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13:30 — 14:15  J0fEE Y W~ (RACERLR), ki (RRERK)
Model and variable selection procedures for semiparametric time series regression
14:15 — 15:00
W) T — * G K, g EE &= F- (Radiumhospitalet and University of Oslo),
EEE R (FREER), £ A IEE (FREEKR)

Generalized information criteria in model selection for locally stationary
processes
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10:15 - 11:10  Anthony HAYTER (University of Denver)
Recent advances in identifying inferior treatments in clinical trials and inferences
on non-central t-distributions
(with Jong Phil Kim and Chen-ju Lin, Georgia Institute of Technology)

11:25 - 12:10  HREE— (BRESZK - 48808%), @)FHh (R LER)

Parameter estimated standardized U-statistics for some dependent sequences
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14:15 — 15:00 BHARE*(FREXK), & H1EE (FfEX)
Statistical estimation of optimal portfolios depending on higher order cumulants
15:10 — 15:55  ¥EHELE (JLINK)
On the use of long-term multipower variations in estimation
15:55 - 16:50  Yury KUTOYANTS (Universite du Maine)
On regularity conditions in parameter estimation for ergodic diffusion processes
17:05 — 18:00  Ngai Hang CHAN (Chinese University of Hong Kong)

Residual empirical processes for long and short memory time series
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9:45 — 10:30  EfEGE RS (FAGHK)
Power properties of nonparametric likelihood-based tests for stationary processes
10:30 — 11:15  #3)11dk IR (A& K)
T RAE AR F T D IR ME B D HEE
11:15 - 12:00  #hiR{ES (ALfRER)

On adjustments of Rao’s test for the multiparameter case



