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2025 - Marc Joëts, Valérie Mignon. Tuer les « zombie papers » : peut-on débarrasser la science des
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https://hal.science/hal-04910581v1

2025 - Valérie Mignon, Jamel Saadaoui. Asymmetries in the oil market: accounting for the growing
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pp.5-52. (10.3917/reco.742.0005). (hal-03661598)
https://hal.science/hal-03661598v1
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Nonlinear Dynamics (FMND), 2023, Paris, Unknown Region. (hal-04435770)
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2023 - Valérie Mignon, Emmanuelle Faure, Carl Grekou. Current Account Balances' Divergence in the
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https://hal.science/hal-04435768v1
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Rencontres économiques d’Aix en Provence, 2023, Aix-en-Provence, Région indéterminée.
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2023 - Celso Brunetti, Marc Joëts, Valérie Mignon. Reasons Behind Words: OPEC Narratives and the
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metals: Are the Herfindahl–Hirschman Index and usual concentration thresholds still relevant?. 2023.
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2022 - Carl Grekou, Emmanuel Hache, Frédéric Lantz, Olivier Massol, Valérie Mignon, et al.. La
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2022 - Valérie Mignon, Cécile Couharde, Carl Grekou. On the economic desirability of the West
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https://hal.science/hal-04435780v1

2022 - Valérie Mignon, Yifei Cai, Jamel Saadaoui. Not All Political Relation Shocks are Alike: Assessing
the Impacts of US-China Tensions on the Oil Market. Energy Economics, 2022, 114,
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2022 - Valérie Mignon, Yifei Cai, Jamel Saadaoui. Not all political relation shocks are alike: Assessing
the impacts of US-China tensions on the oil market. 2022. (hal-04159797)
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2022 - Valérie Mignon, Virginie Coudert, Cécile Couharde, Carl Grekou. Les pays de la zone euro sont-
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pp.49-64. (hal-03765113)
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2022 - Valérie Mignon, Celso Brunetti, Marc Joëts. Reasons Behind Words: Cause and Consequences
of OPEC Narratives. Commodity and Energy Markets Association (CEMA) Annual Meeting, 2022,
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business cycles in France: A reference chronology. 70e Congrès annuel de l’AFSE, 2022, Dijon,
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2021 - Valérie Mignon. Financement de la recherche en France : un focus sur le système
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https://hal.science/hal-03194187v1

2021 - Antonin Aviat, Frédérique Bec, Claude Diebolt, Catherine Doz, Denis Ferrand, et al.. Les cycles
économiques de la France : une datation de référence. 2021. (hal-04159739)
https://hal.science/hal-04159739v1

2021 - Frédérique Bec, Antonin Aviat, Claude Diebolt, Catherine Doz, Denis Ferrand, et al.. Dating
business cycles in France:A reference chronology. 2021. (hal-03678309)
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2021 - Antonin Aviat, Frédérique Bec, Claude Diebolt, Catherine Doz, Denis Ferrand, et al.. Dating
business cycles in France: a reference chronology. 2021. (hal-03373425)
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2021 - Carl Grekou, Cécile Couharde, Valérie Mignon. On the desirability of the West African
monetary union. 2021. (hal-04159755)
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2021 - Valérie Mignon, Antonia Lopez Villavicencio. Does backward participation in global value
chains affect countries’ current account position?. Review of World Economics, 2021, 157, pp.65-86.
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2021 - Valérie Mignon, Margaux Escoffier, Anthony Paris, Emmanuel Hache. Determinants of solar
photovoltaic deployment in the electricity mix: Do oil prices really matter?. Energy Economics, 2021,
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2021 - Valérie Mignon, Jorge Carrera, Blaise Gnimassoun, Romain Restout. Currency misalignments
and exchange rate regimes in Latin American countries: a trade-off issue. Annals of Economics and
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Statistics, 2021, 141, pp.71-102. (hal-02919189)
https://hal.science/hal-02919189v1

2021 - Valérie Mignon. Dater les cycles économiques en France : pourquoi et comment ?. Journées
de l’économie (Jéco), 2021, Lyon, Région indéterminée. (hal-04435790)
https://hal.science/hal-04435790v1

2020 - Antonia López-Villavicencio, Valérie Mignon. Does backward participation in global value
chains affect countries’ current account position?. Review of World Economics, 2020, 157, pp.65-86.
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https://hal.science/hal-05455980v1

2020 - Valérie Mignon, Antonia Lopez Villavicencio. Exchange rate pass-through to import prices:
Accounting for changes in the Eurozone trade structure. Review of World Economics, 2020, 156 (4),
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https://cnrs.hal.science/hal-03101442v1

2020 - Valérie Mignon, Dramane Coulibaly, Blaise Gnimassoun. The tale of two international
phenomena: Migration and global imbalances. Journal of Macroeconomics, 2020, 66. (hal-02914098)
https://hal.science/hal-02914098v1

2020 - Virginie Coudert, Cécile Couharde, Carl Grekou, Valérie Mignon. Heterogeneity within the euro
area: New insights into an old story. Economic Modelling, 2020, 90, pp.428-444.
(10.1016/j.econmod.2019.11.028). (hal-02385565)
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2020 - Valérie Mignon, Antonia Lopez Villavicencio. On the Seemingly Incompleteness of Exchange
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(hal-03027209)
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(4), pp.55-68. (hal-04677090)
https://hal.science/hal-04677090v1

2005 - Sandrine Lardic, Valérie Mignon. Paradoxe de Deaton et habitudes de consommation. Une
approche en termes de mémoire longue. Revue d'économie politique, 2005, pp.129-157.
(hal-04677088)
https://hal.science/hal-04677088v1

2004 - Gilles Dufrénot, Valérie Mignon. Modeling the French consumption function using SETAR
models. Economics Bulletin, 2004, 3 (20). (hal-04677081)
https://hal.science/hal-04677081v1

2004 - Sandrine Lardic, Valérie Mignon. Recent Developments on Exchange Rates. Palgrave
Macmillan Press. Palgrave Macmillan Press, 2004. (hal-04677098)
https://hal.science/hal-04677098v1

2004 - Sandrine Lardic, Valérie Mignon. Fractional cointegration and term structure of interest rates.
Empirical Economics, 2004, 29 (4), pp.723-736. (hal-04677074)
https://hal.science/hal-04677074v1

2004 - Gilles Dufrénot, Valérie Mignon, Anne Peguin-Feissolle. Business cycles asymmetry and
monetary policy: A further investigation using MRSTAR models. Economic Modelling, 2004, 21 (1),
pp.37-71. (hal-04677075)
https://hal.science/hal-04677075v1

Valérie Mignon - Page 20/23

https://shs.hal.science/halshs-00159842v1
https://shs.hal.science/halshs-00201394v1
https://hal.science/hal-00687470v1
https://shs.hal.science/halshs-00078770v1
https://shs.hal.science/halshs-00070887v1
https://hal.science/hal-04677094v1
https://shs.hal.science/halshs-00256876v1
https://hal.science/hal-04677090v1
https://hal.science/hal-04677088v1
https://hal.science/hal-04677081v1
https://hal.science/hal-04677098v1
https://hal.science/hal-04677074v1
https://hal.science/hal-04677075v1


2004 - Sandrine Lardic, Valérie Mignon. L’importance des non linéarités sur les marchés financiers.
Revue d'économie politique, 2004, 114 (4), pp.439-451. (hal-04677085)
https://hal.science/hal-04677085v1

2004 - Sandrine Lardic, Valérie Mignon. Robert F. Engle et Clive W.J. Granger : Prix Nobel d’économie
2003. Revue d'économie politique, 2004, 114 (1), pp.1-15. (hal-04677078)
https://hal.science/hal-04677078v1

2004 - Sandrine Lardic, Valérie Mignon. The exact maximum likelihood estimation of ARFIMA
processes and model selection criteria: A Monte Carlo study. Economics Bulletin, 2004, 3 (21).
(hal-04677082)
https://hal.science/hal-04677082v1

2004 - Sandrine Lardic, Valérie Mignon. Développements récents de l’économétrie appliquée à la
finance. Revue d'économie politique, 2004, 114 (4). (hal-04677086)
https://hal.science/hal-04677086v1

2004 - Agnès Bénassy-Quéré, Pascale Duran-Vigneron, Amina Lahrèche-Révil, Valérie Mignon.
Burden sharing and exchange rate misalignments within the Group of Twenty. C. Fred Bergsten; John
Williamson. Dollar Adjustment: How Far? Against What, 17, , 2004, Institute for international
economics, 9780881323788. (hal-03550853)
https://hal.science/hal-03550853v1

2004 - Slim Chaouachi, Gilles Dufrénot, Valérie Mignon. Modelling the misalignments of the Dollar-
Sterling real exchange rate: A nonlinear cointegration perspective. Economics Bulletin, 2004, 3 (19).
(hal-04677080)
https://hal.science/hal-04677080v1

2004 - Sandrine Lardic, Valérie Mignon. Term premium and long-range dependence in volatility: A
FIGARCH-M estimation on some Asian countries. Journal of Emerging Market Finance, 2004, 3 (1),
pp.1-19. (hal-04677076)
https://hal.science/hal-04677076v1

2004 - Agnès Bénassy-Quéré, Amina Lahrèche-Révil, Valérie Mignon. Le Yuan et le G20. Revue
d'économie financière, 2004, 77, pp.127-146. (hal-04677087)
https://hal.science/hal-04677087v1

2004 - Emmanuel Dubois, Sandrine Lardic, Valérie Mignon. The exact maximum likelihood based-test
for fractional cointegration: critical values, power and size. Computational Economics, 2004, 24,
pp.239-255. (hal-04677084)
https://hal.science/hal-04677084v1

2004 - Gilles Dufrénot, Sandrine Lardic, Laurent Mathieu, Valérie Mignon, Anne Peguin-Feissolle.
Cointégration entre les taux de change et les fondamentaux : changement de régime ou mémoire
longue ?. Revue Economique, 2004, 55 (3), pp.449-458. (hal-04677079)
https://hal.science/hal-04677079v1

2004 - Gilles Dufrénot, Sandrine Lardic, Laurent Mathieu, Valérie Mignon, Anne Peguin-Feissolle.
Cointégration entre les taux de change et les fondamentaux : changement de régime ou mémoire
longue ?. Revue Economique, 2004, 55 (3), pp.449-458. (10.3917/reco.553.0449). (halshs-00390151)
https://shs.hal.science/halshs-00390151v1

2004 - Gilles Dufrénot, Valérie Mignon, Anne Peguin-Feissolle. Business Cycles Asymmetry and
Monetary Policy: A Further Investigation using MRSTAR Models. Economic Modelling, 2004, 21 (1),
pp.37-71. (10.1016/S0264-9993(02)00083-4). (halshs-00390154)

Valérie Mignon - Page 21/23

https://hal.science/hal-04677085v1
https://hal.science/hal-04677078v1
https://hal.science/hal-04677082v1
https://hal.science/hal-04677086v1
https://hal.science/hal-03550853v1
https://hal.science/hal-04677080v1
https://hal.science/hal-04677076v1
https://hal.science/hal-04677087v1
https://hal.science/hal-04677084v1
https://hal.science/hal-04677079v1
https://shs.hal.science/halshs-00390151v1


https://shs.hal.science/halshs-00390154v1

2003 - Sandrine Lardic, Valérie Mignon. Cointégration fractionnaire entre la consommation et le
revenu. Economie et Prévision, 2003, 158, pp.123-142. (hal-04677071)
https://hal.science/hal-04677071v1

2003 - Sandrine Lardic, Valérie Mignon. Fractional cointegration between nominal interest rates and
inflation: A re-examination of the Fisher relationship in the G7 countries. Economics Bulletin, 2003, 3
(14). (hal-04677073)
https://hal.science/hal-04677073v1

2003 - Sandrine Lardic, Valérie Mignon. Analyse intraquotidienne de l'impact des "news" sur le
marché boursier français. Economie appliquée, 2003, LVI (2), pp.205-237. (hal-04677070)
https://hal.science/hal-04677070v1

2002 - Sandrine Lardic, Valérie Mignon. Etude d'événements sur données intraquotidiennes
françaises : les réactions des actionnaires aux annonces. Revue d'économie financière, 2002, 66,
pp.335-340. (hal-04677067)
https://hal.science/hal-04677067v1

2002 - Gilles Dufrénot, Valérie Mignon. La cointégration non linéaire : une note méthodologique.
Economie et Prévision, 2002, 155, pp.117-137. (hal-04677069)
https://hal.science/hal-04677069v1

2002 - Gilles Dufrénot, Valérie Mignon. Recent Developments in Nonlinear Cointegration with
Applications to Macroeconomics. Kluwer Academic Publishers. Kluwer Academic Publishers, 2002.
(hal-04677095)
https://hal.science/hal-04677095v1

2002 - Sandrine Lardic, Valérie Mignon. Econométrie des séries temporelles macroéconomiques et
financières. Economica. Economica, 2002. (hal-04677096)
https://hal.science/hal-04677096v1

1999 - Sandrine Lardic, Valérie Mignon. La mémoire longue en économie : une revue de la
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