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PROGRAM

Pre-Conference

Day o

~6:00pm

Thursday, September 28, 2023

Casual Pre-Conference Dinner

Residence of Yoosoon Chang and Joon Park

Main Conference

Day 1

7:45 - 8:15

Friday, September 29, 2023

Breakfast and Registration

Frangipani Room

8:15 — 8:30

Opening Remarks

Frangipani Room

8:30 -9:40

Yoosoon Chang (Indiana University, US)

Rick Van Kooten (Executive Dean, College of Arts and Sciences, Indiana University, US)
Tom Fomby (Southern Methodist University, US)

Michael Kaganovich (Chair, Department of Economics, Indiana University, US)

Session 1-1: Panel Discussion on Past, Present and Future of Macroeconometrics and
Empirical Macro

Frangipani Room

9:40 — 10:10

Chair: Eric Leeper (University of Virginia, US)

Marcelle Chauvet (University of California, Riverside, US)
Steve Durlauf (University of Chicago, US)

Lutz Kilian (Federal Reserve Bank of Dallas, US)
Esfandiar Maasoumi (Emory University, US)

Peter Robinson (London School of Economics, UK)
Frank Schorfheide (University of Pennsylvania, US)

Coffee Break

Frangipani Room

10:10 — 10:55

Session 1-2: Time Series & Macroeconometrics I

Frangipani Room

Chair: Uwe Hassler (Goethe-Universitidt Frankfurt, Germany)

Michael McCracken (Federal Reserve Bank of St. Louis, US)
“Growth-at-Risk is Investment-at-Risk”

Morten Nielsen (Arhus University, Denmark)
“Bootstrap Inference in the Presence of Bias”



https://www.dropbox.com/scl/fi/k5yiv8qbcix3l0x1g8qnh/McCraken-Michael-paper.pdf?rlkey=14h2479wnwz6okh2s6rphy5vg&dl=0
https://www.dropbox.com/scl/fi/bdfjjfvva1wzj4unm43f0/Nielsen-Morten-paper.pdf?rlkey=ro5zs8db98lhsuk4leusiowj3&dl=0

10:55 — 11:15

Zhijie Xiao (Boston College, US)
“Functional Quantile Autoregression”

Coffee Break

Frangipani Room

11:15 — 12:00

Session 1-3: Microeconometrics and Panel Data

Frangipani Room

12:00 - 1:30

Chair: Don Andrews (Yale University, US)

Cheng Hsiao (University of Southern California, US)
“Panel Treatment Effects Measurement — Factor or Linear Projection Modeling’
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Xiaoxia Shi (University of Wisconsin — Madison, US)
“Testing Inequalities Linear in Nuisance Parameters”

Robin Sickles (Rice University, US)
“Beyond Borders: How Spillovers and Commercial Networks Shape European

Productivity”

Lunch and Poster Session I

Frangipani Room

Georgian Room

1:30 — 2:40

Assorted Box Lunches

Poster Session I - See List of Presenters on Pages 6-7

Session 1-4: Panel Discussion on Past, Present and Future of Microeconometrics and

Empirical Micro

Frangipani Room

2:40 - 3:10

Chair: James Powell (University of Arizona, US)

Bruce Hansen (University of Wisconsin—Madison, US)

Joel Horowitz (Northwestern University, US)

Hidehiko Ichimura (University of Arizona, US and University of Tokyo, Japan)
Shakeeb Khan (Boston College, US)

Yuichi Kitamura (Yale University, US)

Jeff Wooldridge (Michigan State University, US)

Coffee Break

Frangipani Room

3:10 — 3:55

Session 1-5: Econometric Theory I

Frangipani Room

3:55 — 4:15

Chair: Yoon-Jae Whang (Seoul National University, Korea)

Patrik Guggenberger (Penn State University, US)
“New Results on Minimax Regret Treatment Rules with Finite Samples

»

Werner Ploberger (Washington University in St. Louis, US)
"Optimal Estimation of Parameters with Infinite Dimensions"

Kevin Kyungchul Song (University of British Columbia, Canada)
“The Law of Large Numbers for Large Stable Matchings”

Coffee Break

Frangipani Room


https://www.dropbox.com/scl/fi/8o6bzottctjacakflcaon/Xiao-Zhijie-abstract.pdf?rlkey=2tszkr72js2t9ms6bmhtpqlrv&dl=0
https://www.dropbox.com/scl/fi/e6ylq1pzj6f7k02657ols/Hsiao-Cheng-abstract.pdf?rlkey=vfkz3pd6cemwc9tiupe1fsrcr&dl=0
https://www.dropbox.com/scl/fi/1ufr1vp0pj37nr8y48ppp/Shi-Xiaoxia-abstract-and-slides.pdf?rlkey=zditehkq3d4ie6fu4eizcek3v&dl=0
https://www.dropbox.com/scl/fi/m8jtc6du9r74t94ycpxq4/Sickles-Robin-abstract.pdf?rlkey=t7q87txttldygzidndi66rszp&dl=0
https://www.dropbox.com/scl/fi/m8jtc6du9r74t94ycpxq4/Sickles-Robin-abstract.pdf?rlkey=t7q87txttldygzidndi66rszp&dl=0
https://www.dropbox.com/scl/fi/8ogsbkcenps17skkzf0s5/Guggenberger-Patrik-abstract.pdf?rlkey=m1ysj56spwoz7rtbty10t7g16&dl=0
https://www.dropbox.com/scl/fi/wx8rexsmvi2sc588tshyu/Ploberger-Werner-abstract.pdf?rlkey=r4e7m68estewbt3gfglk87286&dl=0
https://www.dropbox.com/scl/fi/cdhre4z2frsv445lzwwgu/Song-Kenvin-abstract.pdf?rlkey=qcyp01nzo6k6lt3994mn985n5&dl=0

4:15 — 5:00

Session 1-6: Time Series & Macroeconometrics I1

Frangipani Room

5:00 - 6:30

Chair: Chung-Ming Kuan (National Taiwan University, Taiwan)

Bin Chen (University of Rochester, US)
“Useful Factors Are Fewer Than You Think: Multiple Testing With Time-Varying Factor
Models”

Javier Hidalgo (London School of Economics, UK)
“Testing for Additivity in Nonparametric Models”

Tim Vogelsang (Michigan State University, US)
“Testing Hypotheses About Ratios of Linear Trend Slopes in Systems of Equations with a

Focus on Tests of Equal Trend Ratios”

Reception and Poster Session II

Tudor Room

Georgian Room

6:30 — 8:30

Reception

Welcome Remarks

Provost Rahul Shrivastav (Indiana University, US)

Poster Session II - See List of Presenters on Pages 6-7

Conference Dinner

Tudor Room

Day 2

8:00 - 8:30

Buffet Dinner
Program: Master of Ceremony: Steven Durlauf (University of Chicago, US)

Keynote Address on Past, Present and Future of Econometrics

Lars Peter Hansen (University of Chicago, US)

Dinner Speeches

Peter C.B. Phillips (Yale University US; University of Auckland, New Zealand)
Robert F. Engle (New York University, US)

Fumio Hayashi (National Graduate Institute of Technology, Japan)

Whitney K. Newey (Massachusetts Institute of Technology, US)

Sam Yoo (Yonsei University, Korea)

Saturday, September 30, 2023

Breakfast

Frangipani Room

8:30 - 9:40

Session 2-1: Panel Discussion on Past, Present and Future of Financial Econometrics
and Empirical Finance

Frangipani Room

Chair: Tim Bollerslev (Duke University, US)

Richard Baillie (Michigan State University, US)
Federico Bandi (Johns Hopkins University, US)


https://www.dropbox.com/scl/fi/lsa0lmnq6wckxa3hkhi2f/Chen-Bin-abstract.pdf?rlkey=dqv4uiiihe7pje5hkbypcgra9&dl=0
https://www.dropbox.com/scl/fi/lsa0lmnq6wckxa3hkhi2f/Chen-Bin-abstract.pdf?rlkey=dqv4uiiihe7pje5hkbypcgra9&dl=0
https://www.dropbox.com/scl/fi/8cpaevst9na6597qrs093/Hidalgo-Javier-abstract.pdf?rlkey=tx8343qwe8ndghhcoxqkag7y6&dl=0
https://www.dropbox.com/scl/fi/0qd3qdp3vagg3i6lc0v65/Vogelsang-Timothy-abstract.pdf?rlkey=q49njhhipbuoylvihu3ofpcla&dl=0
https://www.dropbox.com/scl/fi/0qd3qdp3vagg3i6lc0v65/Vogelsang-Timothy-abstract.pdf?rlkey=q49njhhipbuoylvihu3ofpcla&dl=0

9:40 — 10:10

Jean-Marie Dufour (McGill University, Canada)

Rene Garcia (University of Montreal, Canada)

Nour Meddahi (Toulouse School of Economics, France)

Enrique Sentana (Center for Monetary and Financial Studies, Spain)

Coffee Break

Frangipani Room

10:10 — 10:55

Session 2-2: Econometric Theory II

Frangipani Room

10:55 — 11:15

Chair: Yanqin Fan (University of Washington, US)

Marine Carassco (University of Montreal, Canada)
"Kernel Estimation of the Density of a Change-Point"

Juan Carlos Escanciano (Universidad Carlos III de Madrid, Spain)
“Debiased Semiparametric U-Statistics: Machine Learning Inference on Inequality of

Opportunity”

Myung Hwan Seo (Seoul National University, Korea)
“Inference for Parameters Identified by Conditional Moment Restrictions Using a

Generalized Bierens Maximum Statistic”

Coffee Break

Frangipani Room

11:15 — 12:00

Session 2-3: Time Series & Macroeconometrics III

Frangipani Room

12:00 - 1:30

Chair: Junsoo Lee (University of Alabama, US)

Vadim Marmer (University of British Columbia, Canada)

“Modeling Long Cycles”

Benoit Perron (University of Montreal, Canada)
“Bootstrap Inference for Group Factor Models”

Tatevik Sekhposyan (Texas A&M University, US)
“Networking the Yield Curve Surprises: Implications for Monetary Policy”

Lunch and Poster Session III

Frangipani Room

Georgian Room

1:30 — 2:40

Assorted Box Lunches

Poster Session III - See List of Presenters on Pages 6-7

Session 2-4: Panel Discussion on Past, Present and Future of Big Data Analysis, Machine

Learning and Computation

Frangipani Room

Chair: Kosali Simon (Indiana University, US)

Yacine Ait-Sahalia (Princeton University, US)
Mehmet Caner (North Carolina State University, US)
Xiaohong Chen (Yale University, US)

Frank Diebold (University of Pennsylvania, US)
Domenico Giannone (Amazon, US)

Dacheng Xiu (University of Chicago, US)


https://www.dropbox.com/scl/fi/xkcmoapd41fmbavk2bzis/Carrasco-Marine-abstract.pdf?rlkey=s9w5p704umpjdgzz990id4v34&dl=0
https://www.dropbox.com/scl/fi/dwvkdzh3akitju3zryc7o/Escanciano-Juan-Carlos-paper..pdf?rlkey=osy9rf2h11i18prfymxwggqua&dl=0
https://www.dropbox.com/scl/fi/dwvkdzh3akitju3zryc7o/Escanciano-Juan-Carlos-paper..pdf?rlkey=osy9rf2h11i18prfymxwggqua&dl=0
https://www.dropbox.com/scl/fi/bk1fod39ftdku3vi9qsbc/Seo-Myung-Hwan-abstract.pdf?rlkey=7mz3gben79f8nwbiiwkz7rtzc&dl=0
https://www.dropbox.com/scl/fi/bk1fod39ftdku3vi9qsbc/Seo-Myung-Hwan-abstract.pdf?rlkey=7mz3gben79f8nwbiiwkz7rtzc&dl=0
https://www.dropbox.com/scl/fi/3y9badrn10hmgagss22q5/Marmer-Vadim-paper.pdf?rlkey=8lc37x37d2vk6tlbgkogl7p3h&dl=0
https://www.dropbox.com/scl/fi/inyjghrgmm3ou2zhwuvnz/Perron-Benoit-abstract.pdf?rlkey=7sc0xm6pxucpx0kmzane5ddbr&dl=0
https://www.dropbox.com/scl/fi/gu4lqf3i9ksvp90dhueid/Sekhposyan-Tatevik-paper.pdf?rlkey=m66jy4fgxdch3jsfiqtfj23hv&dl=0

2:40 - 3:10

Coffee Break

Frangipani Room

3:10 — 3:55

Session 2-5: Time Series & Financial Econometrics

Frangipani Room

3:55 — 4:15

Chair: Peter Pedroni (Williams College, US)

Philippe Goulet Coulombe (Université du Québec & Montréal, Canada)
“Maximally Machine-Learnable Portfolios”

Peter Hansen (University of North Carolina at Chapel Hill, US)
"Robust Estimation of Realized Correlation”

Hwagyun Hagen Kim (Texas A&M University, US)
“Persistent Bubbles”

Coffee Break

Frangipani Room

4:15 — 5:00

Session 2-6: Time Series & Macroeconometrics IV

Frangipani Room

5:00

Chair: Farshid Vahid (Monash University, Australia)

Junior Maih (Norges Bank, Norway)
"Efficient Solution and Estimation of Rare Disaster Models in a Regime-Switching DSGE

Framework"

Christian Matthes (Indiana University, US)
“Monetary Policy Shocks: Data or Methods?”

Moto Shintani (University of Tokyo, Japan)
“Estimating a Behavioral New Keynesian Model with the Zero Lower Bound”

End of Conference

6:00 — 9:00

Post-Conference Dinner

Residence of Yoosoon Chang and Joon Park

Post-Conference

Day 3

Sunday, October 1, 2023

Optional Social Activities

Morning excursion options:

1. Hiking, Brown County State Park

2. Cooking class: learn directly from the cooks who will prepare food for Thursday and
Saturday dinners how to cook three most famous Korean dishes — kimchi, bulgogi-galbi,
kimbap.

Lunch at residence of Yoosoon Chang and Joon Park


https://www.dropbox.com/scl/fi/m50ifm3r1t3sl2bennri1/Gouet-Philippe-paper.pdf?rlkey=8dsm5unwig438b1xef699iavu&dl=0
https://www.dropbox.com/scl/fi/6zyzkz6j549m552l5f3ed/Hansen-Peter-abstract.pdf?rlkey=drrjl54cuhkp84kzhbpy3511k&dl=0
https://www.dropbox.com/scl/fi/9ix5f188jsgoqe3wuu0ph/Kim-Hagen-abstract.pdf?rlkey=ga50afcu54el865twgxebgggo&dl=0
https://www.dropbox.com/scl/fi/j71876gb5r7lxei5fu3j4/Maih-Junior-abstract.pdf?rlkey=bi9eptcw8qetcdmoje97l66f7&dl=0
https://www.dropbox.com/scl/fi/j71876gb5r7lxei5fu3j4/Maih-Junior-abstract.pdf?rlkey=bi9eptcw8qetcdmoje97l66f7&dl=0
https://www.dropbox.com/scl/fi/v1gcuoqwdaqvm8icme5rd/Matthes-Christian-title.pdf?rlkey=65n3ogsujsx1935am52qttw6i&dl=0
https://www.dropbox.com/scl/fi/kci8mj0wxtpu2mgz1ubrz/Shintani-Mototsugu-paper.pdf?rlkey=ivs92nga0wa5djx3y08t957u4&dl=0
https://www.in.gov/dnr/state-parks/parks-lakes/brown-county-state-park/

Afternoon excursion: Explore IU and Bloomington — Boating on Lake Monroe (weather permitting),
local chocolates, coffee, beer and spirits!

Casual dinner at a local pizzeria

Poster Session Presenters

Poster Session 1 (Friday, 12:00-1:30)

Alyssa Carlson (University of Missouri, US)
“Estimation of Nonlinear Dynamic Panel Data Model with Attrition”

Federico Andres Bugni (Northwestern University, US)

“Inference for Cluster Randomized Experiments with Non-ignorable Cluster Sizes”
John Chao (University of Maryland, US)

“Consistent Estimation, Variable Selection, and Forecasting in Factor-Augmented VAR Models”

Seungmoon Choi (University of Seoul, Korea)
“Closed-Form Transition Density Expansions for Multivariate Time-inhomogeneous Jump Diffusions”
Yongok Choi (Chung-Ang University, Korea)

“Modelling Time-Varying Temperature Effects on Electricity Demand: A Functional Regression Approach”

Fotis Grigoris (University of Iowa, US)
“Inflation and the Relative Price Premium”

Bo Hu (Peking University, China)

“Analysis of Intergenerational Mobility Using Markovian Transition”

Jungbin Hwang (University of Connecticut, US)
“Higher-order Accuracy of HAR Inference and Testing-oriented Smoothing Parameter Selection in Optimal GMM”

Kunho Kim (Concordia University, Concordia)

“Simultaneous Inference of Regression with Time-varying Random Coefficients”

Ye Lu (University of Sydney, Australia)

“Quasi-random Maximum Simulated Likelihood Estimation of Factor Copula Models”

Kyungsik Nam (Korea Energy Economics Institute, Korea)

“Estimating the Impact of Climate Change on World Economic Activity”

Hiroshi Yamada (Hiroshima University, Japan)

“Non-negative Definite Matrix Penalized Filter with Quantile Regression Loss Function"

Poster Session 2 (Friday, 5:00-6:30)

Irene Botosaru (McMaster University, Canada)
“Identification of Time-Varying Counterfactual Parameters in Nonlinear Panel Models”

Harold D Chiang (University of Wisconsin-Madison, US)

“Cluster-Robust Inference Robust to Large Clusters”

Ulrich Hounyo (University at Albany-State University of New York, US)

“Heteroskedasticity and Autocorrelation Robust Test for Cross-Sectional Correlation in Large Panel Models”

Robert de Jong (Ohio State University, US)

“Minimizing Quasiconvex Objective Functions”
John Kim (Florida State University, US)



https://www.dropbox.com/scl/fi/jd0x325dyl76s9mirnxzt/Carlson-Alyssa-abstract.pdf?rlkey=xhm0jw23agniq6ryu9j1rcveh&dl=0
https://www.dropbox.com/scl/fi/z00z0qtqi9wj95ui783lv/Bugni-Federico-paper.pdf?rlkey=18k3rqvskovrjutijbp5iv9wn&dl=0
https://www.dropbox.com/scl/fi/pt0srwriukw5hn1mo6mhj/Chao-John-paper.pdf?rlkey=anqft0orr1sffi0wh7ubzkmb1&dl=0
https://www.dropbox.com/scl/fi/ooigyxbiprx4nvnvqjo1j/Choi-Seungmoon-paper.pdf?rlkey=72niy5s8xqz011nesczard5cm&dl=0
https://www.dropbox.com/scl/fi/3qhvn3yi5b44nbrffn2oa/Choi-Yongok-abstract.pdf?rlkey=lh6en1dlcjiikzbgdvkxr1muh&dl=0
https://www.dropbox.com/scl/fi/mu023624d3zybda08lr8g/Grigoris-Fotis-Relative_Price_Premium_August_2023.pdf?rlkey=hvz48xsn70769er96e0krjxtm&dl=0
https://www.dropbox.com/scl/fi/tkpgzpuxshmye3fm85tbd/Hu-Bo-abstract.pdf?rlkey=w51vk0fjpnoflmorymugmyq7a&dl=0
https://www.dropbox.com/scl/fi/fsh942ity09ghioufl5c3/Hwang-Jungbin-abstract.pdf?rlkey=8l580l4hjdfi21qablqx7lkju&dl=0
https://www.dropbox.com/scl/fi/2bktzuvchj7d6idsnzplr/Kim-Kunho-abstract.pdf?rlkey=q5x98443c3v9u6tvfidf6u7pl&dl=0
https://www.dropbox.com/scl/fi/have0d9nm1hgvi81ijdqs/Lu-Ye-abstract.pdf?rlkey=bvi5k5s3dcyexs03aluuehxn8&dl=0
https://www.dropbox.com/scl/fi/mgg73z5cp6hidfefx7fy3/Nam-Kyungsik-abstract.pdf?rlkey=7f653yoh8votgz2swcwrgm0yr&dl=0
https://www.dropbox.com/scl/fi/5qufxmnhjq1fr1t1tsu81/Yamada-Hiroshi.pdf?rlkey=bfe4nl1nf96duq65qf9r0ku44&dl=0
https://www.dropbox.com/scl/fi/cex9x5wbu1ubufwv4voc5/Botosaru-Irene-abstract.pdf?rlkey=ryn9vhlunh6crfrb1jx82z77r&dl=0
https://www.dropbox.com/scl/fi/ojzrv6ar99fua2udwtt8r/Chiang-Harold-abstract.pdf?rlkey=xbiwpijw48lu7ffmr65si6lrp&dl=0
https://www.dropbox.com/scl/fi/m0boqqnqv643qukwwxfc3/Hounyo-Ulrich-abstract.pdf?rlkey=n0ilqg4qyr8bpwi3m24vqg0tu&dl=0
https://www.dropbox.com/scl/fi/r7kacex21huu66qf47azs/de-Jong-Robert-abstract.pdf?rlkey=r6py1k5dhkv40geeozx3cnzew&dl=0

"Tnvestor Learning and the Aggregate Allocation of Capital to Active Management”

Bonsoo Koo (Monash University, Australia)

“Disentangling Structural Breaks in High Dimensional Factor Models”

S. Jay Lee (Seoul National University, Korea)

“What Impulse Response Do Instrumental Variables Identify?”

Yoonseok Lee (Syracuse University, US)
“Threshold Regression with Nonparametric Sample Splitting”
Laura Liu (University of Pittsburgh, US)

“Binary Models with Extreme Covariates: Estimation and Prediction”
Youngki Shin (McMaster University, Canada)

“Fast Inference for Quantile Regression with Tens of Millions of Observations”
Pipat Wongsaart (City University of London, UK)

“Variations in Lockdown Strategies Versus Country-specific Effects in Explaining Discrete Observations of

Covidi19 Cases: A Spatial Analysis Approach”

Poster Session 3 (Saturday, 12:00-1:30)

Fabio Gomez-Rodriguez (Lehigh University, US)
“The Effects of Economic Shocks on Heterogeneous Inflation Expectations”
Hanbat Jeong (Ohio State University, US)

“Maximum Likelihood Estimation of a Spatial Autoregressive Hurdle Model for Origin-destination Flow

Variables”

Shin Kanaya (University of Essex, UK and Kyoto University, Japan)
“Optimal Kernels for Density Estimation Revisited”

Sukjin Han (University of Bristol, UK)

“Individualized Treatment Allocations with Distributional Welfare”
Yun-Yeong Kim (Dankook University, Korea)

“Optimal Best Linear Prediction in Multiple-Cointegrated Systems”

Alex Maynard (University of Guelph, Canada)

]

“Robust Conditional Kurtosis and the Cross-Section of International Stock Returns’

Alessandro Melone (Ohio State University, US)

“Anomaly Predictability with the Mean-Variance Portfolio”
Chris Muris (McMaster University, Canada)
"Fixed Effects 2SLS for the Linear Panel Models with Feedback”
Suyong Song (University of Iowa, US)
“Informational Content of CEO Tweets and Stock Market Predictability”
Cindy Shin-Huei Wang (HSBC Business School, Peking University, China and UK Campus)

“Return and Volatility Forecasting in Mixed Panels”

Guo Yan (University of Melbourne, Australia)

“Machine Learning in Econometric Models: Using SVM to Estimate and Predict Binary Choice Models”

Jin-Huei Yeh (National Central University, Taiwan)

“Factorizing, Forecasting and Monitoring Inflation”



https://www.dropbox.com/scl/fi/ilc7y36qoucmy1ru0vurw/Kim-John-abstract.pdf?rlkey=1jt7tidocq2w5qw1u2blb3pbn&dl=0
https://www.dropbox.com/scl/fi/9hzu6kvqe5co0692nynuj/Koo-Bonsoo-abstract.pdf?rlkey=hef8ixozm5rpz1v4608ybendo&dl=0
https://www.dropbox.com/scl/fi/0zs27mkfoeeykvolkwdot/Lee-S-Jay-abstract.pdf?rlkey=4eiphpvrqpyks1lgec7og91xr&dl=0
https://www.dropbox.com/scl/fi/hi47rmi8ijyqe949sbvhp/Lee-Yoonseok-paper.pdf?rlkey=bgeecebkwuorzxff6j47m3s82&dl=0
https://www.dropbox.com/scl/fi/wfrgnmbjvvb3jlumqhfsx/Liu-Laura-abstract.pdf?rlkey=q9odqz1ve6m51stqlcyhgllu1&dl=0
https://www.dropbox.com/scl/fi/fj3z5b8rozfdy1kvfvy2z/Shin-Youngki-Paper.pdf?rlkey=ovn546q9jogk6k88v2l5sj4b2&dl=0
https://www.dropbox.com/scl/fi/n55mwy9e9n5cp8xgkjfg8/Wongsaart-Pipat-abstract.pdf?rlkey=gzm2tj46o2v0x5q0026c4b4x0&dl=0
https://www.dropbox.com/scl/fi/n55mwy9e9n5cp8xgkjfg8/Wongsaart-Pipat-abstract.pdf?rlkey=gzm2tj46o2v0x5q0026c4b4x0&dl=0
https://www.dropbox.com/scl/fi/uiofgx9f4o9v8c1ifhqjw/Gomez-Rodriguez-Fabio-paper.pdf?rlkey=2ffxx4i3qs1jcsamjxxvx9bfq&dl=0
https://www.dropbox.com/scl/fi/t7l1n2s8w5hkb7f28i3jk/Jeong-Hanbat-abstract.pdf?rlkey=lztpui5vmo4e5ec1tskud0pvr&dl=0
https://www.dropbox.com/scl/fi/t7l1n2s8w5hkb7f28i3jk/Jeong-Hanbat-abstract.pdf?rlkey=lztpui5vmo4e5ec1tskud0pvr&dl=0
https://www.dropbox.com/scl/fi/u4v6nzz8cx9tfwxu7z2yb/Kanaya-Shin-abstract.pdf?rlkey=nwgcthsgomibffkd24m6ktmls&dl=0
https://www.dropbox.com/scl/fi/q51zzp0j25c0y6sq6ig79/Han-Sukjin-abstract.pdf?rlkey=up7cwufpdrbgf2xo1oua98v5p&dl=0
https://www.dropbox.com/scl/fi/dw2po414m89j1po6jeaik/Kim-Yun-Yeong-abstract.pdf?rlkey=sleoa2hws7q8zsqxdb7d62flx&dl=0
https://www.dropbox.com/scl/fi/k8kik0qineqvdy6srt539/Maynard-Alex-abstract.pdf?rlkey=55n2dskhkssotb1mykxef6sin&dl=0
https://www.dropbox.com/scl/fi/qihncrcko7tl4p78vnavy/Melone-Alessandro-paper.pdf?rlkey=ic8xegn0uz2x33aknqf4fvj2q&dl=0
https://www.dropbox.com/scl/fi/lg098qo2fa7it9aw4ggr5/Muris-Chris-abstract.pdf?rlkey=22ca3unpfzhwjsqbg2ghrid3l&dl=0
https://www.dropbox.com/scl/fi/w3sf64pe7eqkoac26pppa/Song-Suyong-abstract.pdf?rlkey=83b7lm321q6ba20h2h80cwexs&dl=0
https://www.dropbox.com/scl/fi/ml458xvm1b6rk96nmo2ok/Wang-Cindy-abstract.pdf?rlkey=x0vrfzdxj74n4lwjuog8h2qaf&dl=0
https://www.dropbox.com/scl/fi/qrkh2m9dy14nl0da2j7ej/Yan-Guo-paper.pdf?rlkey=m2x5mavqjex1ulsht4sl6nw2e&dl=0
https://www.dropbox.com/scl/fi/s0ccps4c9tc4eckmqxg9q/Yeh-Jin-Huei-abstract.pdf?rlkey=g73swgverxmybh5ooxj3hxdie&dl=0
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Michael Alexeev (Indiana University, US)
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Don Andrews (Yale University, US)

Fahid Baba Yara (Indiana University, US)

Yuehao Bai (University of Michigan, US)

Richard Baillie (Michigan State University, US)
Federico Bandi (Johns Hopkins University, US)

Yong Bao (Purdue University, US)

Robert Becker (Indiana University, US)

Mostafa Beshkar (Indiana University, US)

Tim Bollerslev (Duke University, US)

Irene Botosaru (McMaster University, Canada)
Federico Andres Bugni (Northwestern University, US)
R. Andrew Butters (Indiana University, US)

Carolina Caetano (University of Georgia, US)
Mehmet Caner (North Carolina State University, US)
Marine Carassco (University of Montreal, Canada)
Alyssa Carlson (University of Missouri, US)

Josh Chan (Purdue University, US)

Yoosoon Chang (Indiana University, US)

John Chao (University of Maryland, US)

Marcelle Chauvet (University of California, Riverside, US)
Bin Chen (University of Rochester, US)

Xiaohong Chen (Yale University, US)

Harold D Chiang (University of Wisconsin-Madison, US)
Chi-Young Choi (University of Texas at Arlington, US)
Seungmoon Choi (University of Seoul, Korea)

Yongok Choi (Chung-Ang University, Korea)

Philippe Goulet Coulombe (Université du Québec a Montréal , Canada)
Robert de Jong (Ohio State University, US)

Frank Diebold (University of Pennsylvania, US)
Jean-Marie Dufour (McGill University, Canada)

Steve Durlauf (University of Chicago, US)

Robert F. Engle (New York University, US)

Juan Carlos Escanciano (Universidad Carlos III de Madrid, Spain)
Yangqin Fan (University of Washington, US)

Tom Fomby (Southern Methodist University, US)

Seth Freedman (Indiana University, US)

Rene Garcia (University of Montreal, Canada)
Domenico Giannone (Amazon, US)

Liudas Giraitis (Queen Mary University of London, UK)
Fabio Gomez-Rodriguez (Lehigh University, US)
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Patrik Guggenberger (Penn State University, US)

Bulent Guler (Indiana University, US)

Sumedha Gupta (IUPUI, US)
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Sukjin Han (University of Bristol, UK)

Bruce Hansen (University of Wisconsin—Madison, US)
Lars Peter Hansen (University of Chicago, US)

Peter Hansen (University of North Carolina at Chapel Hill, US)
Uwe Hassler (Goethe-Universitit Frankfurt, Germany)
Fumio Hayashi (National Graduate Institute of Technology, Japan)
Alain Hecq (Maastricht University, Netherlands)

Marc Henry (Pennsylvania State University, US)

Anna Maria Herrera (University of Kentucky, US)
Javier Hidalgo (London School of Economics, UK)

Joel Horowitz (Northwestern University, US)

Ulrich Hounyo (University at Albany - SUNY, US)

Cheng Hsiao (University of Southern California, US)

Bo Hu (Peking University, China)

Jungbin Hwang (University of Connecticut, US)
Hidehiko Ichimura (University of Arizona, US and University of Tokyo, Japan)
Stefan Jacewitz (Federal Reserve Bank of Kansas City, US)
Hanbat Jeong (Ohio State University, US)

Bibo Jiang (Pennsylvania State University, US)

Sungjae Jun (Pennsylvania State University, US)

Michael Kaganovich (Indiana University, US)

Rupal Kamdar (Indiana University, US)

Shin Kanaya (University of Essex, UK and Kyoto University, Japan)
Mohitosh Kejriwal (Purdue University, US)

Shakeeb Khan (Boston College, US)

Lutz Kilian (Federal Reserve Bank of Dallas, US)
Hwagyun Hagen Kim (Texas A&M University, US)
Jaeyoung Kim (Seoul National University, Korea)

John Kim (Florida State University, US)

Kunho Kim (Concordia University, Canada)

Kyooil Kim (Michigan State University, US)

Yunyeong Kim (Dankook University, Korea)

Yuichi Kitamura (Yale University, US)

Bonsoo Koo (Monash University, Australia)

Chung-Ming Kuan (National Taiwan University, Taiwan)
Louise Laage (Georgetown University, US)

Ahmad Lashkaripour (Indiana University, US)

Eunhee Lee (Gyeongsang National University, Korea)
Junsoo Lee (University of Alabama, US)

S Jay Lee (Seoul National University, Korea)

Simon Lee (Columbia University, US)



Yoonseok Lee (Syracuse University, US)

Eric Leeper (University of Virginia, US)

Chaojun Li (East China Normal Unviersity, China)

Yeji Lim (California State University - Fullerton, US)

Laura Liu (University of Pittsburgh, US)

Ye Lu (University of Sydney, Australia)

Dean Lueck (Indiana University, US)

Volodymyr Lugovskyy (Indiana University, US)
Esfandiar Maasoumi (Emory University, US)

Junior Maih (Norges Bank, Norway)

Vadim Marmer (University of British Columbia, Canada)
Christian Matthes (Indiana University, US)

Alex Maynard (University of Guelph, Canada)

Michael McCracken (Federal Reserve Bank of St. Louis, US)
Nour Meddahi (Toulouse School of Economics, France)
Emerson Melo (Indiana University, US)

Alessandro Melone (Ohio State University, US)

J. Isaac (Zack) Miller (University of Missouri, US)
Lealand Morin (University of Central Florida, USA)

Chris Muris (McMaster University, Canada)

Kyungsik Nam (Korea Energy Economics Institute, Korea)
Whitney K. Newey (Massachusetts Institute of Technology, US)
Morten Nielsen (Aarhus University, Denmark)

Joon Y. Park (Indiana University, US)

Peter Pedroni (Williams College, US)

Benoit Perron (University of Montreal, Canada)

Elena Pesavento (Emory University, US)

Peter C.B. Phillips (Yale University US; University of Auckland, New Zealand)
Werner Ploberger (Washington University in St. Louis, US)
James Powell (University of Arizona, US)

Daniela Puzzello (Indiana University, US)

Junhui Joe Qian (Shanghai Jiao Tong University, China)
Shi Qiu (Fudan University, China)

Peter Robinson (London School of Economics, UK)

Pipat Wongsaart (City University of London, UK)

Frank Schorfheide (University of Pennsylvania, US)
Tatevik Sekhposyan (Texas A&M University, US)

Enrique Sentana (Center for Monetary and Financial Studies, Spain)
Boyoung Seo (Indiana University, US)

Myung Hwan Seo (Seoul National University, Korea)
Xiaoxia Shi (University of Wisconsin—Madison, US)
Youngki Shin (McMaster University, Canada)

Moto Shintani (University of Tokyo, Japan)

Robin Sickles (Rice University, US)

Kosali Simon (Indiana University, US)

Kyungchul Song (University of British Columbia, Canada)
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Suyong Song (University of Iowa, US)

Wonho Song (Chung-Ang University, Korea)
Elie Tamer (Harvard University, US)

Fei Tan (Saint Louis University, US)

Farshid Vahid (Monash University, Australia)
Tim Vogelsang (Michigan State University, US)
Todd Walker (Indiana University, US)

Cindy Shin-Huei Wang (Peking University HSBC Business School, China and UK Campus, UK)

Bin Wang (Harbin Institute of Technology, China)
Qiying Wang (University of Sydney, Australia)
Xiaohu Wang (Fudan University, China)

Zhenyu Wang (Indiana University, US)

Ken Weakley (Indiana University, US)

Stefan Weiergraeber (Indiana University, US)
Yoon-Jae Whang (Seoul National University, Korea)
Coady Wing (Indiana University, US)

Jeff Wooldridge (Michigan State University, US)
Jia Xiang (Indiana University, US)

Ruli Xiao (Indiana University, US)

Zhijie Xiao (Boston College, US)

Dacheng Xiu (University of Chicago, US)

Keli Xu (Indiana University, US)

Hiroshi Yamada (Hiroshima University, Japan)
Guo Yan (University of Melbourne, Australia)

Kelly Yang (Indiana University, US)

Jin-Huei Yeh (National Central University, Taiwan)
Nese Yildiz (University of Rochester, US)

Sam Yoo (Yonsei University, Korea)
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