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Conference of the Thailand Econometric Society is going to be
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(1);7:#4%2 P : Applying grey relational analysis (GRA) to analyze
the factors of service quality and the concept of perpetual
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(1)~ #42P : How to detect liner dependence on the copula
level?

< #3842 4 Vladik Kreinovich
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(2)~ 342 P : Systemic knowledge synthesis for product

recommendation

~ 3 3F 2 4 ! Yoshiteru Nakamori
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~ 342 4 ! Cathy W.S. Chen
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(4)%> #4342 P : Forecasting and performance evaluation for fuzzy
time series with interval data

< jré*rﬁ 2 % ! Feng Bo Huang
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i e %= x5 11:30 2 12:00 5 » 4~ 92 & (Applying grey
relational analysis(GRA)to analyze the factors of service quality and
the concept of perpetual operation)s # PR o ¥ F3t ¢ % - X Z v 5 &
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(1)~ %42 P :Optimal combination of energy sources for
electricity generation in Thailand with lessons
from Japan using maximum entropy

<~ §3F 2 4 ! Tatcha Sudtasan and Komsan Suriya
TEPMF
AEF Y B FE Y 2 (naximum entropy method) » 35 ;,%‘»
B i R * *"“’}*"\?*&fi L FTRETZRBIR s FHE A
R'GAcis L o Py enE A 2 %9 FRAT T bt fos B 44
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(2)< %42 P : Factors affecting Helmet Use and severity of
health injuries in Phuket, Thailand

~ 3 3F 4 4 ! Jirakom Sirisrisakulchai
> 7_“”: nE e
*E 2 R P Copula Sz, T % - BAT E KGR ROR

B s eop 4 B B (endogenous switching) o i fi07] 3% & -

At p NEFDOFPRERARHY & x—fl‘mﬂi‘?& £ B2 422 o f'FJﬁ
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(positive selection) °

(3)= %42P : Dependence and association concepts through
copulas
2 q-é*rﬁ 4. 4 : 7Zheng Wei
< -3- P\ N
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(4)~ %29 : Factors underlying household debt incidence

~ ¥ 3F 4 4 ! Pimonpun Boonyasena
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The Seventh International Conference of The Thailand Econometric Society 2014

Wednesday 8" Janu ary 2014

2:30-9:00am, |Registration

9:00- 9:30am, |Opening Ceremony
Eeynote I: Professor Jean-Michel Zakoian
930 - 10:00 am. | Multi-level conditional VaR estimation in
dynamic models"
10:00- 10:30 am. Coffee break
Session - Econometric Theory 1 Session II: Finanrial Econometrics 1 Session [1I: Industrial Econometries 1 [Session IV: Agricultural Econometries 1
Chair: Jean-Michel Zakoian Chair: Kian-Guan Lim (Chair: Wan-Tran Huang Chair: Cathy Chen
P003 - Disentangling the Effects of Multiple| T048 - Valuation of interest rate T021 - The factors affecting on buying TO27 - Relation of export price and local
Treatments — Measuring the Net derivatives under C3A discounting huxury car in Taiwan (Wan-Tran Huang)  |price in longan of Thailand: thresheold co-
10:30- 11:00am. |Economic Impact of the 1995 Great (Coenraad C.A Labuschagme) intregration model (Nachatchapong
Hanshin-Awaji Earthquake (Cheng Hsiao) [Eaewsompong)
TO50 - The Effects of management and T024 - Effect of market's temperature on | T035 - Estimation of the international T053 - A vine copulas as a way to describe
provisien accounts on hedge fund returns | stock-price: Monte Carlo Simulation on demand of Thailand rice export: a panel  [and analyze multi-variate dependence in
([Christian Gourieroux) Spin Model {Ajaree Thengon) ARDL study [Warattaya Chinnakum] econometrics: computational motivation
1100 11:30 am. and comparison with bayesian networks
and fuzzy approaches (Jiamm Lin)
T001 - How to detert linear dependence on| T049 - Testing dependencies in term P012 - Local Kendall's Tam (5. TOOE - Vine copula-cross entropy
the copula level? (Viadik Kreinovich) structure of interest rates (Kian-Cuan Lim) | Sumetkijakan) measures of dependence smucturs and
11:30- 12:00 am. finaneial rick in agricultire commodity
indices returns (Jianxzu Liu)
12:00 am.- 1-:30 pm. Lunch

Session V: Econometric Theory 2

Session V1: Financial econometrics 2

Session VII: Industrial Econometrics 2

Session VIII: Agricultural Econometrics 2

Chair: Berlin Wa

[Chair: Jennifer Chan

[Fo0z - Forcasting and performance
evaluation for fuzzy time series with

T011 - Statistical analysis of political cycles
on Australian stock market returns (Boris

T045 - The effact of unemployment risk on
compensating wage diffrentials im the

T023 - Analysis of volatility and

d d ‘between the rubber spot and

2

1:30-2:00 pm. interval data [Berlin Wu) Choy) inlor_mal sector: A quantile regre:sio_lu\riﬂ\ futures prices using a copula-extreme
multi-level sample approach (Supanika value theory (Phattanan Boonyanuphong)
Leurcharusmee)
TO012 - Systemic knowledge synthesis for | TOO6 - A vine copula approach to analyze | PO0& - Labor market participation of older |T033 - How do macroeconomic factors and
product recommendation (Yoshiteru financial risk and co-movement of workers in Thailand: a copula approach to |international prices affect China's
200-2:30pm.  |Nakamors) Philippine. Indonesia and Thailand stock | sample selection model (Anyarat Wichian) |agrieulture prices volatility? The evidence
markets (Jianzu Liu) from GARCH-X modal [Gong Xu)
TO09 - Spectrum estimation: a unified T040 - The effects of oil prices on Asia PO04 - Investigation of Co-movementof | TOZE - Realtion of export price of rubber
frame work for covariance matrix stock indexes by Markow Switching Model |Dependence Stracture between Imports  |net dry in ASEAN: bayesian structure VAR
2:30- 300 pm. estimation and PCA in large dimensions (Pathairat Pastpipatkul) and Manufacturing Producton Index of model (Machatrhapong Kaewsompong)
(Michael Wolf) Thailand Using Copula Based on GARCH
Models [Chakorm Praprom)
3:00-3:30 pm. (Coffee break
Session IX: Econometric Theory 3 (Time Session XI- Tourism Econometries Session XI1- Agricaltaral econometries 3
Seriex)
Chair: Yoshiteru Nakamori (Chair: Michael Wolf Chair: Roszarin Osathanunkul
T044 - Paris trading via three-regime TAR T014 - Copula based GARCH dependence  [PO11 - Econometric nonparametric
GARCH model (Cathy WS, Chen) model of China and Korea tourist arrivals  |regression modeling for crop production
3:30- 4:00 pm. 0 Thailand- Implication for risk [A. Rajarathinam)
management (Ornancng
Paurattanaarunkorn)
TO1% - An innovative financial time series T007 - A vine copula approach to stady the |PO0S - The impact of wading activity on
madek: the geometric process model volatility and dependency of Chinzse voladlity transmissien and
4:00-4:30 pm. (Jennifer 5.E. Chan} nutbnu..nd muri_ug dana.nd:.si:l.gapom_. imerdepgr:ldeue among agricuttaral
Malaysia and Thailand Destinations (Jianm |commodities markets (Phattanan
Liu) [Boonyanuphong)
P019 - Forecasting and Performance T016 - Modeling Dependency in tourist [PO27- Modeling export rice prices
Evaluation for Fuzzy Time Series with arrivals to Thailand from China, Korea and |relationship ameng Asian leading
4:30-5:00 pm.  |Interval Data (Feng Bo Huang) Japan using vine copulas (Ornanong countries: Bayesian structure VAR model

Puarattanaarunkorn)

[Roengehai Tansuchat)

12



The Seventh International Conference of The Thailand Econometric Society 2014

Thursday 9* Janu ary 2014

3:00- 330 am, |Registration
Eeynote II: Professor Marco Scarsini
9.30- 10:00 am, | STategic Testing of Staristical
Hypotheses"
10:00 - 10:30 am. Coffee break
Session XIIL: Econometric Theory ¢ Session XIV: International Financial ‘Session XV: Househeld Econometrics Session XVI: Econometrics and Public
[Copulas) Econometrics 1 Utilities
Chair: Maroo Scarsini Chair- Hung T. Nguyen (Chair: Mei Tuan Chen Chair: Cheng Hsiao
T101- Statistical estimation and prediction |POOB - Fractional integration in the West | T031 - Cause of debt in Chiang Mai T047 - Optimal combination of energy
using belief functions (Thisrry Deneowx) | African Economic and Monetary Union provines (Sasipen Phuangsaichai) sources for electricity generation in
10-30 - 11-00 2. (Hector Carcel]) Tlui!md with lessons from Japan using
entropy (Tatcha Sudtasan and
[Komsan Suriya)
TO052 - Joint distributions of ramdom sets  |T00S - Exchange rate and international T032 - Factors underiving household debt [T017 - Water-shortange risk analysis
and copulas (Bernhard Schmelzer]) wade of Thailand d di analysis: incid (i pun Boonyasena) based on maximum flow via cannal
1100~ 11:30 am. application of vine copulas (Chakorm network (Napat Hampornchai)
Praprom}
TO57-Applying grey relational analysis POO1 - Analysis of international trade, POOT - Nonlinear and semi-parametric [P014 - Analysis dependence between
[GRA] to analyze the factors of service exchange rate and crude odl price on modeling of personal loan credit scoring  [European electricity markets based on the
11:30- 12:00 am. |guality and the concept of perpetual economic development of Yunnan [Mithi Sopitpongstorna) Camonicial vine copula GARCH model
operation [Tzong Ru Lag) provines: a GARCH vine copula model [Jiechen Tang)
approach (Xmyu Tuan]
12:00 am.- 1:30 p.m. Lunch
Session XVIL: Econometric Theory 5 Session XVIII: International Financial Session XIX: Health Econometrics Session JO: Energy Econometrics
ics 2
Chair: Boris Choy Chair: Thierry Deneoux (Chair: Nalitra Thaiprasert Chair: Bernhard Schmelzer
T051 - Info-metrics a5 a tool for data TO02 - The extreme value copula analysis | TO29 - Factors Affecting Helmet Useand ~ (P009 - The dependence structure between
analysis of value survey results for aging  |of dependences between exchange rate and| Severity of Head Injuries in Phuket, world crude eil prices: Evidence from
1:30-2:00pm.  [society [Andrzej Szymanski) export of Thailand (Chakorm Praprom) | Thailand (firakom Sirisrisakulchai) (WYMEX, ICE and DME markets (Teera
[Kiarmanaroch)
TO030 - Residual based cusum test for T003 - Anabysis of voladlity and TO26 - An integration of eco-health one-  |T034 - The co-movement of energy and
parameter change in AR-GARCH models dependence between exchange rate and | health ransdisciplinary approach and agricultural commodities' price in China's
[Sang-Yecl Lee) inflation rate the Lao people's democratic | bayesian belief network (Chalisa biofuel era using peried GARCH copula
1:00-2:30 pm. republic using copula-based GARCH Kallayanamitra) approach (Gong Xu)
approach (Tongvang Xiengroua)
P030 - Test on Variance Equality for twe | T0Z5 - The analylsis of reladonship T010 - Is economic development and T020 - The relationship between the
Financial Trme Series (Mei Yuan Chen) between gold price and the U.5. dollar urbanization of area i with ates, palm odl and crude oil
2:30-3:00 pm. index'byusin;bduri.are ewreme value n}es_ity prevalence hl-ﬂlhl!;seadul& pric#_::a?i:ne copula base GCARCH approach
copulas (Mutita Kaewpheaw) Findings from the 2009 China health and  |[Teera Kiatmanaroch)
nutrition surveys (fing Dai)
3:00 - 3:30 pm. Coffee break
Session XXI: Econometric Theary & Session XXII: Econometries and Human Session XN1- Educational Econometrics  |Session XXIV: Energy Econometrics 2
Resource
Chair: Sang-Teol Lee Chair- Napat Harnpornehai \Chair: Komsan Suriya Chair: Ruengchai Tansuchat
P023 - Apply the Transfer Function to T018 - Determination of expected costin | PO21 - Researching Indigenous Areasof  [T022 - Interdependencies among the
Test the Causality Evaluation by Fuzzy an outpatient appoinment system with  |the School Principals E-12 Year National  |energy. biofuels and agricultural markets
3:30-2:00pm.  (pats (Wenteuns Lai) correlated system paremeters (Napar Education Policy-Fuzzy Statistical Analysis |using vine copula model (Phattana
Harnpornchai) [Guang-Ming Ho) [Bronyanuphong)
T039 - Dependence and association PO20 - The Effects of Higher Education POZZ - Apply Fuzzy AHP to the Parental T013 - The dependence structare betwean
concepts through copulas (Zheng Wei) Internationalization on the College Choices | School Choice System (Michael Liao) crude oil, soybeans and palm oil in the
4:00-4:30pm. of High Schoel Studenss Using Fuzzy Data |ASEAN region: energy and food security
(Li-Huei, Chen) |context (Teera Kiatmanaroch)
TO04 - Modeling dependence of aceident | TO15 - Medeling volatility dependency T056 - How Good is Satisfied? On P028-Modeling dependence of US REIT
related cutcomes using pair eopula between the tourist arrivals from China | Employers’ Contentment Analysis in index and leading Asian eountries REIT
4:30-5:00pm.  (constructions for discrete data (Jirakom  |and India to Thailand using copulabased | College Graduate Employment Markst indexes: A bivariate copulas approach

Sirisrisakulchai)

GARCH (Ornanong Puarattanaarunkorn)

(Tsungkuo Tienliu and Jin-Ling W)

[Roengehai Tansuchat)
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