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Workshop on Advanced Econometrics |1

¥ Prof. Zongwu Cai, Prof. Yoosoon Chang
Prof. Joon Park, Prof. Yoon-Jae Whang (by alphabetical order)
i) 12008 = 7 F| 11 [! 12:45~16:50
2008 =+ 7 F] 12 [1 9:00~12:15
B 19 PRI T
B HIJ\TMS?E;\I%’EZU’? LG Bl S ‘*F

B B ¥ A
7 5] 11 |
12 :45~13: 25 W
13 :25~13:30 | %T
13:30~15:00 Prof. Zongwu Cai A Primer of Nonparametric Methods and Their Applications to Finance
15:00~15: 20 rF

15:20~16 : 50 Prof. Yoon-Jae Whang  Testing for Stochastic Dominance
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8:30~9:00 W OE & A
9:00~10:30  Prof. Joon Park Time Change and Martingale Method
10:30~10: 45 *rFF
10 : 45~12 15 Prof. Yoosoon Chang Using Kalman Filter to Extract and Test for Common Stochastic Trends
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« Prof. Yoosoon Chang : Texas A&M University AUiZyfisc754% » * FHT]| Time Series Econometrics
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eProf. Joon Park : Texas A&M University fUisyisc 7% - * &% Fellow of the Econometric

Society *[BI[%EF £1HF]] Econometric Theory iy Associate Editor -

« Prof. Yoon-Jae Whang :  Seoul National University #Z¥~5 7542 > 0 SRR £, H1F]] Econometric

Theory [~ Associate Editor o
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