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(3) 16:00-16:40
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[Asymptotic efficiency of estimating function estimators for nonlinear time series models]
(4) 16:40-17:20
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[Fmpirical likelihood ratio test of the change—point problem for stationary processes|
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(5) 9:30-10:10
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[On parameter estimation based on the contact distance for certain superposed Neyman—Scott cluster
fields]

(6) 10:10-10:50

Al CROTEERERAT)

[Resampling Procedure in estimation of Optimal Portfolios for Time—Varying ARCH Processes|
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Celbration Session for Prof. Marc Hallin s retirement

Chairman: M. Taniguchi (Waseda Univ)

(8) 13:00-13:40

David Stoffer ( Univ. Pittsburgh )

[Spectral Magic]

(9) 13:40-14:20

Vladimir Ulyanov ( Moscow State Univ. )

[On approximations for power—divergence family of statistics]
(10) 14:20-15:00

Junichi HIRUKAWA (Niigata Univ.)

[On the asymptotic property of unit root process generated by locally stationary processes|
(11) 15:20-16:00

David Veredas (Univ. Libre Bruxelles)

[The method of simulated quantiles|]

(12) 16:00-16:40

Valentin Patilea ( IRMAR-INSA and CREST-Ensai, Rennes )

[A uniform Berry-Esseen bound for M-estimators for geometrically ergodic Markov chain]
(13) 16:40-17:20

Marc Hallin ( Univ. Libre Bruxelles )

[On testing for symmetry in skew-normal families]
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