Inaugural Meeting of Young Econometricians in Asian-Pacific (YEAP) Region
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Thursday, Jan 15, 2015

8:30-8:50 Registration

8:50-9:00 Opening Ceremony
o e<ame Spee.y Song Xi Chen (?el(sl] evesh)
C.# +Yundong Tu (?el($l] evesn)

9:00-10:00 Keynote Speech |
A New Semiparametric Quantile Panel Data Model with Estimating the Growth

Effect of FDI (Za,g wu G, L g Coeg=§ 1 ¢ Pog )

Sperle.: Zongwu Cail] ve.si t.f K= ¢5°s)
C_¢ +Hansheng Wang (?el(§l] evesh)

10:00-10:20 Tea/Coffee Break

Session I: Time Series Econometrics
C¢ = Jiawen Xu (5 _‘rs 9 wvesh t.f F f‘ge'ﬂ{ Egt.‘t.m <S)

10:20-10:50 Identification, Estimation, and Inference in Structural VARs with External Instruments
(FuCqeg . ¥u gy JeseLus Megte Oe)

Sperhe:XuHan (C¥| gvesth t.f Ht.§ Kt.,g )

10:50-11:20  Testing Strict Stationarity with Applications to Macroeconomic and Financial Time
Series (g M=t Heg . K= =g »§ S4"g Ay

Sperle.:Xia Wangl] gve.s t.f C.agese Azalemy t.fS < @ yees)



11:20-11:50

11:50-12:20

12:20-14:00

14:00-14:30

14:30-15:00

15:00-15:30

15:30-16:00

16:00-16:30

16:30-17:00

17:00-17:30

CAY Reuvisit: A Fractional Time Series Analysis ({u Re"ﬂi" Trg¥e
Sperle:Tian Xie Gy ur Jl gvesh)

Averaging Estimators for Cointegrated Vector Autoregressive Models (Y u{ e Tu

"’{F {"”*0 < 1)
S pe&=ke.: Yanping Yi (8 e W qvesh l.fF f*,e'ﬂf Ecaqam <S)

Lunch

Session IlI: Microeconometrics: Identification and Estimation
C.g :Zhihong Chenl] yve.st t.fl*te,rft t.f_Bus ‘ess'f‘{ Ecq gam <S)

How Likely to Be Caught: Identification and Estimation of Strategic Misreporting
(fog g Ausrgicteg "ty *y

Spe~le.: Shengjie Hong (Ts * M| gvesh)

Nonparametric Identification and Estimation of Double Auctions (Hu 4u L '«“Q"

S pe=ke.z Nianqing Liu ( e Y qvesth l.fF f*ge'f“' E;t.*l.m <S)

Identification and Estimation of Single Index Models with Measurement Error and
Endogeneity ({ e A7Y Hu, J -L'Ps S u'«*‘" Temegyyy t.ute.;se‘)

Speshe.: Ji-Liang Shiu (Regm J| gvesh SCay)
Tea/Coffee Break

Session lll: Spatial and Panel Data Econometrics
C¢ zJihai Yu (?el(sl] wvesh)

Estimation and inference of matrix exponential spatial specification models with
Durbin and endogenous regressors (Fe J *'Pa" Lu§ -fa Lea)

Spe=he.:FeiJin (8 e W qvesh ‘.fF f‘,e'f‘f E“.“.m <S)

Smoothed Spatial Maximum Score Estimation of Spatial Autoregressive Binary
Choice Panel Models (J ¢ Le)

Spesle.:Jinghua Lei (Regm J| gve.s i t.f Cay)

Semiparametric Estimation of Partially Linear Dynamic Panel Data Models with
2



18:00-20:00

Friday, Jan 16,

Fixed Effects (L'«°§ jugsu=gF Toeg U Zig )
Spesle.: Yonghui Zhang (Regm J| gve.s i t.f Cay)

Reception Dinner (by invitation)

2015

9:00-9:30

9:30-10:00

10:00-11:00

11:00-11:20

11:20-11:50

11:50-12:20

12:20-14:00

Session IV(a): Financial Econometrics
C# 2YuRen (Krmel] gvesh)

Empirical Process Based Specification Testing for Ergodic Diffusions Sampled From
High Frequency Data (. +g C

gh frequencyData( g C4ey
Spele.: Qiang CI-Ln c ¢ 7Y gvesh ofF Teer ¥ Eca gam «s)

Risk Measures Based on First Four Moments and Resulting Trading Strategies
(C)‘C—."’a C-.U'“S ,C..Us_ -M ! KU'“J

Spe~le.: O-Chia Chuang (y u¢ Jl gvesh)

Keynote Speech I
Principal Component Analysis of High Frequency Data ({+. £ At 'P(
D’“:—les ¥u)

S pe~le.: Yacine Ait-Sahalia (?J‘get‘.’] wvesh)
C¢ .= Songxi Chen (?el(sl] wvesh)

Tea/Coffee Break

Session IV(b): Financial Econometrics
C# »Zhuo Huang(?el(gl] evesh)

Adaptive Interest Rate Modelling (Me! meg Gu¢., " t.é e ke HreF a)
S p&~ke.2 Mengmeng Guo (5 t.utweste,rll v l.f F f‘ge'«“{ E;t.‘t.m <)

The Distribution of the Mean Reversion Estimator in the Ornstein-Uhlenbeck Process

Sperle.:Yun Wangl] gve.st t.f | gtegt t.*‘»_Bus *ess'f‘f E;t.*l.m <S)

Lunch



14:00-14:30

14:30-15:00

15:00-15:30

15:30-16:00

16:00-16:30

16:30-17:00

17:00-17:30

Session V: Hypothesis Testing
C.¢ .z Xiaojun Song (?el(sl] evesh)

A Bayesian Specification Test ({ e L ,T«‘\. Ze’ '«*‘" Ju‘{ u)
Spesle.: Yong Li(Regm J| gvesh SCag)

Second Order Properties of Empirical Likelihood Ratio Tests for General Parameter
Hypothesis Testing Problems (Ju g M=)

Speshe.:Jun Ma (Regm J| gve.st t.fC1 <)

A New Class of Tests for Overidentifying Restrictions (¥ues e )
Spe~le.: Xuexin Wang (K»meJ| gvesh)

Tea/Coffee Break

Session VI: Microeconometrics: General Topics
Cg 2 Xinyu Zhang (C-p +l] qve.si l.f Bus *ess'f‘(' E,t.‘t.m <S)

Improving Confidence Sets When Parameters Are Weakly Identified /( e Fes ,
He~t o B-ttey » g R oF J.Smty)

Spe~le.: Qiang Fengl| yve.sf t.f | gte.~g°t t.f_Bus *ess'f*‘" Egt.‘t.m <S)

Censored Quantile Regression with Endogeneity in Functional Coefficient Models
Jeye)

Sperle.: Jie Wei (Hu-“z_.t.ﬁl] evesh t.fS < e*(e'«“"' Teg_,‘to_g A)

Semiparametric Inference for Estimating Equations with Nonignorablely Missing
Covariates (F~g F~g ,Jugs FaNry Z.y us ¥ra)

Spe=he.: Zhiguo Xiao (Fe™J| gvesn)



