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Programme

-8h 15 &4 8h 45 Inscription

8h 45 4 10h 15

Président: John Galbraith (McGill)

Baldev Raj (Wilfrid Laurier)

“International Evidence on Persistence in Output in the Presence of an Episodic
Change" .

Commentaires: Tony Smith (Queen's)

Adrian Pagan (Rochester)
"Evaluating Real Business Cycle Models"
Commentaires: Ken White (U.B.C.)



10k 15 & 12h 00

Président: R.AL. Carter (Western)

Marcel Dagenais (Montréal)

"Further suggestions on estimation and testing in regression models with errors in
the variables”

Commentaires: John Cragg (U.B.C)

Qi Li (Guelph)

"A Transformation that will circumvent the Problem of Autocorrelation in an
Error Component Model"

Commentaires: Chris Nicol (Saskatchewan)

12h 30 a 13h 30 Diner

13h 30 a 15h 00

Président: Yanquin Fan (Windsor)

Harry Paarsch * (U.B.C.) and Stephen G. Donald (Florida)
"Piecewise Maximum Likelihood Estimation in Empirical Models of Auctions”
Commentaires: Francine Lafontaine (Carnegie-Mellon)

Dale Poirier * (Toronto) and Gary Koop (Boston University)
"Bayesian Analysis of Logit Models"™
Commentaires: Jean-Marie Dufour (Montréal)



15h 15 a 16h 45

Président: David Ryan (Alberta)

Jerry Hausman * (M.LT.) and Whitney Newey (M.LT.)
"Nonparametric Estimation of Exact Consumer Surplus and Deadweight Loss”
Commentaires: Aman Ullah (Riverside)

Christopher Ferrall (Queen's)
"Empirical Analysis of Occupational Hierarchies”
Commentaires: Guy Lacroix (Laval)

8h 45 a 10h 15

Président: Ron Bodkin (Ottawa)

Anil Bera * (Illinois) and Mann J. Yoon (Illinois)
"Specification Testing with Misspecified Alternatives"
Commentaires: Pierre Siklos (Wilfrid Laurier)

John Knight (Western)
"Asymptotic Expansions for Random Walks with Normal Errors"
Commentaires: Michael Sampson (Concordia)

10h 15 a 10h 30 Pause



10h 30 2 12h 00

Président: Simon Power (Carleton)

Lonnie Magee (McMaster)
"An algorithm for robust regression”
Commentaires: Jeff Racine (York)

Mark Kamstra (Simon Fraser)

‘A Neural Network Modeling Procedure for Heteroskedastic Effects in Stock
Return Data and Evidence of Non-Stationarities"

Commentaires: Thanasis Stengos (Guelph)

12h 4 12h 45 Diner

12h 45 4 14h 15

Président: Michael Veall (McMaster)

James Nason (UBC)
The permanent income hypothesis when the bliss point is stochastic
Commentaires: John Heaton (M.LT.)

Margaret Slade (U.B.C.)
"Equilibrium Solution Concepts in Dynamic Games"
Commentaires: James MacKinnon (Queen's)

* indique le présentateur;



