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10:00~12:00 v =1 : HEE @EH (KICKF)

IINRREDR (W R R BERR e R D1)* , s (e KPR Far5e R
“Generalized Multiple-Point Algorithms for Approximate Bayesian Computation”

H R (R FREBER G A0 R D)%, BEIE] (— R FRFEBERR 3 750 R
“Investigating Finite Sample Properties of Estimators for Approximate Factor Model
When N Is Small”

FEEYEET CGRER R PR B E FA 2R D2)*, FE#E (Instituto Tecnolégico Auténomo de
México)

“The Impact of FDI on Industry Productivity in China: Evidence from a Regulation
Change”
AT 58 (RERRSFERFAGTRR G AT 7ER M2)

“Learning process in markets: Sequential trading with Bayesian learning”

12:00~13:30 B#&

13:30~15:00 kv a2 (FEEEEyI ay)  EE ALEEZ UERS)

Chia-Lin Chang (National Chung Hsing University, Taiwan)*, Chen, S.P., and M. McAleer
(Erasmus University Rotterdam)
“Globalization and Knowledge Spillover: International Direct Investment, Exports and
Patents”

McAleer, Micheal (Erasmus University Rotterdam)*, Jiménez-Martin, J.A. (Universidad
Complutense, Spain), Amaral, T.P. (Universidad Complutense)
“GFC-Robust Risk Management Strategies under the Basel Accord”

Jiménez-Martin, J.A. (Universidad Complutense)
“International evidence on GFC-robust forecasts for risk management under the Basel

Accord”



15:00~15:30 Coffee Break

15:30~16:30 v a3 (AARFENSEE Yy v ay)  JBRE KEEEH (KRR
Lee, Yoon-Jin (Indiana University), B 5= GR#EBKFZBFEMICAN*, Hr4schi (Vanderbilt
University)

“Asymptotic Inference for Dynamic Panel AR(c°) Processes”

16:30~16:45 Short Break

16:45~18:45 v a4 EE BAEXF (—RHEKRP)

ERARLE R R PR PR P e R M2)*, BEse Rl R -k i 2 )
“Efficient Estimation of Autocovariances for Panel Data with Individual Effects under
Cross Section and Time Series Asymptotics”

ALTR B OUPEHE R 7R3 70)
“A hyperbolic transformation for a fixed effects logit model”

ARG CRORCR AR Lo REFERN*, IR — CROER R R 767
(BB ORI EBIT D AN T O1ERE H DTS-V T-2006 L2 HIMSOE I 9
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EAPATE GRS R FBERR 3 A 7R M2)

“Identification and Estimation of Simultaneous Discrete Games : A Survey”

19:00~21:00 FHE@ [UA LU T AT A% ]
(KB X 4% 5 1-1-48 THE TOWER OSAKA 1F)

1AH9AH (H)

9:15~11:15 Ewv a5 : ER RIFAE (B KF)

PRAEVRERES (HEF MR JERT)*, JIIRFRE s GRERHEERFZEaT)
RIHET NVOTHUICL D U A7 fEER/ME

BERER]) (A RTFR PR A TERD*, B S5 G i R B )
“Estimation and Inference in Predictive Regressions”

BB ONERERL R )
“Model Averaging for High Dimension Data”

RAEM R R AR Ak JE R

“Information Criteria for Moment Restriction Models”

11:15~11:30 Short Break



11:30~13:00 T v =26 : R RAEt GUER)
RABFENR (—HER PR FBERR3 FFJERE D1)
“Moderate deviation from a unit root in MA(1)”
TR RN (IR REBER G T 7e R M2)
“Regression with a Slowly Varying Regressor in the Presence of a Unit Root in
Autoregressive Errors”
Wl (P R R BE R B A 72 R M2)

“Risk performance of a pre-test ridge regression estimator under a multivariate t

»

distribution error term when each individual regression coefficient is estimated”
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