Hitotsubashi Conference on Economic Statistics

Date: December 18 - 19, 2004
Place: Rm 3201, Mercury Tower, Hitotsubashi University (See attached map)

December 18 (Saturday) in English
Session 1: 13:00 -14:30

Yasutomo Murasawa, Osaka Prefecture University
"Do Coincident Indicators Have a One-Factor Structure?"

Atsushi Inoue, North Carolina State University (with Gary Solon)
“Two-Sample Instrumental Variables Estimators”

Coffee Break
Session 2: 14:45 - 16:15  Joint Session with Prof. Kanoh's Project.

Naoto Kunitomo, University of Tokyo (with T. W. Anderson and Yukitoshi Matsushita)
"A New Light from Old Wisdoms :Alternative Estimation Methods of Microeconometric Models"

Takeshi Amemiya, Stanford University
"Endogenous Sampling and Matching Method in Duration Models"

Coffee Break

Session 3: 16:30 - 18:00  Invited Session, Jointly with Prof. Kanoh's Project.
Mike K. P. So, The Hong Kong University of Science and Technology
“On a Threshold Heteroscedastic Model”

Roberto S. Mariano, Singapore Management University
"Dynamic Autoregressions and State Space Models for Forecasting with Mixed frequencies”

Reception: 18:15 -

December 19 (Sunday)  in Japanese

Session 4:  9:30 - 12:20
= RIESSE, —RRE

"Nonlinear Drift Implicit in the Short-End of the Term Structure"

BEHFE, FHERFE
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Coffee Break (10 min.)

T, FORHERSIRE (with Michael McAleer)
"Dynamic Asymmetric Leverage in Stochastic Volatility Models"

vy gro—, 2ly BIREBRYE (with ERET)
"Volatility and the Pricing of Japanese IPO Bonds”



December 19 (Sunday)

Lunch Break

Session 5 13:30 - 14:50 Joint Session with Prof. Kanoh's Project
NBAE, —HBRF  (with JIAE)
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Te¥,  TEKF
"Marginal Likelihood for Generalized Linear Models"

Coffee Break

Session 6 15:00 - 17:00
REMERRS,  FUTKF
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(LUAHR, — B R (with TARRILA)

"Forecasting in Large Cointegrated Systems"

B, —BEKFE
“Construction of stationarity tests with less size distortion”

For Inquiry Contact
Taku Yamamoto Hitotsubashi University
yamamoto@econ.hit-u.ac.jp
(042) 589-8793
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~ Kunitachi Campus Map ~
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