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VIIIth International Conference 

“MULTIVARIATE STATISTICAL ANALYSIS AND ECONOMETRICS”
Call for Papers
Tsakhkadzor (Republic of Armenia)
26 June – 6 July 2012
Organizers:

· Central Economics and Mathematics Institute of Russian Academy of Sciences;

· Russian-Armenian (Slavonic) State University;

· M.V. Lomonosov Moscow State University (Moscow School of Economics);

· Yerevan State University;

· Academic Journal “Applied Econometrics” (PR partner);

Conference Topics of Interest:

· Theory and methodology of regression models’ identification and estimation, automatic classification, dimensions’ reduction, time series analysis;
· Empirical computational procedures in multivariate statistical analysis and econometrics (bootstrap and Monte-Carlo modelling, cross-validation, data mining, neural networks, genetic algorithms);

· Multivariate statistical analysis and econometrics application to real-life processes modelling, including, but not limited to the following ones:

· Quality of life evaluation and analysis;

· National economies modelling;

· Research on the level of innovational development of countries;

· Financial risks estimation and management;

· Stochastic frontier approach to the company’s production function modelling;

· Crisis events modelling;

· Rating procedures;

· Multivariate statistical analysis and econometrics as the discussion point in-between the government and the society;
· Multivariate statistical analysis and econometrics education at high school;

The conference would bring together researchers from Armenia, Russia, Belorussia, Lithuania, United Kingdom, and Italy.

Conference Chairman:
Dr. Sergey Aivazian (+7.499.129.13.00; aivazian@cemi.rssi.ru)

Important Dates:
Feb. 28, 2012 – Extended abstracts submission (two to four pages summary of the research undertaken);
Apr. 30, 2012 – Conference paper acceptance confirmation. Program and accommodation details to be sent to participants;
Jun. 26, 2012 – First conference day;
Jul.    6, 2012 – Last conference day;
Conference Fees:

Participation fee is RUB 1500 (ca. USD 50).

Hotel accommodation fee depends on the room type (single / double): RUB 1000-1300 per night (ca. USD 35 – 45 per night).
Contact Details:
For further information, please, do not hesitate to contact Nina Ivanovna Makarchuk by phone +7.499.129.12.33 or by email nimak@cemi.rssi.ru.
The History of Tsakhkadzor Conferences
Conferences on “Multivariate Statistical Analysis and Econometrics” take place every four years dating back to 1979. At that very time the core researchers from the Central Economics and Mathematics Institute of RAS organized the first conference as an extension to the regularly held Moscow research seminar “Multivariate Statistical Analysis and Probabilistic Modelling of Real-Life Processes”. This year the Moscow seminar has celebrated its 42nd anniversary. Thus the Tsakhkadzor conferences have become a traditional and integral part of scientific life in both countries independently of economic and political environment. Each time the conference participants are gently met by the hospital people of Armenia within one of the most beautiful place of the Republic – the town of Tsakhkadzor (the name of the town in Armenian stands for the ‘Valley of flowers’).
During the last 32 years certain changes to the areas of multivariate statistical analysis application and consequently to the conference agenda have been observed. More attention is now focused on intensive use of modern computer technologies and the development of intellectual systems of decision-making support. Another change consists of greater use of econometrics. Though econometrics is mostly based on mathematical tools of multivariate statistical analysis, it has become a popular research to be separately considered for the conference agenda and to be actively included in the syllabus of high school. 

Tsakhkadzor participants are conventionally accommodated in the Armenian Writers’ House that provides proper environment for efficient work and pleasant leisure pass-time during the conference.
We look forward to seeing you as the Tsakhkadzor-2012 conference participant!







