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(Eyiar1(@E@FHEEL Y 3>)] (10:00-10:50)
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BT B (/XD

Testing for Speculative Bubbles in Large-Dimensional Financial Panel Data Sets
(with IR FE¥F)

-A/RE 2if (RRERXF)

Partial Identification of Nonseparable Models with Discrete Instruments

(Eyiar2@HFHEEL Y 3>)] (11:00-11:50)
ER: BBAE (KRKXF)
& #®EFE (FEEHKH)
Testing for Overconfidence Statistically: A Moment Inequality Approach (with B H=)
- EAR ORE (WFXP)
Testing for Weak Form Efficiency of Stock Markets (with Jonathan B. Hill)

[(B{R#] (11:50-13:00)

[ty ar3EFHEELYI 3 2)] (13:00-14:15)

ER: BEEF (—BXF)

-thdt B (BEERBXE)
Bayesian Analysis of Intraday Stochastic Volatility Models with Leverage and Skew
Heavy-Tailed Error in High-Frequency Commodity Market (with dZEHEiH)

- EA (REBXE)

Can economic structural model explain behavior change? Evidence from the Great East
Japan earthquake (with BZEHER)
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Estimation of Time-varying Average Treatment Effects Using Panel Data when Unobserved
Fixed Effects Affect Potential Outcomes Differently

(v ard@EFHREER Y aY)] (14:25-15:40)

ER : KREth ®WFXF)

- BAE 28R (BERZRKF)
Bayesian modeling of autocorrelation and intraday seasonality in financial durations
(with HEmRH)

-l K CREKXF)
An Improved Test for Cross—-Section Independence in Panel Data Models with Serially
Correlated Errors

= N Gl PN L))
Inference on Local Average Treatment Effects for Misclassified Treatment
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(15:50-17:10)
ER: BGREBA (LBEXF)
A & (RILEKXKF)
Introduction of CARMA Random Fields: Spatial Extension of Time Series CARMA Models
‘X5 XE (RILEXFH)

On Estimation of Intrinsic Stationary Random Fields

(v 3>6] (17:20-18:35)

ER:WWKEE (—1BXF)

- EH &X GEEXP)

Testing parameter constancy in [(2) cointegrated VAR models
WA & (BEXF)

Quantile Hodrick-Prescott Filtering

Al Bt (BE@EXHE)

Testing for Bubbles by an Outlier Robust Unit Root Test

[3B&H=] (19:00-21:00)
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ER: fBETH
- LIREBHE  (LINEEXE)
DFEL-RTN, a set of TSP codes for the root-N consistent estimations of the dynamic
fixed effects logit models

-2 EEZ (MEEREKE)
Model Selection and Model Averaging for Nonlinear Regression Models (with Qingsong
Yao. Guoging Zhao )

-imH#H Rt @ELXF)

The extremogram and the cross—extremogram for a bivariate GARCH(1,1) process MD#iim

(v 3>8] (10:55-11:45)
ER : BIIFME (EEXF)

- /MR EX (RBREEXE)

Public Capital and Asset Prices: Time series Evidence from Japan (with FE&E—%.
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