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Gegenstand des Seminars / Topic of the seminar

Das Seminar bietet die Moglichkeit, eine eigene Arbeit in empirischer Wirtschaftsforschung bzw.
Okonometrie zu verfassen. Der Schwerpunkt liegt auf der Makrodkonometrie, aber auch andere
Bereiche konnen berticksichtigt werden. Auch eine Anbindung an die Forschung im Institut fur Ar-
beitsmarkt- und Berufsforschung (IAB) ist mdglich. Die Seminararbeit umfasst die Motivation der
Studie, theoretische Fundierung, Datensuche, empirische Anwendung mittels geeigneter Software
und Interpretation der Ergebnisse.

The seminar offers the opportunity to write your own study in empirical economic research or
econometrics. The focus is on macroeconometrics, but other areas can also be considered. A link
to research at the Institute for Employment Research (IAB) is also possible. The seminar paper in-
cludes the motivation of the study, theoretical foundation, data search, empirical application using
suitable software and interpretation of the results.

Voraussetzung fiir die Anmeldung fiir Bachelorstudierende / Prerequisite for the registra-
tion for bachelor students

Vor der Registrierung in FlexNow mussen interessierte Studierende an dem Online-Kurs "Einfiihrung
in das wissenschaftliche Arbeiten" teilnehmen und diesen bestehen. Die Frist hierfir endet am 3.
Juli  2026. Dieser Kurs ist auf GRIPS verfligbar:  https://elearning.uni-regens-
burg.de/course/view.php?id=65467

Prior to registration in FlexNow every bachelor student needs to participate and pass the online
course "Einflhrung in das wissenschaftliche Arbeiten” BEFORE JULY 3, 2026! This course is available
on GRIPS: https://elearning.uni-regensburg.de/course/view.php?id=65467

Anmeldung zur Vorbesprechung am Lehrstuhl / Registration at chair

Interessierte Studierende melden sich bis zum 8. Juli 2026 (23.59 Uhr) per E-Mail bei Frau Schwab
oder Frau Humbs (Sekretariat.EmpWifo@wiwi.uni-regensburg.de) fur das Seminar an. Bitte geben
Sie bei Ihrer Anmeldung mindestens zwei Wunschthemen aus dem unten aufgefuhrten Themenka-



talog an oder kommen Sie mit eigenen Themenvorschlagen auf die Seminarleiter zu. Die Anmeldung
am Lehrstuhl ersetzt nicht die Anmeldung in FlexNow.

By July 8, 2026 (23.59) interested students send an email to Mrs. Schwab or Mrs. Humbs (sekretar-
iat.empwifo@wiwi.uni-regensburg.de) including two desired topics from the list below or address
the seminar leaders directly with their own topic suggestions.

Vorbesprechung / Startup meeting

Die Seminarvorbesprechung findet am 14. Juli 2026 von 10.15 h bis 11.45 h im Hérsaal R 007 statt.

The mandatory startup meeting takes place on July 14, 2026 from 10.15 h to 11.45 h in room R
007.

Leistung und Kreditpunkte / Grading

Das Seminar wird mit 6 ECTS Punkten bewertet.

Participants obtain 6 ECTS.

Die Priifungsleistung setzt sich aus den folgenden Leistungen zusammen: / Total grade consists of:

e Schriftliche Arbeit / written paper (50% der Gesamtleistung / of total grade)
e Miindliche Prdsentation / oral presentation (50% der Gesamtleistung / of total grade)

Anrechenbarkeit / Usability

e B.Sc. Volkswirtschaftslehre (PO2015): Forschungsmodulgruppe (VWL-BSc-F04)

e B.Sc. Volkswirtschaftslehre (PO2021, PO 2024): SPMG: Data Science for Economics (VWL-
BSc-DS-S01)

e M.Sc. Volkswirtschaftslehre (PO 2021, PO 2025, Honors PO 2024): Forschungsmodulgruppe
(VWL-MSc-F02)

Zeitplan / Time schedule

July 8, 2026 Registration for startup meeting.

Send an email to sekretariat.empwifo@wiwi.uni-regensburg.de in-
cluding two desired topics.

July 8, 2026 Latest registration on FlexNow
July 14, 2026 Startup meeting at 10.15 h in room in R 007
July 28, 2026 Latest date to deregister on FlexNow

January 11, 2027 | Submission of written seminar paper

January 18, 25, | Oral presentations
February 1

mondays 12.15 -
13.45




Themenkatalog / List of topics

Here is a list of possible topics. Your own suggestions are welcome after consultation! The ref-
erences should provide a first orientation. In principle, however, you are free in your literature
work. Theses can be written in German or English. Topics 1 - 4 will be supervised mainly by Rolf
Tschernig, topics 5 - 7 by Enzo Weber.

Thema/Topic 1: Macroeconomic Forecasting with Factor Models

e Stock, J. and Watson, M. (2002). Macroeconomic Forecasting Using Diffusion Indexes,
Journal of the American Statistical Association, 20, 147 — 162.
e Hardle, W. & Simar, L. (2007). Applied Multivariate Statistical Analysis, Springer

Thema/Topic 2: Long Memory Processes
o Hassler, U. (2018). Time Series Analysis with Long Memory in View, Wiley.

Thema/Topic 3: Linear Regression in a Machine-Learning Setting: High-Dimensional Linear Re-
gression Models

e V. Chernozhukov et al. (2024) Applied Causal Inference Powered by ML and Al,
https://causalml-book.org/

Thema/Topic 4: Estimating State Space Models with the Kalman Filter

e As an introduction: Durbin, J., and S. J. Koopman (2012), Time Series Analysis by State
Space Methods, Second Edition, Oxford University Press.

Thema/Topic 5: Financial markets and the war in Ukraine

o Neuenkirch/Repko/Weber (2025) analysed the reaction of various financial markets to
news on the Ukraine war including sanctions, financial aid and military aid. Going be-
yond these results, the project should investigate how these news affect the stock mar-
kets of different countries depending, e.g., on how closely they are related to Russia or
how strongly they depend on energy imports.
http://dx.doi.org/10.1016/j.ejpoleco.2025.102744

Thema/Topic 6: Labor force participation of students

e Inrecent years, there has been a significant increase in labor force participation among
young persons in Germany, particularly among university students. Possible underlying
factors, such as rising local living expenses, have not yet been analyzed and call for a
closer investigation. A corresponding dataset, encompassing information on labor force
participation and housing costs for 38 German cities for the period 2008-2024, has
already been collected at IAB and offers a promising starting point.
https://iab-forum.de/generation-z-noch-ein-klischee-weniger/

Thema/Topic 7: Effects of climate change on seasonal unemployment patterns

e Seasonal fluctuations in unemployment in Germany have changed over recent decades,
generally tending to become less pronounced. This study focuses on the extent to which



changes in seasonal unemployment patterns can be attributed to climate change. A
panel dataset at IAB containing temperature and precipitation data for various federal
states spanning several decades, along with initial Stata analysis code, provides the basis
for this research.

https://iab.de/daten/wettereffekte-auf-die-arbeitslosigkeit/




