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CRETA Introduction & Academic Events

/ The Center for Research in Econometric Theory and Applications (CRETA) was establishem
March 2009. Funded by the National Taiwan University, CRETA cultivates an ideal environment for
econometric research, facilitating open discussions amongst researchers, strengthening international
exchanges, and enhancing our national competitive advantage in this area of expertise.

To raise the bar of analytical Econometrics in Taiwan, CRETA organizes regular seminars,
lectures, workshops and international conferences. This not only serves to enhance the econometrics
foundation and training of local top scholars, but also to promote econometric theory and its applica-
tions in other disciplines.

With equal emphasis placed on advancing the field of econometrics domestically and interna-
tionally, CRETA also encourages interdisciplinary and international collaboration by providing various
@ms of support towards the research and adoption of econometrics in professional applicationy

¢ Hosted by CRETA & Co-hosted by CRETA
June 19 ( Fri.) ~ June 20 ( Sat. ) 2009 June 13 ( Sat. ) 2009
Workshop on Advanced Econometrics 1 Marketing and Econometric Dialogue
Theme : Multivariate Volatility Models Host : Taiwan Institute of Marketing Science
Speaker : Prof. Michael McAleer Taiwan Econometric Society
Erasmus School of Economics College of Management, NTU
Erasmus University Rotterdam Co-host : CRETA

Host : CRETA, Taiwan Econometric Society
Department of Finance, NTU

& CRETA Up-Coming Events

August 10 ( Mon. ) 2009 August 20 ( Thu.) 2009

Professor Zhongjun Qu Seminar Workshop on Advanced Econometrics 2
Theme : Structural Change: Some Recent Development Theme : Martingale Hypothesis and Inference
Speaker : Prof. Zhongjun Qu, Boston University in Financial Econometrics

Speaker : Prof. Yongmiao Hong, Cornell University

October 31 ( Sat. ) 2009
2009 Taiwan Econometric Society Annual Conference

Taiwan Econometric Society is calling for paper for 2009 Annual Conference.
For details, please go to TES website : http://tes.econ.sinica.edu.tw/
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Academic Exchange

2 Visit from CRETA _
Chung-Ming Kuan ( Director of CRETA ) was invited to / < VISItO IS \

" April 9, 2009
General Education Lecture at National Chi Nan University
Title: ﬁ?E'E BTATRURY

April 21, 2009 ~ April 25, 2009, City University of Hong Kong
Title: Testing the Predictive Ability of Technical Analysis Using

A New Stepwise Test without Data Snooping Bias June 18, 2009 ~ June 21, 2009

Prof. Michael McAleer

May 7, 2009
F{3% Lecture at National Chung-Hsing University

Title: 1L 5375

' June 5, 2009, Xiamen, Fujian
Plenary Speech at the Haixi Conference
on The Cross-Strait Economic and Financial Development

Title: ?,}ﬁffﬁg{i T YRR P A l{’]@ﬁu]%]

i - June 23, 2009
June 9, 2009 ~ June 12, 2009 Prof. Pingfang Zhu and his colleagues from
Lecture at Lingnan College Sun Yat-Sen University \Shanghai Academy of Social SCience/

' June 14, 2009, Nanning, Guangxi
Keynote Speech at the Chinese Economists Society Annual Conference

Title: Eﬂﬁ‘r[?fil'%.‘rﬁfi%%ii?ifl'f}?ﬁﬁfﬁéli";’ﬂ@é@%ﬁj [

' July 10, 2009, Chengdu, Sichuan
Plenary Speech at the 2009 International Conference on Financial
Statistics and Financial Econometrics
Title: Large-Scale Multiple Testing without Data Snooping Bias: ;
Methods and Applications June 14, 2009
: Chinese Economists Society Annual Conference




