Workshop on Recent Developments in
Econometric Theory and Its Applications 2019

> Date : 2019/03/05 (Tue) 10 : 00~17 : 30
Venue : Institute of Economic Research, Kyoto University North Building Rm101/102 (1F)

> Session1 (10 : 00~11 : 00 Japanese) JE&F : Wil BEE (GUEBAF)
1. Bl =% GRS (30 77)
"SR BLERIEIC R T B A S— AHEE OFF A"
2. WF WsE B BRE, & ook OLEPRT) (30 43)
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> Session2 (11 :15~12:15 Japanese) JEE : KfFH EH (#HF K
3. AR OEKRES Chtl T=#ldE R%:) (30 47)
"Sequential detection of order of integration for AR processes
4. mEER AR GUEBRZEN St sert) (30 49)
" Auction-based Distributed Regulation on Free-floating Car Sharing”
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> Session3 (13 : 50~15: 30 English) Chair: #Il & GUELKS)
5. Rusudan Kevkhishvili (Kyoto University) (40min)

"An Analysis of Simultaneous Company Defaults Using a Shot Noise Process (with Masahiko
Egami), A Study of Quoted CDS Spreads Using a Shot Noise Process in a Structural
Framework"

6 . Masamue lwasawa (Capital University of Economics and Business, Univ. of Tokyo) (30min)
Hongjun Li (Capital University of Economics and Business)
" Efficient Fixed Effects Panel Data Estimation Using Machine Learning "
7. Yoshihiko Nishiyama (Kyoto University) (30min)
“Sequential Unit Root Test”

> Session4 (15 : 45~17 : 05 English)  Yoshihiko Nishiyama (Kyoto University)
8. Shandre Thangavelu (Adelaide University) (40min)
“Trade, Polarization and Human Capital in Global Value Chains—Evidence from OECD
Countries"
9. Yoko Konishi (RIETI) (40min)



"Comparing Consumer Preference for Energy-Saving Between E-commerce Shopping and Real

Store Shopping: Case of Japan’s Home Electric Appliances”

Discussion 18 : 00~ Hamacho  (Kiyamachi Sanjo)

http://hamachodesu.com/
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