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08:20—08:30 | EFPI W : MF-Be <
F—HIT Session 1 A
T . The Factor Tree
08:30—09:15 | 1AL E < Tt b Ao et e 2 1
HRER (AEAFLEEEZ AR )
TransPCA for Large-dimensional Factor
Analysis with Weak Factors: Power Enhancement via
09:15—09:45
Knowledge Transfer
IR (LRAFLBARIE L L)
Controlling Interactive Fixed Effects with
09:45—10:15 | Diversified Projections
ZFUF (FEAFHLBFFREHR) W
10:15—10:30 | 55 1 258K (#%#&, L&
KEBFER
Short, Long and Large Panel Data Models with N )
10:30—11:00 | Interactive Fixed Effects
BAER (LAY EKFEFERIT)
Testing the Cluster Structure in Panel Data
11:00—11:30 | Models
J& BT 3 (Louisiana State University #( 1% )
Smoothed Quantile Regression for Panel Data
11:30—12:00 | Models with a Mixed Group Structure
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BT Session 2 EX=PN
iR 4E : Policy Learning under Unobserved
14:00—14:45 | Confounding: A Robust and Efficient Approach
B (LM EKFERFFREE)
Agentic Statistics: A Task-driven Framework,
14:45—15:15 | Limit Theory and Method
FrA (HZRERFHF G RITFRAR)
Analyzing Idiosyncratic Volatility: Evidence
15:15—15:45 | from Machine Learning
Btk (RAMEKRFZGFRIFIT)
ECRL
15:45—16:00 | 2% #K .
- (BEFER, U
Hypothesis Testing in Varying Coefficient RRKFZIFFIR)
16:00—16:30 | Models Based on the Multiplier Bootstrap
R FE (Lr kb8 # a2 )
Testing Symmetry Based on the Quantile-Mean
16:30—17:00 | Process
Kt (AR KFEFH R B &)
Tracking Down the Unobserved Prices: A
Constrained GMM Approach to Production Function
17:00—17:30

Estimation
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Session 3

EHFA

08:30—09:15

F R4S . Distribution Estimation for Time Series
via GAN
H & A (Boston College #1 3% )

09:15—09:45

Causal Inference with Social Interactions: A
Structural Break Viewpoint
o (A EAFERKEHRIEHT)

09:45—10:15

Testing LATE Assumptions via Shape
Restrictions

o om (AR AFLFHFRBEHR)

10:15—10:30

10:30—11:00

T RSB 1) S ] A RO —— e 1 [ YA
AT BE B PR RAHE T
KMETF (LEMERFEFFRAR)

11:00—11:30

Parallel Trend Matching for Difference-in-

differences

R (LWRAFEFFREL L)

11:30—12:00

A Double Robust Approach for Non-Monotone
Missingness in Multi-Stage Data

W (R AY D E AR S )

AR VN
(BhEHR R, W
ARKFEZFFK)




2025 FXFEFHEHNBEMRIATS

4 s+t 82 % un

5 % &

7 B 88 (14:00—18:00)
WARXZFPIVRXIDFHE B E 321 =

SEMET

Session 4

EHFA

14:.00—14:45

F AL . Can Al Master Econometrics? Evidence
from Econometrics Al Agent on Expert-Level Tasks
% it (University of Hong Kong | # 4% )

14:45—15:15

Nonlinear Binscatter Methods
AN (ERKFZFEEEREHT)

15:156—15:45

A Nonparametric Test of the Quantile Predictive

Regression Model
REM (ENMRFEFFRHK)

15:45—16:00

AL

16:00—16:30

A Semiparametric Analysis of Intergenerational

Income Mobility
Bk (WWARMERFEFFRH;TN)

16:30—17:00

Spectral Denoising and Adaptive Discrete
Smoothing in Panel Data Models with Semiparametric
Time-varying Fixed Effects
FHEYGEFRE (WEXFEFFIK)

17:00—17:30

Testing for Essential Heterogeneity in the
Marginal Treatment Effects Model
THE (ITRFEZREFARIRBEHR )
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17:30—18:00

A Unified Framework for Regression

Discontinuity Designs
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U IX,
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