Workshop on Recent Developments in
Econometric Theory and Its Applications 2022
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Session 1 (14 : 00~14 : 45)
1. oA CGREUR)
“Policy Learning for Optimal Dynamic Treatment Regimes with Observational Data”

Session 2 (14 : 50~16 : 00)
2. & bk GUEERS) (35 min)

“Efficient market hypothesis test with stock tweet and deep learning model”
3. H i GRS (35 min)

“Smoothed bootstrapping kernel density estimation under higher order kernel”

Session 3 (16 : 10~17 : 20)

4. dEmfEs GRETRE:) (35 min)
“Benign-Overfitting of Non-Sparse High-Dimensional Linear Regression with Correlated
Noise”

5. MAMELR GRS (35 min)
“Variance Reduction by Bias-Reduction Kernels in Curve Estimation”

Discussion (18 : 00~) @izl (AKEMT =45, https://hamachodesu.com/)
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OGO« AR FRREMIZEET PEILEEZ (nishiyama@Kkier.kyoto-u.ac.jp)



