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10:00-10:05 BAE DS

RERFNGHT 1

JER - PEAAIE N (FEERY)

10:05-10:40 =% (—HKF) “Modelling for the wavelet coefficients of ARFIMA
processes”

10:40-11:15 KA Kl (BFMEK:) “Robust inference on structural spurious regression when
regressors almost have unit root”

RER 04T I

JER - RAKE (BEKRT)

11:15-11:50 7k & — (BEPE2#BEK2%) “Finite sample bias of fully aggregated estimator for
AR(1) model with a general error distribution”

11:50-12:25 VEAREE/A (FEEKS) “Estimation of ARMA models with t-innovations”

12:25-13:35 B&

Nonparametric Bayes

JER - HBE (TERT)

13:35-14:10 EHIER (AR “Analysis of a price mechanism of the Japanese private
nursing home market via nonparametric Bayesian estimation for a simultaneous model of
demand and supply”

14:10-14:45 AJTHE (BB K%) “Nonparametric stochastic volatility: mixture approach”



Stochastic Volatility

JER ©« RERMTE CRERT)

14:45-15:20 KEEF 7 (—HE K “Estimating spatial dependence and volatility in retail
gasoline price with CAR-SV model”

15:20-15:55 HfMER (RAEIKS:) “Dynamic equicorrelation stochastic volatility”

15:55-16:10 {AREH

Realized GARCH and Stochastic Volatility Models
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16:10-16:45 B HIE—RE (H AT K%%) “Realized stochastic volatility with leverage and long
memory”

16:45-17:20 YTNHIFE (—HE K5 “An empirical analysis of the Nikkei 225 options using
realized GARCH models”
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