Conference Program

June 12-14, 2017
Building 2, Guanghua School of Management, Peking University

June 12, 2017

16:30-18:00 Registration 1% floor, Guanghua Guest House
18:00-20:00 Welcome Reception

June 13, 2017

08:30-08:45 Registration Outside Room 109

08:45-09:00 Welcome Speech

Chair: Yundong Tu, Peking University

Xiaohong Chen, Yale University
Peal d Seve (Quas) Lkel hd Rabiferenes drregul arl yo
Partl | yidefied Seprastic Suctiral Mdel s

09:50-10:10 Coffee Break
Parallel Session 1A/1B

Session 1A Room 109
Chair: Tao Zou, The Australian National University

10:10-10:35 Dacheng Xiu, University of Chicago
Ifer ene iRBK Pr emnihe Pr esepe Ok Facbs

10:35-11:00 Chuanhai Zhang, Zhongnan University of Economics and Law
A Nevishb fo Iegraed Vbat itvMcr st uctir e Nse ad
Jum
11:00-11:25 Qiying Wang, The University of Sydney
Mdel Checks fo Nbaar Chgrab Regressi
Session 1B Room 213
Chair: Tingting Cheng, Nankai University
10:10-10:35 Chaohua Dong, Southwestern University of Finance and Economics
Addie Npraetic Mdel s vTenVar bl e ad Bb Saary
ad Nebhr yRegr essos

10:35-11:00 Yingying Dong, University of Cdifornialrvine
RegressiDschiDespa tva Chas Treat



June 13, 2017

11:00-11:25

11:25-13:00

13:00-13:40

13:40-14:20

14:20-14:35

14:35-15:00

15:00-15:25

15:25-15:50

14:35-15:00

15:00-15:25

15:25-15:50

15:50-16:05

Heng Chen, Bank of Canada
RbustWavel etBased Testfo arAbr upMearghitine Presepe 6
Uk Tr ed ad Lg-MemyEr ros

Lunch B1, Guanghua Guest House

Invited Session |
Chair: Xiaojun Song, Peking University

Room 109

Yangin Fan, Washington University
Parbl |defcatiMatiEgal tMdel s tvAukiaryDah

Juan Carlos Escanciano, Indiana University
Seprastic | defcatad Fsher |foain

Coffee Break
Parallel Session 2A/2B

Session 2A
Chair: Chaohua Dong, Southwestern University of Finance and
Economics

Room 109

Qingliang Fan, Xiamen University
Large Spenb Seegh yUnel aed Regressa: A Peal ed Quast
Maimhkel hd EshtiPer spcive

Geert Mesters, Universitat Pompeu Fabra
Deech Granl ar TenSeres iLarge Padl s

Xiaohui Zhang, University of Exeter

Td_e o Ntd_&: SurveyMde Effecs the Val dibSel f-Reped
Substoe Use Daa

Session 2B

Chair: Ye Chen, Capital University of Economics and Business

Room 213

Ying Wang, Peking University
Adape EshibFuohl -ceffcetCigr atMdel s tv
Neghrybat ¥

Hsein Kew, Monash University
Level ShitEshiihe Presene
Apcatihe UtRtTesg Prbl em
Tingting Cheng, Nankai University
Mul tSeNead SerPPar aetit Predcl/e Regressi

Coffee Break

ONesabr ywbat thvan



June 13, 2017

16:05-16:30

16:30-16:55

16:55-17:20

17:20-17:45

16:05-16:30

16:30-16:55

16:55-17:20

17:20-17:45

Parallel Session 3A/3B

Session 3A Room 109
Chair: Xuexin Wang, Xiamen University

Patrick Wongsa-art, Newcastle University
Corel atCurve TenSeries Aal gs 6Cor el alDpns

Artem Prokhorov, University of Sydney

A Newleasur e 6Vecb Depdene, tvarApati-aoal
Rek ad Cagn

Young C. Joo, Chung-Ang University
RbustPofbisel ectivLsar Regressiad S-shapd Ut i

Yin Liao, Queensland University of Technology
Mdel g he Cres SectbSok Retira Usp Seabl e Mdel s ia
Mdel Pb

Session 3B Room 213
Chair: Yu-Chin Hsu, Academia Sinica

Zhengtao Shi, The Chinese University of Hong Kong

A Suctiral Paibe Netk Mdel tvldividual Heer geay

Tao Zou, The Australian National University

Netk |fi uene Aal g6

Wang Miao, Peking University

Idefig Causal Effecs Wh Prg/ar abl es barUsasur ed

Ctoder

Pedro H. C. Sant' Anna, Vanderbilt University
Prgrarval uativRghtCeaped Daha



June 14, 2017

08:45-09:00

09:00-09:40

09:40-10:20

10:20-10:35

10:35-11:00

11:00-11:25

11:25-11:50

11:50-12:15

10:35-11:00

11:00-11:25

11:25-11:50

11:50-12:15

12:15-13:30

Registration

Invited Session |1
Chair: Jihai Yu, Peking University

Joon Park, Indiana University
Ecetic Aal g5 bFuochl Duns

Zhijie Xiao, Boston College
Hipr d Quahe RegressikEshiio TenSeres Mdel s tv
Cdhl Hetrscedasti/

Coffee Break

Parallel Session 4A/4B

Session 4A

Chair: Qingliang Fan, Xiamen University

Shuo Li, Tianjin University of Finance and Economics
Sl o Spcitalles fo Nbsar TenSeres Mdel s
Zhonghao Fu, Cornell University

CesttTesp fo Sucural Chage iTenSeries RegressiMdel s
v be Farer Trasfom

Ye Chen, Capital University of Economics and Business
Sorios Regressa tvMder atl \ERsive Proesses

Xuexin Wang, Xiamen University
A Soe Poateau Testfo TenSer es Mdel s tvWeak Iaab

Session 4B
Chair: Ying Wang, Peking University

Zhentong L u, Shanghai University of Finance and Economics

A Serlpr aetic Eshib fo Radi@efftetDean Mdel s

Yu-Chin Hsu, Academia Sinica

Tesh Gearal 2d Regr essiMbly

Namhyun Kim, University of Exeter

A Nb the Regul aried Apach tBased 29.S Eshiiv\Weak
et us

Yu Zhou, Fudan University

| deftatad EshibEnyGaprs Uder he Saiyb

Ubservabl es

Room 109

Room 109

Room 213

Lunch B1, Guanghua Guest House



June 14, 2017

13:30-14:10

14:10-14:50

14:50-15:05

15:05-15:30

15:30-15:55

15:55-16:20

15:05-15:30

15:30-15:55

15:55-16:20

Invited Session 111 Room 109
Chair: Hsein Kew, Monash University

Elie Tamer, Harvard University
Ifer ene dPar am ers ibgpmDscr e Choe Mdel s

Liangjun Su, Singapore Management University
| defig LaetGrapd S uctires iNbaar Pasl s

Coffee Break
Parallel Session 5A/5B

Session 5A Room 109
Chair: Wang Miao, Peking University

Y uya Sasaki, Johns Hopkins University

A Ufied RbustBst apMehd fo Shar firugMearQuahe
RegressiDschiKk Despa

Dante Amengual, CEMFI

Noat iTess fo LaktVaribbl es

Naijing Huang, Central University of Finance and Economics
Weak Ifer epe fo DaimSbhast Gearal Eqgl brurividel s tv
Tevar g Par aster s

Session 5B Room 213
Chair: Shuo Li, Tianjin University of Finance and Economics

Y oosoon Chang, Indiana University
|defg ad Eshiy he Lgr urEffectdl oenDist buim
Aggr egak Caujn

Tsung-Chih Lai, Feng Chia University
A Dabl eLcal Pbigh Mehd fo Cdal Dealy

Sung Y. Park, Chung-Ang University
Mul var ae DestFpecastEval uabSnTest



