The Pre-Conference Workshop: 2011 Asian Meeting of

the Econometric Society
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Hosted by
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Date: 10 August 2011
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List of Presenters:

Jushan Bai (Columbia University)
Kenneth Chay (Brown University)
Xiaohong Chen (‘Yale University)
Graham Elliott (UC San Diego)

Lars P. Hansen (University of Chicago)
Hidehiko Ichimura (University of Tokyo)
Arthur Lewbel (Boston College)

Daniel McFadden (UC Berkeley)



Conference Schedule

9:00 - 9:20 Registration

9:20- 9:30 Opening Remarks: Keehyun Hong (Economics Department Chair,
Seoul National University)

Session 1 Chair: Yoon-Jae Whang (Seoul National University)

9:30- 10:15 Daniel McFadden (UC Berkeley)
Demands of Perturbed Consumers

10:15-11:00 Hidehiko Ichimura (University of Tokyo)
Estimation of Models with Incomplete Data by Combining Two
Data Sets

11:00 - 11:30 BREAK

Session 2 Chair: Sokbae “Simon” Lee (Seoul National University)

11:30-12:15 Lars P. Hansen (University of Chicago)
Examining Macroeconomic Models through the Lens of Asset
Pricing

12:15-1:00 Xiaohong Chen (Yale University)

On Inference of Sieve M-Estimation of Semi/nonparametric Time
Series Models

1:00 - 2:00 LUNCH

Session 3 Chair: Jae-Young Kim (Seoul National University)

2:00 — 2:45 Jushan Bai (Columbia University)
The Computing Aspects of the Panel Data Models with Interactive
Effects

2:45 -3:30 Graham Elliott (UC San Diego)
Pre and Post Break Inference

3:30-4:00 BREAK

Session 4 Chair: Keunkwan Ryu (Seoul National University)

4:00 - 4:45 Kenneth Chay (Brown University)

Access and Health Soon After Birth and Black-White Inequality in
Human Capital and Earnings

4:45-- 5:30 Arthur Lewbel (Boston College)
Identification and Estimation of Discrete Bayesian Games with
Multiple Equilibria Using Excluded Regressors

6:30 Dinner at the SNU Faculty Club



Information on Maps & Directions

(1) The workshop will take place at the College of Business administration.
(2) Directions to Gwanak Campus can be found at:

http://www.useoul.edu/about/ab0501.isp.

(3) If you come to the conference by a local taxicab, you can give the
following Korean direction guide.

Driving Direction from Downtown to Seoul National University (in Korean)
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(4) Also, a local guidebook and a local transportation and taxi guide are
available at

http://www.ames2011.org/.
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