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The Eighth International Conference of The Thailand Econometric Society 2015

Wednesday 7% January 2015

Time Main Hall ECB1201 ECB1202 ECB1207
08:00 - 09:00 Registration
09:00 - 09.30 Opening Ceremony
Chair: Prof. Hung T. Nguyen
Keynote I: Prof. Paul Embrecht "The
09:30-10.15 Econometrics of Dependence Uncertainty and
Risk Aggregation”
Special Invited Speaker: Prof. Murray D Smith
10.15-10.45 "Modelling Patient Choice and Their Health
Outcomes”
10.45 - 11:00 Coffee break
Session I: Econometric Theory I Session II: Portfolio Analysis Session III: Data Analysis and Financial Session IV: Macroec and Monetary
Market Policies 1
Chair: Prof. Cheng Hsiao Chair: Prof. Christian Gourieroux Chair: Prof. Berlin Wu Chair: Prof. Jean-Michel Zakoian
Co-chair: Dr. Ornanong
Hien D. Tran: Towards Generalizing Bayesian |Xue Gong: Optimal Portfolio Selection using |Bernadette Bouchon-Meunier: Similarities Khorshed Chowdhury: A Structural Vector
Statistics: A Random Fuzzy Set Approach Maximum Entropy Estimation Accounting for |and Prototypes in Fuzzy Data Mining Autoregression Model of A Small, Open
11:00-11:30 the Firm Specific Characteristics Economy: The Case of Vietham
H.Q. Dinh: Some Aspects of Information Apiwat Ayusuk: Risk, Return and Jianxu Liu: Modeling Dependence Stock Siok Kun Sek: Examining the volatility of
Theory in Gambling and Econometrics International Portfolio Analysis: Entropy and |Returns and Component Expected Shortfall of |exchange rate: Does monetary policy matter?
11:30-12:00 Linear Belief Functions Optimal Portfolios: Using Vine Copula-GARCH
Approach: A China Stock Market*
Hung-Pin Lai: Maximum Simulated Kittawit Autchariyapanitkul: Evaluation of |Rachita Gulati: Evaluating efficiency of Indian |Chia-Hung D. Sun: The Nexus between Trade
Likelihood Estimation of the Panel Sample Portfolio returns in Fama-French model using |commercial banks: A two-stage Network DEA |Balance and Real Exchange Rate across
12:00-12:30 Selection Model quantile regression under asymmetric approach Countries: Does Savings Rate Matter?*
Laplace distribution
12:30 - 14:00 Lunch
Session V: Econometric Theory II Session VI: Risk and Volatility Analysis Session VII: Microeconometrics Session VIII: Macr and Monetary
(Financial Econometrics) Policies II
Chair: Prof. Paul Embrecht Chair: Prof. Van-Nam Huynh Chair: Prof. Yu-Lin Wang Chair: Prof. In Choi
Songsak Sriboonchitta: Estimation and Worapree Maneesoonthorn: Inference on Self{Ming-Tao Chung: How to Evaluate the Ogbuagu Matthew: FDI, Private Investment and
prediction using belief function: Application |Exciting Jumps in Prices and Volatility using |Attribute Correlation Coefficient for Fuzzy Public Investment in Nigeria: An Unravelled
14:00 - 14:30 to stochastic frontier analysis High Frequency Measures Interval Data in Sampling Survey Dynamic Relation
Daniel Schoch: Belief Aggregation In Antonio Mele: Uncertainty, Information Supanika Leurcharusmee: The Classifier Andrzej Szymanski: Fuzzy Approach to Data
Financial Markets and the Nature of Price Acquisition and Price Swings in Asset Markets | Chains Generalized Maximum Entropy Model [Analysis of Value Survey Results for Aging
14:30 - 15:00 Fluctuations for Multi-label Choice Problems Society
Michael Wolf: Nonlinear Shrinkage of the Sutthiporn Piamsuwannakit: Forecating risk |Mei-Yuan Chen: Effect of High Education on
Covariance Matrix for Portfolio Selection: and returns: CAPM model with belief the Distribution of Financial Literacy
15:00 - 15:30 Markowitz Meets Goldilocks functions
15:30 - 16:00 Coffee break
Session IX: Econometric Theory III (Time |Session X: Commodity Pricing Session XI: Labor and Welfare
Series)
Chair: Prof. Hung-Pin Lai Chair: Prof. Michael Wolf Chair: Prof. Murray D Smith
Co-chair: Asst. Prof. Sirirat Co-chair: Dr. Tanyamat Srungboonmee
Buu Chau: Bayesian Inference of Buffered Molida Yi: Fractal Analysis of Malaysian Anyarat Wichian: Copula Based
Threshold ARCH models Crude Palm Oil Price* Polychotomous Choice Selectivity Model:
16:00 - 16:30 Application to Occupational Choice and Wage
Determination of Older Workers
Nuttanan Wichitaksorn: Matrix Xiao Teng: Analysis Of Thai Natural Rubber |Vladik Kreinovich: From Mean and Median
Autoregressive Model with Two Covariance |Price Movement Using Fractal Theory* Income to the Most Adequate Way of Taking
16:30-17:00 Matrices Inequality Into Account
In Choi: Unitroot test for dependent and Hooi Hooi Lean: Asymmetric Volatility of Meng-Chi Tang: Physicians as Double Agents
heterogeneous micro-panels Local Gold Prices in Malaysia in a Universal Health Care System: Evidence
17:00 - 17:30 from Generic Pharmaceutical Adoption in

Taiwan*

* The paper are subject to later approval.
** The schedule is subject to change.
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The Eighth International Conference of The Thailand Econometric Society 2015

Thursday g™ January 2015

Time Main Hall ECB1201 ECB1202 ECB1207
08:00 - 09:00 Registration
Chair: Prof. Hung T. Nguyen
09:00 - 09:30 Keynote II: Prof. Valirie Chavez-Demoulin
"High-Frequency Data Modeling Using
Hawkes Processes"
Special Invited Speaker: Prof. Vladik
09:30 - 10:00 Kreinovich "What If We Only Have
Approximate Stochastic Dominance?"
10:00 - 10:30 Coffee break
Session XII: Econometric Theory IV Session XIII: Asset Valuation I Session XIV: Tourism XV: Telec ication
(Dependence Analysis)
Chair: Prof. Yoshiteru Nakamori Chair: Prof. Mei-Yuan Chen Chair: Prof. Vladik Kreinovich Chair: Prof. Valirie Chavez-Demoulin
Co-chair: Assoc. Prof. Sutanya Tongrak
Tonghui Wang: The joint belief function and |Kittawit Autchariyapanitkul: Quantile Jiechen Tang: Forecasting Inbound Tourism |Napat Harnpornchai: Analysis of Branching
Shapley value for the joint cooperative game |regression under asymmetric Laplace Demand to China using time series models Ratio of Telecommunication Stocks in Thailand
10:30-11:00 distribution in capital asset pricing model and belief functions Using Hawkes Process
Bernhard Schmelzer: A Version of Sklar's Shih-Kuo Yeh: The Liquidity Impact on Firm |Nyo Min: Forecasting Tourist Arrivals to Seksiri Niwattisaiwong: Impacts of Mobile
Theorem for Minitive Belief Functions Values: the Evidence of Taiwan’s Banking Thailand using Belief Function Broadband on the Non-life Insurance Industry
11:00-11:30 Industry* in Thailand and Singapore
Songkiat Sumetkijakan: Local Kendall's Tau |Jiro Hodoshima: A Panel Data Analysis of Chantha Hor: Analysis of international Komsan Suriya: Strategic Path to Enhance the
Stock Returns of Electric Power Companies in [tourism demand for Cambodia Impact of Internet Broadband on the Creative
11:30-12:00 the Fukushima Nuclear Accident Economy in Thailand: An Analysis with
Structural Equation Model
Berlin Wu: Correlation evaluation with fuzzy Kang Ernest Liu: Empirical Analyses of Travel |Komsan Suriya: Modeling the Impact of
data and its application in the Management Decisions in Taiwan Using Semi- Internet Broadband on e-Government Service
12:00-12:30 Science nonparametric Regressions Using Structural Equation Model
12:30 - 14:00 Lunch
14:00 - 15:30 Reserch Discussion with Experts (ECB1201)
15.30 - 15.45 Coffee break
15:45-17:30 Business Meeting (ECB1201)

* The paper are subject to later approval.
** The schedule is subject to change.

The Eighth International Conference of The Thailand Econometric Society 2015
Friday 9™ January 2015

Time Main Hall ECB1201 ECB1202
08:00 - 09:00 Registration
Chair: Prof. Marc Paolella
09:00-09:30 Special Invited Speaker: Prof. Christian
Gourieroux "Noncausal Autoregressive Model
in Application to Bitcion/USD Exchange Rate"
Special Invited Speaker: Prof. Cheng Hsiao
09:30 - 10:00
"Challenges for Panel Financial Analysis"
10:00 - 10:30 Coffee break
Session XVI: Econometric Theory V (Risk |Session XVII: Asset Valuation II Session XVIII: Energy and Environment
Analysis)
Chair: Prof. Bernadette Bouchon-Meunier |Chair: Prof. Jiro Hodoshima Chair: Prof. Shih-Kuo Yeh
Co-chair: Prof. Aree Wiboonpongse
Jean-Michel Zakoian: Estimating the Coenraad C.A. Labuschagne: An overview of |Jianxu Liu: Empirical Evidence Linking
Conditional VaR of a Portfolio of Multivariate |the Black-Scholes-Merton model after the Futures Price Movements of Biofuel Crops
10:30-11:00 GARCH returns 2008 credit crisis And Conventional Energy Fuel: Empirical
Evidence Linking Future Price Movements
Marc S. Paolella: A Fast, Accurate Method for |Serge Darolles: The Dynamics of Hedge Fund |Panisara Phochanachan: Estimating Oil Price
Value-at-Risk and Expected Shortfall Performance Value at Risk Using Belief Function
11:00-11:30
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11:30-12:00

Tonghui Wang: Distortion Risk Measures
under Skew Normal Settings

Pathairat Pastpipatkul: Spillovers of
Quantitative Easing on Thailand, Indonesia
and the Philippines’ Financial Market

Wan-Tran Huang: The Effects of Foreign
Direct Investment and Economic
Development on Carbon Dioxide Emissions

12:00 - 14:00

Lunch

** The schedule is subject to change.
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