SECOND CALL FOR PAPERS: 2024 NBER-NSF Time Series Conference

The 2024 NBER-NSF Time Series Conference will be held Friday-Saturday, September 20-21,
hosted by the Department of Economics at the University of Pennsylvania. The conference
will be in-person only. It will begin Friday morning and end Saturday afternoon.

The NBER-NSF Time Series Conference has long been the premier annual conference in
time series; it is particularly noted for bridging econometrics and statistics. (See here.) It
also features both applications and theory. Areas of application include, but are not
limited to, macroeconometrics, financial econometrics, climate econometrics, machine
learning in time-series environments, etc.

Paper Submissions:

e Submit your paper (or extended abstract), in pdf format, directly to the
Conference Administrator, Violette Swinton, at aswinton@sas.upenn.edu.

e The pdf attachment should be named as LastnameFirstname of the submitting
author. For example, a paper submitted by Jane Doe would have filename
Doelane.pdf.

e There will be both “regular” and “poster” sessions, with leading scholars in both.

Important Dates:

Submissions close May 15, 2024
Decision notifications by July 1, 2024
Registration opens July 1, 2024.

Conference Website: Here.

Please don't hesitate to direct inquiries to the conference administrator, Violette Swinton,
at aswinton@sas.upenn.edu.

We look forward to your submission, and to welcoming you at Penn in September!

Local Organizers and Program Committee (all University of Pennsylvania):
Karun Adusumilli, Xu Cheng, Francis X. Diebold, Wayne Gao, and Frank Schorfheide.

Generously sponsored by:

Federal Reserve Bank of Philadelphia

National Bureau of Economic Research

National Science Foundation

Penn Department of Economics

Penn Warren Center for Network and Data Sciences

Wharton Department of Statistics and Data Science

Wharton Jacobs Levy Equity Management Center for Quantitative Financial Research
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