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[13:20-15:00] (Al EO240) Advances in functional data analysis
and their applications

[15:10-16:00] (Keynote Talkl) Fusion learning: Combining
inferences from diverse data sources with heterogeneous
data

[16:30-18:35] (A4 EC317) Functional data analysis

8.2(%F)

[08:15-10:20] (M4 EO169) Causal machine learning with high
dimensional modelling

[10:50-12:30] (A4 EO098) Dynamic topological data analysis on
time series data

[14:00-15:40] (A4 EO179) Snapshot on current functional data
methodologies

16:10-17:50] (A4 EO200) Advances in time series econometrics

18:00-19:15] (Al’A EO066) Recent advances in econometrics

8.3(%)

07:30-09:10] (A1 EO182) Recent advances in nowcasting

09:20-11:00] (MA EO229) New advances in functional data
analysis

[11:30-12:20] (Keynote Talk2) Network approaches in healthcare,
business and social sciences

[13:40-14:55] (MAd EO058) Causal inference

[15:25-17:05] (M4 EV274) Modelling and forecasting

[19:45-22:05] (A1) L& 3hddlth —7] F(KE2104)
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[J [13:20-15:00] (M4 EO240) Advances in functional data analysis and

their applications

O Spatiotemporal factor models for functional data with application to

population map forecast

- Hlo]ARE 2]l RYP S o] &t ANAEA BHE FF LUdES TA
o2 FH F2E 892 HAdk(loading) o2 EFSS 52 dlo]
B 24 2¥S Z8t] =19 &4 7o A7 ARtvin oA W
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O A functional generalized additive model-based scan statistic for [J [08:15-10:20] (A  EO169)

Causal machine learning with high
disease cluster detection

dimensional modelling

- A9 AEEE oY e T2 HelHE Hil olge F8st] ¥ O Limit theorems for semi-discrete optimal transport maps
2 2 FAFEe THek S dSstal olE &8st
Wzt Aol 9@ wWasl o B4d solHSe F0H AuWA AU 943 REERE el £3 o4y BEEel AF 2400
2 Jlog FARE THT oS & ol o BAH FBL A7 o Ao WAEE(imiting
distribution)& 78t Bl EF FEX~ER ] dAAGS Ui

[] [15:10-16:00] (Keynote Talkl) Fusion learning: Combining inferences

from diverse data sources with heterogeneous data 0 Optimal nonparametric inference with two-scale distributional nearest

neighbors
o Liu (1990)9] data depth®] 71'dE& ©]83}> data depth, bootstrap,

confidence distributione A% 3 depth confidence distributiong | <t
stal ol& HlEg ez shuhe] HolE&zrt obd oy e dHlolH i = 9l
g Agste A7 AW 9 o9 FES T F JdeAE AT 98 A= o

- 7 (bagging)> A5 S E EX A nearest neighbors(DNN) F3-& s}

[J [16:30-18:30] (A4} EC317) Functional data analysis (] [10:50-12:30] (AMA1 EO098) Dynamic topological data analysis on time

series data
O Additive regression with general imperfect variables

0 Dynamic topological data analysis of time-series data

- FSUSTE QA YHE FZ Fe] Wroln HRuSTE dwrEgl
o dol A F i BF BAAsA d5HE A olEe B - EZaz fo]EHE o83 AAY BA WHe A3 EZ e oo
Fetots Wl el A Ele F2 olnAe} 2 FIHH dolE Wel Z8Ho ged, A
o e A "oy 24 s fARRE o] B ZoE HY
0 Functional principal component analysis for partially observed AFo A HolEHE Ego] WHIA ALIP= ol= AirAHQ B
elliptical process Aol Yu FES A ¥ & Avke FHol AR
- g HelEYE dRET A5Ubed | dA FAR v4E A5 0 Topological state-space estimation of dynamically changing functional
o] HA & F&o oy #FAE dZFsk= WHe AAstaL ol human brain networks
27 o4 dolgel Agste] BHF
- EEEA HelHE AAY, I ToAAE dH 3t ¥l H &5k
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[14:00-15:40] (AlAd EO179) Snapshot on current functional data

methodologies

O Functional predictor selection and its nonasymptotic behavior

o

TEUGIE 2Zetoln AWWSTrE 2] ©) o] B (scalar-on-function)
%l 39 EolA group LASSO E}YS] HHE ol &3 FH WHES
AARE 53 HZo| mAled AT BollAde A EEst 2o A

on gand WASE 54 el ATshd olsh fASA B
A 89 BN FAA] G MHZH S AT

Geometric and topological perspectives on unsupervised functional

data analysis

A3 o] ®A(anomaly detection)= T4 ToE] &40l A
= HIAE <5 (unsupervised learning) o], H
M BN guEES g dolyd A 85t o)A 'x 3Y

[J [16:10-17:50] (M4 EO200) Advances in time series econometrics

O Instrumental factor models for high-dimensional functional data

o

- =74 8 2¥ES & dolEl A&t MEE RIS AAG
_]

g2 9 4
NEel PrE FAR B AS Fun AL 3 mRIA F

B3
dolel7t BasAY =74 29 BYNAE JG FUANAY FRE
doleln glo® FAA/L YN 0. oF ol gde] ATVt

Inference on nonstationarity and common stochastic trends in

high-dimensional or functional time series

- gslolu BA R o] AR AAD B4 WHE §5A ol

B &40 A gste ol8e A7 T dHolHE RARE AALD

of Hests ¢ FEH FAe A7t R AAAE sekshe Aol
Fogd, A2HoR G5 2 w0 BF FAY 22& Fsdb
she S A

[J [18:00-19:15] (M EO066) Recent advances in econometrics

0 A dynamic semiparametric characteristics-based model for optimal

portfolio selection

A4 meEeo A g % 9AE Urold 24 A WA @
AAE B4 7N 29 HAghe o §3te] TEEIOE T,
s Agste PHL o8

A=A E A

0 Nonparametric range-based estimation of integrated variance with

episodic extreme return persistence

ARE o] &3ty Tk UelMe 1, A, Al7F 2 F7 AR

= Jot= WS AL ol HEEdS
ol ¢ HAR(Heterogeneous AutoRegressive)
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[J [07:30-09:10] (A4 EO182) Recent advances in nowcasting

O Panel data nowcasting: The Case of price-earnings ratios

F712 4% 9d dolE 2 nowcastingS I3l 714 35 37
WS JE3td 719 AFE dFshe THS AN FAE
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O Back to the present: Learning about the Euro Area through a [J [13:40-14:55] (Ml EO058) Causal inference
now-casting model

O Sparse quantile regression
- New York Fed®] Nowcasting =8-S 7|'%3 Domenico Giannone2]

HAZ ATE F2 AYS 5Y, =72, olggol, 1 9] I7ERE U - 99 3 F(quantile regression)oll I AEAHES =USH7] 9l best
ol AA 43E& SA nowcastingdte EE S AAE B4 P subset regression®] L0 oy} LASSOS| L1 ¥HS Z &3t U
AW nowcasting® FAFSHAIRE A2 W3 Aol v F7HE < A7E AT BALEE Aot 24 ATy dE53 BHEstY =
of AA S sl EASEE o dEHe] ¥ =% VIHES U Fo] FEAE 45T
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2 AERAS 22 AYUFEC] ToFS =T
O Separable effects under semicompeting risks
(] [09:20-11:00] (A4 EO229) New advances in functional data analysis

- HADT AA A #4E dFEddAe A 3HE 1Y) 98 29 &

©  Approximation, estimation and inferential theory for locally Yrissitta 7RG e, 2 A WA RES F9 Add 2AFH o

stationary functional time series Fe HA= Aoy, g FEL2 I ZAHE Fd F8 Ao IF

< "X AL AT olgd 1A StollA AUE ¥Ry g RS

- A dolHE AAYE B4 S B3 EXste AEL WHEE A FA WHE ARt A BHE FAHL HAad B4 47
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I AR Fh FH ANNIA B
7 AFREN AAAAT FA Feje] REXEFS AT

< 29 [0 [15:25-17:05] (A4 EV274) Modelling and forecasting

Y0 ML >
o (4 d

0 Dynamic modelling for multivariate functional and longitudinal data O Forecasting economic activity with a neural network in uncertain
times: Application to German GDP
Coe o B9 e B3 4 2e
I O B3] 53 #A B4, 95

7] 918l o2’ i F Ao =oFE ol gt F2 EFse
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g3} 3]9] 4177 (Generalized Regression Neural Network)S ©] &
le = GDPE 433 53] £71¥ %Y GDP 43S 43T u,
HhAQl "B 71Zk3 COVID-19 A 8 3579k o] AALA
SEHZE A oE dFe 7Esk oS3k COVID-19 9171 T
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o e

(] [11:30-12:20] (Keynote Talk2) Network approaches in healthcare,

business and social sciences 71&9] nowcasting 238 (AR(1), DFM %)< B718te =2 9% 5
g8 2.
o AATNAE UELIZ FEE o]&sty A EAE EXst= Aol
w3 Aol Srkstal e FAAHCE AR JHed Eoke dRbH O Step by step: A quarterly evaluation of EU commissions’ GDP
A ANJAEY FA T2 #d8 WMEYIE EASAU 719 1 BA forecasts
g 5% 93 4, COVID-19 918 5°] A& 53] 54 ZFIFE 9
=] 2~
ES

AaL - 7H HAY3(EU commission)®] A A& A5 AF dAH FTad
TFAZ Z7] dF< 7o s EU,

AAE A AE, 58 ¢ Ay AFE F
g =
o e 971k 718 GDP 4% clZoll e AA £4o] Aled.
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