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        CRETA Workshop on Advanced Econometrics 15 Humboldt-

Universitªt zu Berlin  Prof. Wolfgang Hªrdle̢Prof.  Hªrdle 

 Journal of the American Statistical Association , 

Journal of Econometrics, Journal of Financial Econometrics, Journal of Empirical Finance 
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        Prof. Hªrdle  (Dynamic Semiparametric Factor Model) 

̢ ş

 Nelson-Siegel ̢

 Prof. Hªrdle  (Single-Index 

Model) ̢ 
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CRETA Special Event 1 

 From Theory to Practice: A Thirty-Year Journey 

 Foundations for Financial Economics  

Platinum Grove Asset Management L.P. (PGAM) ̢

 Econometrica, Journal of Financial 

Economics, Journal of Financial and Quantitative Analysis and Review of Financial Stud-
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̢

̢  



5  

  

 

         Workshop on Econometrics: Theory and Application (WETA) 

̢ şş

 (FCLT) şŧextended continuous mapping the-

orem) ̢  M  (M-estimation) ̡

 (specification test)  (stochastic dominance) ̢

̢ 

         WETA ̢

 (corporate cash holdings) 

̢ şş

̢ 

         WETA ̢

 (multivariate ARCH processes) 

 Hu and Tsay (2013, Journal of Business and Economic Statistics)  

 ARCH   (PVCA)PVCA şş
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