Hitotsubashi Conference on Econometrics 2013
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Analysis for Job Duration of Japanese Elder Care Workers Using a Moment Inequality
Model
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Safety and Health of Contract Workers in Japanese Regulated Industry
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Decomposition of Supply and Demand Shock in Production Function Using Current Survey

of Production
Break (11:00-11:15)
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Estimation of Semiparametric Binary Choice Models with Missing Response Data
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Cp Criteion for the Quantile Regression
Lunch (12:15-13:50)
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[Recent Development in Quatile Regressions.]
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Nonparametric Quantile Estimation for Time Series
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The Cross-Quantilogram and Testing Directional Predictability between Time Series
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Estimation in Functional Linear Quantile Regression

Break (15:50-16:10)
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Bootstrap Inference for Linear IV Model with Many Weak Instruments
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A Specification Test for Multinomial Choice Models
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Local Average Structural Derivatives with Truncation
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A Feasible Alternative To Weighted MLE For Endogenous Sampling
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Optimal Volatility Forecasting Model for the CSI 300 Index : Using High Frequency Data
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Asset Allocation under Higher Moments with the GARCH Filter
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On the Moving Quantile Effects in (Financial) Time Series

Break (11:00-11:15)
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Testing for the Single Risk against Dependent Competing Risk Duration Model under the
Proportional Hazard Assumption
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Measuring Credit Risk of Individual Corporate Bonds and Deriving Term Structures of
Default Probabilities



Lunch (12:15-13:20)
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Bayesian Empirical Likelihood for Moment Inequality Models
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A Pseudo Panel Approach to Rational Addiction Models
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Identifying Stable and Unstable Factor Loadings in Dynamic Factor Models
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Testing for Parameter Constancy in the Time-Series Direction in Fixed-Effect Panel Data
Models
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Sieve Maximum Rank Correlation Estimator of Transformation Models with Semi-Varying

Coefficients
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