-Ausflug
mit dem “U-bahn Cabrio” storniert werden.
Die Anzahl der Anmeldungen lag deutlich un-
ter der Grenze der fiir die Finanzierung notwen-
digen Teilnehmerzahl. Diejenigen, die ihr Ticket
schon bezahlt haben, erhalten eine Erstattung
im Tagungsbiiro. Auf der Konferenzseite http:
//www.statistische-woche.de/fileadmin/

2013/Vorschlaege_fuer_Berlin.pdf haben
wir einige alternative Vorschlage fiir Aktivitaten
in Berlin gemacht.
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The way to the Botanical Garden: Konigin-Luise-Str. 6-8
40 minutes walking or 20 minutes with public transport
Stations: 1 Discovery of the nuclear fission, 2 Allied Commandantura, 3 " The Brain” (Library)
at the famous "K-Strasse” and the “Rudi Dutschke Weg", 4 The number 7 at the Mathematical

Department, The Botanical Garden with Tropical House
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Exhibition:

The aesthetics of symmetry and randomness are
the topic of the first art exhibition ever presen-
ted at a Statistische Woche, Title: “Art, Sym-
metry and Random Numbers”). The artist
Gotz Uebe used the software Mathematica and
its random numbers to compose decorative ab-
stract paintings. He will present his work on Tu-
esday, 17., at 18:00 in HFB K3. His paintings
can be found in the upper lobby of Foyer of
HFB. Those who are interested in more details
are referred to: http://www2.hsu-hh.de/uebe/
Aufsatz_Revision.html

Several companies and institutions are represented
at the conference with information stands. This
exhibition is organized in the upper and ground
lobby of the Foyer in the HFB. The companies
and institutions are listed below.

Ausstellung:

Die Asthetik von Symmetrie und Zufall sind der
Gegenstand der ersten Kunstaustellung auf ei-
ner Statistischen Woche, Titel: “Kunst, Sym-
metrie und Zufallszahlen”. Der Kiinstler Gotz
Uebe benutzt die Software Mathematica und de-
ren Zufallszahlen um dekorative, abstrakte Bilder
zu komponieren. Er prasentiert seine Arbeit am
Dienstag, den 17., um 18:00 in HFB K3. Seine
Bilder sind in der oberen Lobby der HFB-Foyers
ausgestellt. Interessenten an weiteren Details sei-
en hingewiesen auf: http://www2.hsu-hh.de/
uebe/Aufsatz_Revision.html.

Mehrere Firmen und Institutionen werden sich
auf der Konferenz mit Informationsstdnden
prasentieren. Diese Ausstellung findet in der obe-
ren und unteren Lobby des Foyers im HFB statt.
Die Firmen und Institutionen sind unten aufgelis-
tet.

Boelplan A/S http://www.boelplan.de/Unsere_Leistungen_Demo_s28.html/

Electric Paper Informationssysteme GmbH http://www.electricpaper.de/

GESIS - Leibniz-Institut fiir Sozialwissenschaften, http://wuw.gesis.org/

Forschungsdatenzentrum Deutsche Rentenversicherung http://forschung.deutsche-rentenversicherung.

de/FdzPortalWeb/

IAB — Institut fiir Arbeitsmarkt und Berufsforschung, http://www.iab.de/

InstantAtlas Geowise limited http://www.instantatlas.de/

Rat fiir Sozial- und Wirtschaftsdaten, http://www.ratswd.de/

SAS-JMP Statistical Discovery, http://www. jmp.com/software/

Springer-Verlag GmbH, http://www.springer.com/

Statistik der Bundesagentur fiir Arbeit, http://www.statistik.arbeitsagentur.de/

Statistische Amter des Bundes und der Linder, http://www.destatis.de
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