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& DKL
9:25-9:30 E&REEA (—HBXF)

A& EMIEE B DRRIISHT

ER: KHFBE (RRKXE)

9:30-10:00 hEMR# (BEZZKZ) “Bayesian analysis of intraday stochastic
volatility models with leverage and skew heavy-tailed error” (HZEZH : dhdt
W (BEERR2KXRE)[ZFIREFI F]

10:00-10:30 SABER (BEZRZXF) MRFERZMALEZ SO ETILORA XHE
El (XEE . PERH (BERBKRZE)) [ZIRESI H]

10:30-11:00 KE=#H (KBRKX=E) “Frequency-wise causality analysis with
infinite order VAR processes” (£ZE¥EH : KT% (HEEEFKXFE), AT (R
RKRE)[ZITRESD ]

11:00-11:15 {K3H

Realized Stochastic Volatility Model I

ER: BEEE (—RBXF)

11:15-11:45 [UR#HBKR (EFEKZF) “Factor multivariate realized stochastic
volatility model” (#ZFH : KF#it RERXFE))[ZITR ST K]

11:45-12:15 EEE (EEREKXZF) “Particle rolling MCMC with forward and
backward block sampling with application to stochastic volatility models”

(HEE  KHFHE EERKE)[ZIR S F]

12:15-13:15 BRE&


http://www.ier.hit-u.ac.jp/Japanese/access/index.html
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/1-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/2-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/3-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/4-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/5-A.pdf

R EIHFTIHZD S Y nEE

ER: 8lTi— (RE&FKZ)

13:45-14:15 BREFREN (HAIRIT) TERMBERRRICETSH7ILT) XLEGIOEES
Wz IR=—DADTIEREREAVRIE (XEE: AEE— (BXRIET)
[Z7R 5D B

13:45-14:15 B &R (KRKXZ) TT74 v 7 - YA X/ EIREXURD F D& TE
HEDBERFRI [ZITREST F]

14:15-14:45 |UAKETF (—4#BKZF) “The exchange rate effects of macro news
after the global financial crisis” (##3% : Rasmus Fatum (University of
Alberta), Yin-Wong Cheung (City University of Hong Kong)) [Z TR FS5%4 k]

14:45-15:00 {K3H

Realized Stochastic Volatility Model I

ER: MTRAEF (LEXF)

15:00-15:30 E#518 (KM KZ) “Realized stochastic volatility with skew-t
error” (£FFH : KFHiE RERXFE), EBEHHHE (—HBX)[ZIREFFI k]

15:30-16:00 [E#E (BFEAKXZF) “The analysis of volatility and quantile
forecasts for stock indices using stochastic volatility models” [Z TR kS
9 k]

16:00-16:15 {K3H

RBRRTITAVTAEMBIYRYITLET L

ER BUEEZ (BARERT)

16:15-16:45 RE X (BEZEZKZ) “State space method for the quadratic
estimator of the integrated variance in the presence of market
microstructure noise” (HEFE : EHHHA (—BXF))[FIR LS F]

16:45-17:15 £ A A @GIIBAILKZ) “Risk premia dynamics of the Japanese
financial markets” (#£Z3Z : Torben G. Andersen (Northwestern University),
Viktor Todorov (Northwestern University)) [Z TR FS5% K]

17:15-17:45 ;EERBIBEA (—4#EK%) “Predictability of excess bond premium and
variance risk premium for business cycles and recession risk” (#Z&E®&H : L%

Bm— (BARRIT), £AKAN @IRAIKRE))[ZFIRAEFI E]

Rz D&
17:45-17:50 KF#iE (REKF)


http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/6-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/7-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/8-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/9-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/10-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/10-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/11-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/12-A.pdf
http://www.ier.hit-u.ac.jp/Common/seminar/20180210program/13-A.pdf

