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9:30-10:30 0 Session 1 (in Japanese) 00O 000 OO0OO0OOOOO

1. 00 0ooooooooo
Exploration of Dynamic Fixed Effects Logit Models from a Traditional Angle

2.0 00D000O0OO0ODO bcd
Dynamic Panel Data Analysis When The Dynamics Are Heterogeneous

10:30-10:45 O Break

10:45-11:45 0 Session 2 (in Japanese) 00000 O0O0OOOO0OOOOOOO

1. 00 booooooo
U00D0O0Db0Ob0O WinExpectancy U OO DO OO

2. 00 OOOOODOOOOoO bed
The Impact of Remittances and Migration on Household Investments in Rural Cambodia

11:45-13:00 O Lunch

13:00-15:000 00 0000000000000000O0O0O0 (in English) 000000 OO
gooogo

1. 00 Dooooooo

Information Criteria and Model Selection

2.00 000DOoooogo
Recent Trends and Developments in Model Averaging

3. 00 0bOoaobooon

Quasi-Bayesian Model Selection



15:00-15:15 0 Break

15:15-16:30 O Session 3 (in English) 000000 O00O0O0O0O00OOOO

1. Yoon-Jae Whang[l Seoul National Universityl O O (45 minutes)

Testing for a General Class of Functional Inequalitites

2. Didit B. NugrohoD DO OO O0O)
Realized Non-Linear Stochastic Volatility Model with Leverage Effect and Skewed
Student t-Error Distributions

16:30-16:45 0 Break

16:45-18:15 0 Session 4 (in English) 000000 00000000000

1. 0 0b00b00oooo

Bootstrap Inference with Many Moment Conditions

2.0 00Db000ODO

Partial Identification of Treatment Effects Using Instrumental Variables

3. 0 00b000oobd

Nonparametric Tests for The Effect of The Treatment on Conditional Variance

18:30-20:30 00 0000000000000 0000000

10120000
9:30-10:30 0 Session 5 (in Japanese) 0D 000 OOOO0OO0OO

1.0 00doooooon
Adaptive Model Averaging Combination Method Based on OLS and GLS Estimators

2.00 0000000000
How The Change of Risk Announcement on Catastrophic Disaster Affects Property

Prices?

10:30-10:45 O Break



10:45-12:15 0 Session 6 (in Japanese) 00000 00000000

1. 00 booooooo

Improving The Finite Sample Performance of Tests for a Shift in Mean

2.00 00OOOoOoobOd
gobooboooobooooo

. 00 0ooooooa
Does Technology Shock Cause Job Polarization?

12:15-13:45 0 Lunch

13:45-15:15 0 Session 7 (in Japanese) 00000 OOO0OOOOO

1. 00 b0bobobooo pbo

Empirical Likelihood for Nonlinear Nonstationary Regression Model

2.00 000b00ODbODbDOD PDO

Penalized Likelihood Estimation in High Dimensional Time Series and Its Applications

3. 00 0b0obooooon

Linear and Nonlinear Comovement in Southeast Asian Local Currency Bond Markets: A

Stepwise Multiple Testing Approach
15:15-15:30 O Break

15:30-16:30 O Session 8 (in Japanese) 000000 O0O00OO0O00DOO

1. 00 bO0b0b0obO0obobO pPDO

Simulation-Based Estimation of Models with Conditional Moment Restrictions

2. 00 0000oOooon
Instrument-Free Estimation of Differentiated Products Models Using Cost Data

16:3000 0O



